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Option Ol Spectrum - Indices

NIFTY | BANKNIFTY | FINNIFTY Future* Prv Close: Pr%Chg | Ol % Chg 1 Comments
Fo weekly 70T GasT T Puts | calls  puts | Calls | puts AN 3smass | 214 U 3667 1T T long unwinding
~ T HstOlChg | 25300 24400 | 52500 50200 | 23600 23500 BEL o110 | 75 1 2746 17777 longunwinding
H'st Ol | 25000 25000 | 52000 51000 | 23600 23500
H'st Vol | 25000 25000 | 51200 51000 | 23500 23400
__NIFTY | BANKNIFTY | FINNIFTY _
T MONTHLY | calls Puts | Calls Puts | Calls  Puts NIFTY | BANK NIFTY | FIN NIFTY
"~ HstOIChg | 25300 24400 | 52500 50200 | 23600 23500 Last Chg | |Last Chg | Last Chg
H'st OI | 25000 25000 | 52000 51000 | 23600 23500 Near Fut 5001 - 44 | 51213 1| 23578 164
H'st Vol | 25000 25000 | 51200 51000 | 23500 23400 Discount 17 5 66 SEVE 130
Straddle* 155 9 319 36 12 411
Comments:

Nifty weekly contract has highest open interest at 25000 for Calls and 25000 for
Puts while monthly contracts have highest open interest at 25000 for Calls and

Fll activity in Index F&O

25000 for Puts. Highest new Ol addition was seen at 25300 for Calls and 24400 for Fut longs Futshorts CELongs CE Shorts PELongs  PE Shorts

Puts in weekly and at 25300 for Calls and 24400 for Puts in monthly contracts. Flls Ol %Chg 560 1 -464 1 -3.03 1 -2.10 2.46 1.19

increased their future index long position holdings by 5.60%, decreased future ol 325809 | 239523 | 1628043 1 1962509 | 1451797 |\ 1474702

index shorts by 4.64% and in index options by 3.03% decrease in Call longs, 2.10% ' ' ) )

decrease in Call short, 2.46% decrease in Put longs and 1.19% decrease in Put

shorts. * Near month

«—  cat Nifty Option Spectrum — Put
Comments Volume Price ol OI%Chg  Price%  Strike Price% 01%Chg ol Price Volume Comments
Long unwinding 306 1217.8 67850 -5.1 -2.2 23800 -45.9 -8.8 2643100 1.65 333041 Long unwinding
Long unwinding 591 1109.9 49100 -13.1 -3.6 23900 -46.0 -9.5 1410125 1.7 211642 Long unwinding
Long unwinding 19855 1018.3 1435600 -12.7 -2.8 24000 -44.3 -11.9 8051225 1.95 829951 Long unwinding
Long unwinding 1519 918.85 442875 -1.6 -3.3 24100 -49.4 -6.8 1583800 1.95 270163 Long unwinding
Long unwinding 2959 818.95 640400 -4.7 -3.7 24200 -50.6 -27.9 3369300 2.15 637556 Long unwinding
Long unwinding 3461 717.9 922100 -4.1 -4.2 24300 -47.5 15.3 3668125 2.6 518409 Short addition
Long unwinding 5750 620.25 783100 -6.7 -4.8 24400 -49.2 37.5 4450000 3.05 683820 Short addition
Long unwinding 55617 523.25 2539600 -7.6 -5.3 24500 -52.9 3.3 7701525 3.7 931638 Short addition
Long unwinding 23670 422.6 848275 9.1 -7.1 24600 -52.9 7.8 4502700 5.2 812491 Short addition
Long unwinding 7901 376.3 274925 -9.8 -8.0 24650 -50.7 15.1 1635600 6.9 525747 Short addition
Long unwinding 126469 325.85 1528600 -8.6 -10.1| 24700 -48.0 16.6 5016800 9.3 1181072 Short addition
Long unwinding 45059 281.75 560225 -20.0 -11.2 24750 -43.7 6.3 2049900 12.9 841056 Short addition
Long unwinding 429190 237.1 2942550 -16.3 -13.5 24800 -36.8 -1.8 7284825 18.8 2070621 Long unwinding
Long unwinding 1119615 155.7 2467975  -10.9  -19.8 24900 25.4 3.8 5781175 37.05 2341707 Long unwinding
Short addition 5362488 89.55 8568900 24.0 -29.2 | 25000 -13.6 3.4 8991975 71 5309045 Short addition
Short addition 3656569 43.75 5602325 38.6 -40.9 25100 -3.0 -8.8 1496650 125.35 1971065 Long unwinding
Short addition 2853047 17.8 5213800 13.2 -52.7 | 25200 2.8 34.2 847350 199.2 680649 Long addition
Short addition 2029347 5.85 6504500 62.0 -64.5 25300 6.0 -10.3 318800 287.8 120581 Short covering
Short addition 1864474 2.45 5193950 12.3 -63.7 | 25400 6.7 340675 386.35 24585
Short addition 1599263 1.55 8404025 7.3 -54.4 25500 6.0 -1.6 466150 485.85 22155 Short covering
612572 1.05 2701450 -43.2 (25600 5.3 8.7 11300 585.85 811 Long addition

