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INDEX

16-Apr-07 13-Apr-07 CHANGE
Nifty 4,013 3,917 96
Basis -8 -20 12
PUT CALL RATIO
16-Apr-07 13-Apr-07 DIFF
Total Volume 0.29 0.42 -0.13
Total Open Interest 0.41 0.39 0.02
Nifty Volume 131 1.25 0.06
Nifty Open Interest 1.18 1.06 0.12
VOLUME (RS B)
SEGMENT 16-Apr-07 13-Apr-07 CHANGE %
Index Futures 82.19 116.83 -29.65
Stock Futures 135.57 136.79 -0.89
tIndex Options 65.87 67.25 -2.05
Stock Options 10.80 11.36 -4.93
Total (F&O) 294.43 332.23 -11.38
OPEN INTEREST (RS B)
SEGMENT 16-Apr-07 13-Apr-07 CHANGE %
Index Futures 146.26 142.54 2.61
Stock Futures 239.76 232.72 3.03
Index Options 137.06 124.34 10.23
Stock Options 22.27 20.26 9.92
Total 545.35 519.86 4.90
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Synopsis

m Total volumes in the derivatives segment decreased 11% to Rs.294 b (Rs.330 b).

m  Total Ol went up 5% to Rs.545 b (Rs.529 b), Futures Ol was up 3% at Rs.386 b (Rs.355 b).
m Call Ol and Put Ol were at Rs.79 b (Rs.95 b) and Rs.81 b respectively (Rs.79 b).

m  Total P/C and Nifty P/C ratio stood at 0.29 (0.36) and 1.31 (0.98) respectively.

(Numbers in brackets indicate monthly averages for last month).

Cumulative FII positions as percentage of total gross market position in the derivatives segment as on
Apr 13, 2007 was 35.70%.

OUTLOOK

With broad based buying being witnessed across all sectors the bulls ruled on the bourses today
as the indices remained significantly above break even throughout the day. Nifty Apr Fut OI
decreased 0.45 m to 36.39 m shares while Nifty May Fut added 0.49 m to 2.62 m shares. The
highest Nifty Put and Call OI were at 3,800 and 4,000 strike with 3.06 m and 2.57 m shares
outstanding respectively.

FII's have been net buyers in the Index Fut segment to the tune of Rs. 14.7 b with OI increasing
by Rs. 1.9 b. They were net buyers in Cash segment of Rs. 3.1 b as per provisional data. The Apr
Fut series discount has come down further from 20 to 8.

TECHNICAL STUDIES

Nifty has settled around 4,020 levels where it had faced strong resistance in the past. For Nifty
to enter higher orbit, crossing these levels convincingly will be very important. We recommend
our investors to wait for this crossover before taking any fresh exposure.
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NIFTY VS DERIVATIVE VOLUMES
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From the technicals desk
Nifty: 4013

m  Carrying on from where they ended the previous week, the indices
opened with a positive gap and never looked back. The bulls
dominated the entire trading session as the markets kept gaining
momentum with each passing hour, ending the day with
considerable gains. Among the sectoral indices, all ended in the
green, with Oil & Gas and Capital Goods leading the charge.

B Suzlon Energy and Zee Entertainment were amongst the major
gainers of this bullish day. Market breadth continued to remain in
favor of the gainers with the advance-decline ration perched at 2.3:1.

B On the downside, Nifty finds support at 3,980 and 3,965 levels.

B On the upside, Nifty may face resistance at 4,025 and 4,045 levels.

INTERESTING ACTIVITY IN DERIVATIVES SEGMENT

IDBI Apr 85 CA Ol increased by 0.21 m shares to 1.26 m shares. On the
other hand Apr 80 CA OI declined 0.22 m to 1.20 m shares. The stock
has closed above the 81 from where it had retraced earlier. A continuous
support at these levels will see it heading towards 87 levels. The daily
RSI chart favors the current upmove.

ABNORMAL CHANGE IN DELIVERY QUANTITY

RPL (up 0.8%) witnessed a rise in delivery quantity from 1.99 m to 7.90
m shares as the traded quantity rose from 3.37 m to 11.72 m shares.
Siemens (down 1.8%) saw the delivery quantity rise from 0.13 m shares
to 0.65 m shares on the back of rise in traded quantity from 0.30 m to
0.91 m shares over the previous trading session.
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CASH MARKET - PRICE AND DELIVERY

