
FAST TRADE IDEAS

Increasing OI, Increasing Delivery Qty & Increasing Price,   (Open Interest in '000 Shares)
As on 01‐Oct‐09 CNX Nifty 5083 ‐1
 Symbol Del Qty in Cash Market Prev. day Increase in Spot (Rs.) Fut (Rs.) Prem / Events

01‐Oct 30‐Sep % Chg. 01‐Oct 30‐Sep % Del. % Del. Del Qty 01‐Oct 01‐Oct Spot Fut Disc Meeting Date Purpose

ULTRACEMCO 1,407          1,176                 19.7 649,927            152,440             55 57 497487 849 854 6.2 6.1 5.0

ABAN 2,639          2,229                 18.4 744,576            385,188             18 20 359388 1651 1659 3.5 3.5 8.6

ISPATIND * 99,451       84,822               17.3 24,236,830      5,333,914          22 19 18902916 25 25 5.1 5.1 0.2

SIEMENS 644             566                    13.8 264,934            136,346             43 24 128588 559 558 0.3 0.2 ‐1.1

TCS 5,732          5,260                 9.0 1,214,637         1,065,641          36 41 148996 630 631 1.4 2.0 0.9

IDFC 17,252       16,072               7.3 7,835,466         3,014,216          25 38 4821250 155 155 5.9 5.8 0.6

ADLABSFILM 1,787          1,668                 7.2 243,649            140,748             16 19 102901 353 355 1.2 1.2 2.0

ACC 2,206          2,081                 6.0 247,744            119,664             34 35 128080 827 826 0.8 1.1 ‐1.3

PNB 2,044          1,935                 5.6 359,194            246,314             36 36 112880 810 810 1.6 1.1 0.3

STER 4,822          4,567                 5.6 879,815            664,929             30 32 214886 779 779 0.4 0.4 ‐0.5

INFOSYSTCH * 2,554          2,424                 5.4 1,297,045         675,607             63 62 621438 2337 2323 1.3 0.9 ‐13.5

AMBUJACEM * 13 448 12 826 4 9 16 296 180 3 994 866 79 78 12301314 102 103 2 8 3 0 0 2

05‐Oct‐09

Total Open Interest (Futures) Chg (%.)

AMBUJACEM * 13,448       12,826               4.9 16,296,180    3,994,866        79 78 12301314 102 103 2.8 3.0 0.2

Increasing OI, Increasing Delivery Qty & Decreasing Price,  (Open Interest in '000 Shares)
As on 01‐Oct‐09 CNX Nifty 5083 ‐1
 Symbol Del Qty in Cash Market Prev. day Increase in Spot (Rs.) Fut (Rs.) Prem / Events

01‐Oct 30‐Sep % Chg. 01‐Oct 30‐Sep % Del. % Del. Del Qty 01‐Oct 01‐Oct Spot Fut Disc Meeting Date Purpose

HCLTECH 1,249          1,056                 18.4 497,122            332,630             38 34 164492 336 338 ‐1.3 ‐1.2 1.2

IDEA 20,404       17,523               16.4 6,255,348         2,914,947          58 61 3340401 74 74 ‐1.9 ‐2.0 0.4

TATAPOWER * 1,471          1,280                 14.9 473,190            222,293             69 51 250897 1290 1285 ‐2.2 ‐2.0 ‐5.0

HCC 5,930          5,328                 11.3 2,405,969         1,439,355          31 23 966614 130 131 ‐0.8 ‐0.9 0.7

NTPC 12,357       11,196               10.4 3,882,086         2,505,255          72 68 1376831 211 210 ‐1.5 ‐1.7 ‐0.1

GRASIM 699             636                    9.9 226,355            133,723             61 55 92632 2692 2669 ‐3.0 ‐3.0 ‐22.2

SAIL 8,753          8,157                 7.3 1,936,925         1,069,505          39 25 867420 169 169 ‐1.1 ‐1.6 ‐0.3

UNITECH 64,319       60,165               6.9 12,837,880      8,261,755          26 20 4576125 106 106 ‐1.5 ‐1.6 0.5

HINDPETRO * 2,542          2,401                 5.9 1,123,394         679,203             70 70 444191 387 389 ‐3.7 ‐3.2 2.0

LICHSGFIN 1,896          1,794                 5.7 1,102,001         194,358             49 24 907643 753 756 ‐2.5 ‐2.6 3.4

CAIRN 14,144       13,474               5.0 741,476            625,467             43 48 116009 261 261 ‐0.2 ‐0.2 ‐0.1

GVKPIL 19,052       18,150               5.0 3,540,704         2,702,390          51 43 838314 45 46 ‐2.5 ‐2.4 0.4

FEDERALBNK 1,642          1,565                 5.0 317,994            304,181             44 53 13813 249 250 ‐1.3 ‐1.5 1.4

*Bulk Deal

% Del. = Percentage delivery of total volume ( BSE & NSE)

