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HIGHLIGHTS                                                                                                                                . 
 

! Open interests across market increased 2.68% along with a fall in annualized average 
spread to +10.13% from +10.41% in the previous closing indicating short positions. 

!  Nifty future witnessed a 0.71% increase in open interests along with a decline in annualized 
spread to + 3.49% from + 7.80% in the previous closing indicating short positions. 

! FIIs have short positions in index futures and stock futures. 
ANALYSIS                                                                                                                                     . 
 
! Markets are expected to remain volatile on back on negative global cues. 
 
! Index futures saw a trading volume of 650,712 contracts equivalent to Rs.134,798.4m and 

Index options saw 501,299 contracts getting traded at a notional value of Rs.113,242m. The 
total turnover of the F&O segment was around Rs.433,646.2m. 

 
! The 5 top most active option contracts on individual securities traded today were RELIANCE 

(8,258), RCOM (6,242), RPL (6,237), BHARATI AIRTEL (4,351), RNRL (4,087). 
 
! The 5 top most active future contracts on individual securities traded today were RELIANCE 

(66,845), RNRL (58,388), RELCAPITAL (37,441), RPL (34,689), LT (30,712).  
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Nifty:  4395.35 ( - 0.41%) 
 

Nifty Future: 4405.45 (- 0.62%) 
 

Change in Nifty OI:  + 0.71% 
 

Nifty Ann Spread:   
+ 3.49% (+ 7.80%)* 
 
Change in mkt OI:  + 2.68% 
 

Market Ann Avg Spread:                
+ 10.13%  (+ 10.41%)*  
 

*Previous day figure 
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SUMMARY                                                                                                                                    . 
 
 

Index Futures 
Symbol No of Contracts 

Traded 
Traded Quantity Total Traded 

Value (Rs. Crs.) 
Open interest 
(Qty.)  

NIFTY      579,032 28,951,600 12,766.51 31,000,750 

MINIFTY    58,836 1176,720 518.76 399,040 

NIFTYMCAP50 3 225 0.05 150 

JUNIOR     6 150 0.11 200 

BANKNIFTY  12,516 312,900 188.24 242,800 

CNXIT      319 15,950 6.18 37,350 

 
Index Options 

Symbol No of Contracts 
Traded 

Traded Quantity Total Traded 
Value (Rs Crs.) 

Open interest 
(Qty.)  

NIFTY      501,266 25,063,300 11,323.9 43,364,300 

MINIFTY    33 660 0.3 960 

 
FII’s Actions 

 Buy/Sell Open Interests
Index futures: -10,355 684,951 (664,576)
Stock futures:  -18,774 880,385 (866,671)

 
Source: ICMS, NSE, SEBI 

                Markets to remain volatile
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SIGNIFICANT ACCUMULATION                                                                                       . 
 

Contracts 
Future 
price 

%Gain/los
s  Spread  

Annual 
Spread Shares OI 

OI 
Change 

BSE SENSEX 30 INDEX 14,622.35 -0.69% 0.31% 4.64% 5,265 107.69%

NSE NIFTY MIDCAP 50 INDX 2,220.35 1.85% 0.67% 10.14% 150 100.00%

Bhushan Steel Ltd 956.80 0.92% 0.98% 14.85% 22,000 37.50%

Crompton Greaves Ltd 243.25 -3.20% 0.93% 14.20% 395,500 27.99%

Tata Tea Ltd 730.90 0.03% 0.87% 13.22% 272,525 25.76%

NSE CNX IT NIFTY INDEX 3,869.40 -0.09% 0.73% 11.13% 37,350 25.76%

Rolta India Ltd 333.70 1.99% 1.04% 15.89% 1,112,400 23.72%

Wire and Wireless India Ltd 25.65 10.80% 0.98% 14.97% 10,747,800 22.47%

Ranbaxy Laboratories Ltd 514.35 2.45% -1.59% -24.15% 17,604,000 20.85%

Yes Bank Ltd 134.55 4.87% 0.82% 12.54% 2,378,200 17.69%

Essar Oil Ltd 233.60 16.48% 0.75% 11.48% 8,316,680 17.35%

Allahabad Bank 62.60 2.71% 1.05% 15.96% 6,384,700 17.23%

United Phosphorus Ltd 354.10 1.13% 0.73% 11.03% 63,700 15.19%

Financial Technologies India L 1,436.00 -3.54% 0.88% 13.41% 210,450 15.09%

Canara Bank 201.60 2.57% 0.67% 10.25% 963,200 14.34%
 
 

SIGNIFICANT EXITS                                                                                                          . 
 