Stock Futures

Long buildup Short covering Short buildup Long unwinding
Scripcode Prc% Ol% Scripcode Prc% Ol% Scripcode Prc% Ol% Scripcode Prc% Ol%
RECLTD 4.20 -40.53 SYNGENE -2.52 -41.91
PFC 3.66 -27.66 CUMMINSIND -2.35 -44.44
CHOLAFIN 3.46 -36.34 TITAN -2.14 -36.67
IEX 3.31 -12.44 JSWSTEEL -2.09 -26.48
ICICIPRULI 2.98 -30.43 BHARATFORG -1.97 -29.41
CHAMBLFERT 2.85 -8.32 GRANULES -1.84 -48.57
BSOFT 2.84 -7.94 PERSISTENT -1.82 -30.95
SUNTV 2.81 -39.63 JINDALSTEL -1.75 -36.81
MUTHOOTFIN 2.59 -41.14 BEL -1.75 -27.46

Data source: Bloomberg, NSE



DISCLAIMERS & DISCLOSURES:

CERTIFICATION

I, JOSE THOMAS, analyst of Geojit Financial Services Limited, hereby certify that all the views expressed in this research report reflect our personal views about any or all of the
subject issuer or securities. This report has been prepared by the Research Team of Geojit Financial Services Limited.

COMPANY OVERVIEW

Geojit Financial Services Limited, a public listed company, with Corporate Identification Number (CIN): L67120KL1994PLC008403 and SEBI Registration Number — Research
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confirmation of any transaction or contractual obligations of any kind. This report is provided for assistance only and is not intended to be and must not alone be taken as the
basis for an investment decision. The information contained herein is from publicly available data or other sources believed to be reliable, but we do not represent that it is
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RISK DISCLOSURE
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necessary, seek professional advice. This report does not take into account the specific investment objectives, financial situation/circumstances and the particular needs of any
specific person who may receive this document. The user assumes the entire risk of any use made of this information. Each recipient of this report should make such
investigation as it deems necessary to arrive at an independent evaluation of an investment in the securities of companies referred to in this report (including the merits and
risks involved). The price, volume and income of the investments referred to in this report may fluctuate and investors may realize losses that may exceed their original capital.
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We have prepared this report based on information believed to be reliable. The recommendations herein are based on 12-month horizon, unless otherwise specified. The
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or downgraded to a hold, reduce or sell. The opinions expressed are subject to change, but we have no obligation to tell our clients when our opinions or recommendations
change. This report is non-inclusive and does not consider all the information that the recipients may consider material to investments. This report is issued by Geojit Financial
Services Ltd without any liability/undertaking/commitment on the part of itself or any of its entities. We may have issued or may issue on the companies covered herein,
reports, recommendations or information which is contrary to those contained in this report.

The securities described herein may not be eligible to all categories of investors. Reports based on technical analysis is focused on studying charts of a stock's price movement
and trading volume, as opposed to focusing on a company's fundamentals and as such, may not match with a report on a company's fundamentals. We may have issued or
may issue on the companies covered herein, reports, recommendations or information which is contrary to those contained in this report. Opinions expressed herein are our
current opinions as of the date appearing on this report only.