Total Open Interest (Futures) Chg (%.)
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(OI in '000 Shares) Prem / Rs. Crs 1‐Oct 30‐Sep % Chg.
1 O t 30 S Ch (%) 1 O t 30 S Ch (%) Di 1 O t 30 S Ch (%) T t l OI 91996 88793 3 61

Open Interest Break-up
SpotFuture

Index Futures
Total Open Interest

05‐Oct‐09

1‐Oct 30‐Sep Chg (%) 1‐Oct 30‐Sep Chg (%) Disc 1‐Oct 30‐Sep Chg (%) Total OI   91996 88793 3.61
NIFTY 5070 5074 ‐0.1 5083 5084 0.0 ‐14 25537 24969 2.3 FII's OI 64988 64055 1.46
CNXIT 5162 5116 0.9 5174 5122 1.0 ‐12 11 11 ‐6.3 Others OI 27007 24739 9.17

BANKNIFTY 8820 8763 0.7 8861 8812 0.6 ‐41 1368 1272 7.6
MINIFTY 5070 5074 ‐0.1 5083 5084 0.0 ‐13 1087 1128 ‐3.6

 Symbol Del Qty in Cash Market Prev. day Increase in Spot  Fut  Spot Fut Prem / Events
 (OI in '000 Shares) 1‐Oct 30‐Sep % Chg. 01‐Oct 30‐Sep % Del. % Del. Del Qty (Rs.) (Rs.) Chg (%.) Chg (%.) Disc Meeting Date Purpose
SIEMENS 644            566                  13.8 264,934           136,346            43 24 128588 559 558           0.3 0.2 ‐1.1
TCS 5,732         5,260              9.0 1,214,637        1,065,641        36 41 148996 630 631           1.4 2.0 0.9
ACC 2 206 2 081 6 0 247 744 119 664 34 35 128080 827 826 0 8 1 1 1 3

CNX Nifty 50 - Increasing OI, Increasing Delivery Qty & Increasing Price in Stock Futures                       
Total Open Interest

ACC 2,206         2,081              6.0 247,744         119,664          34 35 128080 827 826         0.8 1.1 ‐1.3
PNB 2,044         1,935              5.6 359,194           246,314            36 36 112880 810 810           1.6 1.1 0.3
STER 4,822         4,567              5.6 879,815           664,929            30 32 214886 779 779           0.4 0.4 ‐0.5

 Symbol Del Qty in Cash Market Prev. day Increase in Spot  Fut  Spot Fut Prem / Events
(OI in '000 Shares) 1‐Oct 30‐Sep % Chg. 01‐Oct 30‐Sep % Del. % Del. Del Qty (Rs.) (Rs.) Chg (%.) Chg (%.) Disc Meeting Date Purpose

CNX Nifty 50 - Increasing OI, Increasing Delivery Qty & Decreasing Price in Stock Futures                      
Total Open Interest

 (OI in  000 Shares) 1 Oct 30 Sep % Chg. 01 Oct 30 Sep % Del. % Del. Del Qty (Rs.) (Rs.) Chg (%.) Chg (%.) Disc Meeting Date Purpose
HCLTECH 1,249         1,056              18.4 497,122           332,630            38 34 164492 336 338           ‐1.3 ‐1.2 1.2
IDEA 20,404       17,523            16.4 6,255,348        2,914,947        58 61 3340401 74 74             ‐1.9 ‐2.0 0.4
TATAPOWER * 1,471         1,280              14.9 473,190           222,293            69 51 250897 1290 1,285        ‐2.2 ‐2.0 ‐5.0
NTPC 12,357       11,196            10.4 3,882,086        2,505,255        72 68 1376831 211 210           ‐1.5 ‐1.7 ‐0.1
GRASIM 699            636                  9.9 226,355           133,723            61 55 92632 2692 2,669        ‐3.0 ‐3.0 ‐22.2
* Bulk Deal Bulk Deal

Sector OI Chg Sector OI Chg 
Housing & Construction  98.9 Fertilizers, Pesticides & Agrochemicals  -13.98
IT ‐ Software, Education & Hardware  73.0 Chemicals -7.83

Losers
Change in Sectoral Open Interest (Futures)     (Day on Day in %)

Gainers

Oil & Gas, Petroleum & Refinery  46.7 Electricals & Electrical Equipments  -7.81
Cement & Building Products  46.3 Banks & Financial Services -6.04
Power Generation & Infrastructure  38.5 Media & Entertainment -3.27
Telecom  22.5 Transport & Logistic  -2.30
Pharmaceuticals 21.5 Food & Consumer Products (FMCG)  -0.88
Metals & Mining  15.5 Textiles -0.28
Engineering, Industrial Machinery & Products 15.0
Hotels & Resorts  4.1
Diversified & Holding Companies  3.6
Auto & Auto ancilliaries  1.3
sugar  0.9
Retail  0.8

This note is based on information available to the public. This note is not an offer to buy or sell or a solicitation of an offer to buy or sell the securities mentioned herein.
For any queries contact - LKP Research. Ph: (91-22) 66351234    FAX: (91-22) 66351249     E - Mail: research@lkpsec.com

Visit our website - http://www.lkpshares.com