Contracts 
Future 
price 

%Gain/los
s  Spread  

Annual 
Spread 

Shares OI OI Change
NSE S&P CNX NIFTY JR IDX 7,195.00 -0.32% -0.85% -12.99% 200 -20.00%

Housing Development & Infrastr 479.90 3.81% 0.43% 6.52% 2,516,400 -16.13%

NSE S&P CNX NIFTY INDEX 4,405.35 -0.61% 0.23% 3.46% 398,820 -12.24%

ABB Ltd/India 827.20 2.67% 0.27% 4.15% 785,500 -11.91%

Bajaj Hindusthan Ltd 169.85 1.71% 0.32% 4.94% 4,347,200 -10.71%

Welspun-Gujarat Stahl Ltd 352.60 3.11% 0.37% 5.63% 2,109,600 -10.25%

AIA Engineering Ltd 1,358.95 2.99% 0.61% 9.23% 8,800 -8.33%

Aurobindo Pharma Ltd 300.75 5.40% 0.69% 10.44% 1,073,100 -8.09%

Chambal Fertilizers & Chemical 82.95 0.61% 0.55% 8.30% 6,465,300 -7.91%

Edelweiss Capital Ltd 595.05 0.29% -0.78% -11.92% 277,000 -7.20%

Nagarjuna Fertilizers & Chemic 41.50 0.73% 0.61% 9.22% 13,541,500 -7.11%

Hindustan Oil Exploration 131.25 2.74% -0.08% -1.16% 3,566,400 -7.09%

Sun TV Network Ltd 244.25 3.08% 0.47% 7.19% 427,000 -6.77%

Andhra Bank 59.10 4.97% 0.60% 9.06% 1,715,800 -6.28%

Piramal Healthcare Ltd 339.80 5.23% 0.21% 3.14% 11,250 -6.25%
 
Source: ICMS, BLOOMBERG 
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DISCLAIMER 
 
This material is not for public distribution and has been furnished to you solely for your information and must not be reproduced or redistributed to any
other persons. Persons into whose possession this material may come are required to observe these restrictions. 
This material is for the personal information of the authorized recipient, and we are not soliciting any action based upon it. This report is not to be
construed as an offer to sell or the solicitation of an offer to buy ant security in any jurisdiction where such an offer or solicitation would be illegal. It is
for the general information of the clients of IDBI Capital Market Services Limited (hereinafter referred to as ICMS) and neither constitutes a personal
recommendation nor does it take into account the particular investment objectives, financial situations or needs of individual clients.  
The information furnished in this material is on the basis of publicly available information,  internal data and other reliable sources which are generally
believed to be true and are for general guidance only. While every effort is made to ensure the accuracy and completeness of information contained in
this material, neither ICMS nor any of its employees take any responsibility and/or assumes any  liability arising from the use of this material.  
Opinions expressed herein are our current opinion only as of the date appearing on this material.  While we endeavor to update on a regular basis the
information appearing in this material, there may be regulatory, compliance or other reasons which may prevent ICMS or its affiliates from doing so.
Clients and others in whose possession this material may come are cautioned that any forward- looking statements appearing in this material are not
predictions and may be subject to change without notice. Our proprietary trading desks and investment businesses may make such investment
decisions as may be inconsistent with the recommendations expressed herein.   
The recipients of this material should rely on their own investigations and take their own professional advice. The price and value of the investments
referred to in this material may go up or down. Past performance is neither a guide/indicator nor a guarantee for future performance. Certain
transactions -including those involving futures, options and other derivatives as well as non-investment grade securities- involve substantial risk and
may not be suitable for all investors. Reports and material based on technical analysis centers on studying the charts of a stock's price and trading
volume, as opposed to focusing on a company's fundamentals and as such, may not match with a report based on the company's fundamentals.    
ICMS and its affiliates, officers, directors, employees and outsourced consultants (including the analyst who issued this material) may, on the date of
this report and from time to time,  (a) have long or short positions in, and buy or sell the securities of the companies mentioned in this material and/or
(b) engage in any other transaction involving such securities and earn brokerage or compensation or act as advisor or have other potential conflict of
interest with respect to the companies mentioned herein and/or inconsistent with any recommendation and related information and opinion expressed
herein. 