Registration granted by SEBI, membership of BASL (in case of 1As) and certification from NISM in no way guarantee performance of the intermediary or provide any assurance
of returns to investors.

JURISDICTION

The securities described herein may not be eligible for sale in all jurisdictions or to all categories of investors. The countries in which the companies mentioned in this report
are organized may have restrictions on investments, voting rights or dealings in securities by nationals of other countries. Distributing/taking/sending/dispatching/transmitting
this document in certain foreign jurisdictions may be restricted by law, and persons into whose possession this document comes should inform themselves about and observe
any such restrictions. Failure to comply with this restriction may constitute a violation of any foreign jurisdiction laws. Foreign currencies denominated securities are subject to
fluctuations in exchange rates that could have an adverse effect on the value or price of or income derived from the investment. Investors in securities such as ADRs, the value
of which are influenced by foreign currencies effectively assume currency risk.

REGULATORY DISCLOSURES:

Geojit Financial Services Ltd.’s subsidiaries consists of companies such as Geojit Technologies Private Limited (GTPL- Software Solutions provider), Geojit Credits Private Limited
(GCPL- NBFC Services provider), Geojit Techloan Private Limited, Geojit IFSC Limited, Geojit Investments Limited and Qurum Business Group Geojit Securities LLC. Associate
Companies of Geojit Financial Services Limited include Barjeel Geojit Financial Services LLC, Aloula Geojit Capital Company and, BBK Geojit Business Consultancy and
Information KSC (C). and In the context of the SEBI Regulations on Research Analysts (2014), Geojit Financial Services Limited affirms that we are a SEBI registered Research
Entity and in the course of our business as a stock market intermediary, we issue research reports /research analysis etc that are prepared by our Research Analysts. We also
affirm and undertake that no disciplinary action has been taken against us or our Analysts in connection with our business activities.

In compliance with the above-mentioned SEBI Regulations, the following additional disclosures are also provided which may be considered by the reader before making an
investment decision:

1. Disclosures regarding Ownership*:

Geojit Financial Services Limited confirms that:

(i) Geojit Financial Services Limited /its associates do not have financial interest in relation to the subject company (ies) covered herein/ has no other material conflict in
relation to subject company, at the time of publication of the research report.

It/its associates have no actual beneficial ownership greater than 1% in relation to the subject company (ies) covered herein, at the end of the month immediately preceding
the date of publication of the research report

Further, the Analyst confirms that:

(i) he, his associates and his relatives may have stock holding in the securities covered herein, but do not have any other financial interest, or other material conflict in
the same, at the time of publication of the research report.
(i) he, his associates and his relatives have no actual/beneficial ownership greater than 1% in the subject company covered, at the end of the month immediately

preceding the date of publication of the research report
2. Disclosures regarding Compensation:
During the past 12 months, Geojit Financial Services Limited or its Associates:



(a) Have not received any compensation from the subject company; (b) Have not managed or co-managed public offering of securities for the subject company (c) Have not
received any compensation for investment banking or merchant banking or brokerage services from the subject company (d) Have not received any compensation for products
or services, other than investment banking or merchant banking or brokerage services from the subject company. (e) Have not received any compensation or other benefits
from the subject company or third party in connection with the research report (f) The subject company is / was not a client during twelve months preceding the date of
distribution of the research report, unless notified.

3. Disclosure by Geojit Financial Services Limited regarding the compensation paid to its Research Analyst:

Geojit Financial Services Limited hereby confirms that no part of the compensation paid to the persons employed by it as Research Analysts is based on any specific brokerage
services or transactions pertaining to trading in securities of companies contained in the Research Reports.

4. Disclosure regarding the Research Analyst’s connection with the subject company:

It is affirmed that, I, JOSE THOMAS, analyst of Geojit Financial Services Limited have not served as an officer, director or employee of the subject company.

5. Disclosure regarding Market Making activity:

Neither Geojit Financial Services Limited /its Analysts have engaged in market making activities for the subject company.

Please ensure that you have read the “Risk Disclosure Documents for Capital Market and Derivatives Segments” as prescribed by the Securities and Exchange Board of India
before investing.
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STANDARD WARNING
Investment in securities market are subject to market risks. Read all the related documents carefully before investing.
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