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Derivative Snapshot 

NIFTY JULY 29 2010 FUTURES 

COMPANY PRICE CHANGE IN 

PRICE(%) 

CHANGE IN OI

(%) 

ANDHRABK 147.85 6.14 31.77 

UCOBANK 88.20 4.07 4.64 

CANBK 499.40 3.74 30.48 

DENABANK 101.15 3.32 4.66 

COMPANY PRICE CHANGE IN 

PRICE(%) 

CHANGE IN 

OI(%) 

HEXAWARE 83.25 -2.52 4.68 

JINDALSWHL 1801.65 -2.44 1.98 

DCHL 138.65 -2.43 4.81 

SAMRUDDHI 466.50 -2.34 1.30 

LONG BUILD UP SEEN 

LONG UNWINDING SEEEN  

COMPANY PRICE CHANGE IN 

PRICE(%) 

CHANGE IN 

OI(%) 

ABIRLANUV 816.50 4.69 -2.57 

IOB 115.55 4.66 -0.33 

VIJAYABK 69.10 4.46 -2.28 

SYNDIBANK 103.05 3.62 -6.91 

SHORT BUILD UP SEEEN 

SHORT COVERING SEEN 

COMPANY PRICE CHANGE IN 

PRICE(%) 

CHANGE IN OI

(%) 

ABB 815.55 -6.03 -1.25 

ICSA 140.20 -2.33 -0.86 

EDUCOMP 614.65 -1.92 -1.40 

SOBHA 332.20 -1.89 -3.62 

Open Price 5373.95 Average Price 5392.55 Open Interest 32980200 

High Price 5415.50 
No. of Contracts 

Traded 
335694 Open Int. Chg -13200 

Low Price 5369.00 Turnover 905123.34 Open Int. Chg % -0.04 

Close 5387.00 Put-Call Ratio  1.26 I.V % 18-22 

THE DATA PERTAINS TO THE JULY EXPIRY ONLY  
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Options Analysis 

STRIKE PRICE 
CHANGE IN 

PRICE(%) 

CHANGE IN OI

(%) 

5400 PE 69.85 5.99 3.71 

5300 PE 35.40 5.83 9.19 

5700 PE 314.00 5.02 0.16 

STRIKE PRICE 
CHANGE IN 

PRICE(%) 

CHANGE IN 

OI(%) 

5600 CE 3.35 -27.17 4.27 

5500 CE 15.25 -24.88 1.54 

5400 CE 52.40 -13.60 3.36 

LONG BUILD UP SEEN 

LONG UNWINDING SEEEN  

STRIKE PRICE CHANGE IN CHANGE IN OI

5100 PE 6.65 -19.88 -5.60 

5700 CE 1.45 -12.12 -6.26 

- - - - 

SHORT BUILD UP SEEEN 

SHORT COVERING SEEN 

STRIKE PRICE 
CHANGE IN 

PRICE(%) 

CHANGE IN 

OI(%) 

5500 PE 130.05 8.10 -3.76 

5600 PE 215.55 6.26 -13.90 

5200 PE 15.95 1.27 -0.45 

THE DATA PERTAINS TO THE JULY EXPIRY ONLY  

NIFTY OI PCR : 1.26 

NIFTY IV (%) : 18-22 
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Futures Analysis 

INDEX NAME LEVEL OI COC 

NIFTY SPOT 5386.45 - - 

NIFTY JULY FUTURES 5387.00 32980200 0.37 

NIFTY AUGUST FUTURES 5393.50 3205100 1.26 

NIFTY SEPTEMBER FUTURES 5395.70 569200 0.86 

THE DATA PERTAINS TO THE JULY EXPIRY ONLY 

 

SUMMARY: 

► The options data suggests fair bit of support at 5200 for the Nifty. The roof now will shift towards 

5500.  

► The PCR ratio has remain unchanged, which signifies a neutral sentiment and I.V’s were 
between 18%-22%. The July future contract have a single digit premium, while the August and 
September future contract have a double digit premium and COC for all the future contract is 

positive. 

► Stocks like ANDHRABANK, UCOBANK, CANARA BANK AND DENA BANK saw good long 

build ups. 

► Counters like HEXAWARE, JINDALSWHL, DCHL AND SAMRUDDHI were some of the  top 

counters which saw good shorts getting piled. 

► ABIRLANUVO, IOB, VIJAYABANK AND SYNDIBANK saw some short covering in trade. 

► ABB, ICSA, EDUCOMP AND SOBHA saw some long unwinding. 

► For now 5500 is a major resistance. Nifty’s range may now be  5200-5500. On the downside the 

floor is set at 5200 below which 5000 will be the next stop. 
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Monarch Project & Finmarkets Limited is established in the Stock Market since 15 Years the Registered Office of which is at 

Mumbai and the corporate office at Ahmedabad. The Company was incorporated with the promise to serve the investors in the 

best possible manner and with the help of the employees and technology, company is able to fulfill this promise till today and the 

same will continue for the coming days. We engaged in Equity/Commodity/Online trading, looking to cater you as per your 

requirement. Monarch Project & Finmarkets Limited is registered member of NSE & NSDL Whereas, Monarch Research & 

Brokerage Private Limited, a Business Associate, is the member of BSE. Moreover, Monarch Commodities Private Limited is the 

Member of MCX & NCDEX, NMCE, DGCX. 

Registered Office: 

7/7A/7B, Yusuf Building,Ground Floor, 

B/h. Akbar Allys, Homi Modi Cross Lane 

No 1,Nr. Bombay House, Fort, Mumbai - 

400 023. 

Contact No. : +91-22-66211800 

Email:research@monarchproject.com 

“MONARCH” Opp. Ishwar Bhuvan, 

Commerce Six Road, Navarangpura, 

Ahmedabad 

380009. 

Disclaimer: The information and views presented in this report are prepared by Monarch Research & Brokerage (p) Ltd 

( hereinafter referred as MRBPL) and is based on our analysis and upon sources that we consider reliable. We, however, do not 

vouch for the accuracy or the completeness thereof. This Newsletter is for restricted circulation and not for public distribution. The 

information furnished in this document is solely for your information and must not be reproduced or redistributed in any manner. 

All having excess to this document are required to observe such restrictions. The information in this document is for personal 

information and we are not soliciting any action based upon it.. Recipients of this report should rely on their own investigation and 

take their own professional advice. Recommendation in this report may or may not suit risk reward ratio of individual investors 

and hence should not be completely rely upon. Information in this report could have been generated with a view of derivative 

analysis using charts, price movement, volumes and various studies/ indicators applicable from time to time. The analyst of this 

document certifies that the views expressed in this document are his or her personal views on the subject and most accurate to 

the best of his/her knowledge. MRBPL and/or its affiliates, officers, directors, employees, remisers at all various locations may 

from time to time hold any long or short positions and /or have any direct or indirect interest resulting in monetary gains of any 

nature and /or have other potential conflict of interest with respect to any view expressed in this document. Recipients may please 

note that neither MRBPL nor any associate(s) accepts any liability or losses arising from the use of this information and views 

mentioned in this document. No part of this material may be duplicated in any form and/or redistributed without MRBPL’s prior 

written permission. 

 

HONORS: Information contained in this report is obtained from various reliable sources which are beyond the scope to mention 

each of them. We sincerely thank each different source for the valued information provided and purpose to use the information is 

just to share the information without any prejudice, malafied intention and/or for any commercial gains. 

 

 

 

 