SCRIP PRICE % CHG DEL QTY %Chg %Del Qty NIFTY INDEX FUTURES

TTML 24.45 12 7,291,181 294 30 SYMBOL EXP DATE CLOSING PRICE VOLUME OPEN INTEREST  CHG IN Ol

PUNJLLOY D 180.40 8 907,928 451 30  NIFTY 26-04-07 4,005 19,420,450 33,652,752  -451,950

SUZLON 1,188.15 8 911,549 93 48 NFTY 31-05-07 4,001 1,174,200 2,620,800 492,000

GUJALKALI 132.70 8 485,336 766 46

TITAN 1,016.60 7 268,604 120 25

BAJAJHIND 190.60 -5 882,327 188 22 MOST ACTIVE NIFTY CALL OPTIONS

BALRAMCHIN 66.45 -3 965,998 2 23 SYMBOL EXP DATE STRIKE PRICE VOLUME OPEN INTEREST  CHG IN Ol

IFCI 37.35 -2 12,885,089 -17 27 NIFTY 26-04-07 4,000 2,126,000 2,574,800 -13,350

AMTEKAUTO 370.55 -2 74,426 -63 71 NIFTY 26-04-07 3,900 1,499,100 1,892,900 -125,900

SIEMENS 1,125.65 -2 651,103 406 68  NFTY 26-04-07 3,800 751,350 2,023950  -368,700

OPEN INTEREST CHANGE

Scrip Price ol % Chg % Chg COI % Chg POI MOST ACTIVE NIFTY PUT OPTIONS

BEML 1,001.50 511,500 47 0 0 SYmBoL EXP DATE  STRIKE PRICE VOLUME OPEN INTEREST  CHG IN Ol

BAJAJHIND 190.60 3,106,500 46 10 4 NIFTY 26-04-07 3,900 1,781,900 1,911,050 207,500

SIEMENS 1,125.65 1,709,320 32 23 0 NIFTY 26-04-07 3,800 1,774,600 3,064,950 -509,700

LUPIN 664.55 1,170,400 25 0 0 NFTY 26-04-07 4,000 1,461,000 1,372,750 820,600

PATNI 431.65 466,050 23 0 0

CROMPGREAV 213.70 410,000 -23 0 0

ZEEL 272.05 2,163,000 13 13 0 MOST ACTIVE PUT OPTIONS

STER 526.15 5,781,583 -12 -3 8 SYMBOL EXP DATE STRIKE PRICE VOLUME OPEN INTEREST CHG IN Ol

SOBHA 836.15 793,100 -11 0 17 TTML 26-04-07 25 7,367,250 4,671,150 2,894,650

CANBK 204.20 2,476,800 -10 -4 33 TTML 26-04-07 23 5,078,700 2,905,100 -741,950
RPL 26-04-07 75 2,515,850 4,623,000 -144,050

VOLUME CHANGE RPL 26-04-07 80 1,721,900 3,092,050 998,300

Scrip Price volume %Chg %Chg CV_ %Chg PV gp|L 26-04-07 125 1,539,000 1,188,000 -81,000

MRPL 36.95 4,619,100 795 3,000 0

TTML 24.45 52,145,500 592 1,236 3,525

GUJALKALI 132.70 1,461,600 537 0 -100 MOST ACTIVE CALL OPTIONS

SUNTV 1,716.25 420,750 513 0 0 SYMBOL EXP DATE STRIKE PRICE VOLUME OPEN INTEREST CHG IN Ol

STAR 351.20 211,650 398 0 0 TTML 26-04-07 22 700,150 459,800 20,900

INFOSY STCH 2,128.70 1,783,400 -70 -78 -83 TTML 26-04-07 25 585,200 532,950 522,500

l‘é;’:ﬁ:;io 123"6‘2 70?188 ‘23 ‘95 ‘108 SAIL 26-04-07 125 518,400 564,300 213,300

BANKBARODA 230.80 656:600 63 74 0 SAIL 26-04-07 120 361,800 920,700 72,900

LICHSGEIN 144.20 249,900 63 86 0 RPL 26-04-07 70 308,200 1,092,100 56,950
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VOLUME (GAINERS & LOSERS)

PREV

SYMBOL SLlcz)E PSRPEE F;; TO\T/gt CHOG/D FUT VoL CHOGA) PUT VOL CHG% CALLVOL  CHG% PCR Dﬁgs PCDF:\A(:;

MRPL 8,900 37 37 4895000 832 46000 795 0 0 275,900 3000 000 000 01

TTML 1,450 24 25 68457952 688 5245500 592 1515,250 3525 14,797,200 1236 0D 004 009

Total volumes in GUIALKALI 1400 B3 B3 1470000 536 1461600 537 0 -100 8,400 840000 000 000 28000
Sun TV up 513% SUNTV 25 1716 1726 420,750 513 420,750 513 0 0 0 0 000 0.0 0.00
' STAR 850 351 354 21650 398 21650 398 0 0 0 0 000 000 0.00

stock up 3.6% PUNJLLOYD 300 180 181 1565,700 335  1560,900 334 0 0 4,800 480,000 0.00 0.00 0.00
MAHSEAMLES 600 531 536 678600 332 678600 332 0 0 0 0 000 000 0.00

JSTAINLESS 2,000 B4 B 6458000 317 6454000 319 0 0 4,000 50 000  0.00 000

GNFC 2,950 95 95 896800 305 846650 293 2,950 295,000 47,200 700 006 000 002

CROMPGREAV 1000 U om 679000 295 679000 295 0 0 0 0 000 000 000

CHAMBLFERT 6,900 33 33 841800 259 772800 239 0 0 69,000 900 000 000 0.00

LUPIN 350 665 669 1029700 254 1029700 254 0 0 0 0 000 000 000

TITAN 4 07 108 3328278 254 3324579 253 0 0 3699 369900 000 000 0D

MCDOWELL-N 250 841 848 243250 236 243250 236 0 0 0 0 000 000 000

FCI 7875 37 38 30657376 57 27720000 55 307,25 83 2,630,250 67 0L 023 08

SYNDIBANK 3,800 67 67 225400 57 2025400 55 15,200 73 174,800 70 009 0D 008

WP RO 600 586 584 1972800 57 1926000  -58 600 75 46,200 3 001 005 0.1

AMTEKAUTO 600 371 374 74400 58 74400 58 0 0 0 0 000 000 0.00

CUMMINSIND 950 200 201 722000 59 722000 59 0 0 0 0 000 000 0.00

ORIENTBANK 1200 ©2 B3 216000 59 216000 59 0 0 0 00 000 000 0.00

- BANKBARODA 1400 231 231 665000  -63 656600  -63 0 0 8,400 74 000 000 0.00

Total volumes in LICHSGFIN 1700 us U5 251600  -63 249900  -63 0 0 1700 86 000 000 0.00
Punj Lloyd up CNXIT 50 5453 5445 1650  -64 1650  -64 0 0 0 0 000 000 0.00
335%, stock up CHENNPETRO 900 198 200 5400  -67 5400  -67 0 0 0 0 000 000 0.00
8.3% TVSMOTOR 2,950 58 59 70950 71 70200 70 0 -100 8,850 92 000 006 001
INFOSYSTCH 00 229 219 2079500 73 1783400 70 152,900 83 263,200 78 050 066 057

EQUITY 0 0 0 547,929,709 0 488262476 0 7,933,632 0 51733598 0 0B 023 0.00
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OPEN INTEREST (GAINERS & LOSERS)

SPOT PRICE TOTAL OPEN INTEREST FUTURE OPEN INTEREST CALL OPEN INTEREST PUT OPEN INTEREST

SYMBOL (RS) INC:sG. S':'ﬁo%z CHOG/D RS M S':'ﬁo%z CHOG/D RS M S'LO,O%(F) CHG % RSM S'LO,O%(F) CHG % RSM

BEML 1,002 2 1 47 513 1 47 512 0 0 1 0 -100 0

BAJAJHIND 191 -10 3 39 648 3 45 575 0 1 56 0 -4 17

SIEMENS 1,126 -21 2 33 1,970 2 33 1,954 0 23 16 0 0 0

LUP IN 665 33 1 25 778 1 25 778 0 0 0 0 -100 0

PATNI 432 9 0 23 201 0 23 201 0 0 0 0 -100 0

Total Ol in JSTAINLESS 134 6 8 22 1047 8 22 1044 0 1 3 0 -100 0
BEML up 47%, UTIBANK 469 0 2 21 1028 2 21 1027 0 0 1 0 -100 0
stock up 0.2% TTML 24 3 54 20 1319 43 5 1041 i) 45 237 2 74 2
INDIANB 93 -1 1 19 r2 1 19 2 0 -100 0 0 -100 0

TCS 1280 18 5 19 6,914 5 5 6,317 0 u7 522 0 1“1 75

IDEA 105 2 19 18 2,005 16 20 1636 3 10 304 1 © 65

CUMMINSIND 290 0 1 “ 316 1 “ 315 0 0 1 0 -100 0

FEDERALBNK 241 6 0 14 61 0 14 59 0 0 2 0 -100 0

BALRAMCHIN 66 -2 il B 707 9 5 611 1 6 77 0 1 19
IFCI 37 -1 g -6 4,356 87 -7 3,236 22 -5 829 8 2 291

RCOM 438 17 i3 -6 7,005 “ -6 6,313 1 -4 564 0 22 18

SUZLON 1188 85 2 6 2,173 2 6 2,164 0 -4 6 0 0 3

VOLTAS 87 2 3 -6 221 3 -6 218 0 23 0 -100 0
BAJAJAUTO 2,488 54 1 -7 2,082 1 -7 2,069 0 4 r 0 0 1

LT 1661 47 1 7 2,453 1 7 241 0 3 35 0 7 5
VSNL 434 i) 2 -8 735 2 -8 726 0 -6 8 0 0 1
CANBK 204 8 3 -10 515 2 -10 506 0 -4 8 0 33 1

Total Ol in TATAMOTORS 750 24 4 0 2915 4 0 2,732 0 1 51 0 5 32
Siemens up 33% stock | SOBHA 836 6 1 1 669 1 1 663 0 0 4 0 ] 2
down 1.8% STER 526 20 6 -2 3,128 6 -2 3,051 0 -3 59 0 8 18
ZEEL 272 7 2 -3 591 2 -3 588 0 » 3 0 0 0

CROMPGREAV 214 i 0 23 89 0 23 88 0 0 1 0 -100 0

TOTAL 0 0 1177 -100 495,704 102  -100 383,940 u7 -100 78,700 48 -100 80,622

COC = Cost of Carry PCR = Put - Call Ratio IV = Implied Volatility Chg=Change Vol = Volume 5-DMA = 5 Day Moving Average
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