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CMP Call 
Option

% from Premium Put 
Option

% from Premium

04‐Feb‐16 % Chg
 at or 
Above

LTP in Rs
at or 
Below

LTP in Rs

USDINR 1602 1 67.8 ‐0.8 69.50 2.46 0.05 66.50 2.0 0.03
NIFTY 56534 75 7404 0 6 7700 4 0 21 00 7200 2 8 48 60

Scrips/ Index Margin # Lot 

Option Writing

NIFTY 56534 75 7404 0.6 7700 4.0 21.00 7200 2.8 48.60
BANKNIFTY 46860 30 14869 0.2 16600 11.6 8.40 14000 6.2 69.65
AXISBANK 72353 1000 383 0.6 420 9.7 2.95 360 6.3 5.25
DLF 97756 5000 95 1.4 105 10.9 1.50 85 11.4 1.35
HCLTECH 80037 600 867 1.8 940 8.4 2.55 800 8.4 3.50
HINDUNILVR 75003 600 835 1.6 880 5.4 5.35 760 9.8 2.45
ICICIBANK 62607 1700 204 0.0 225 10.3 1.55 190 7.3 2.85
IDEA 61958 3000 100 3 4 110 10 0 1 20 90 11 1 1 35IDEA 61958 3000 100 ‐3.4 110 10.0 1.20 90 11.1 1.35
INFY 89201 500 1180 1.9 1260 6.8 4.15 1060 11.3 2.25
ITC 80532 1600 322 0.0 350 8.8 0.65 295 9.1 1.05
KTKBANK 71080 4000 94 ‐1.4 105 12.3 0.80 85 10.0 0.70
LICHSGFIN 82412 1100 438 ‐1.2 480 9.7 3.35 410 6.7 4.70
LT 50893 300 1136 2.4 1200 5.7 11.20 1020 11.3 4.60
M&M 75889 400 1205 0.1 1340 11.2 8.00 1120 7.5 9.55
RELIANCE 80320 500 973 0 9 1080 11 0 3 50 900 8 1 5 70RELIANCE 80320 500 973 ‐0.9 1080 11.0 3.50 900 8.1 5.70
SBIN 63210 2000 163 ‐1.9 180 10.5 2.85 150 8.6 3.55
TATAMOTOR 92974 1500 326 1.6 350 7.5 5.80 300 8.5 5.15
TATASTEEL 95695 2000 226 0.9 250 10.6 3.95 210 7.6 6.45
TCS 73581 200 2420 0.2 2600 7.4 3.50 2200 10.0 4.40
YESBANK 77257 700 759 ‐2.4 820 8.0 8.00 700 8.5 7.55

EXPIRY DATE

Days to Expiry

Please Note:
Green Highlight Indicates Increase in level from the previous trading day
Red Highlight Indicates decrease in level from the previous trading day

25‐Feb‐2016

20

# Margins are in approximates

Follow us on twitter https://twitter.com/PhillipCap_Ind

Please refer to Disclosures and Disclaimers at the end of the Research Report

Red Highlight Indicates decrease in level from the previous trading day

Page 1 of 3



This is a technical / derivatives / alternative research report prepared by our analysts based on their study of certain charts, statistical data and their
interpretation of the same. Accordingly, the views and opinions expressed in this document may or may not match or may be contrary at times with

the views, estimates, rating, target price of the other research reports / materials issued by PhillipCapital (India) Pvt. Ltd.
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This report is issued by PhillipCapital (India) Pvt. Ltd. which is regulated by SEBI. PhillipCapital (India) Pvt. Ltd. is a subsidiary of Phillip (Mauritius) Pvt.
Ltd. References to "PCIPL" in this report shall mean PhillipCapital (India) Pvt. Ltd unless otherwise stated. This report is prepared and distributed by
PCIPL for information purposes only and neither the information contained herein nor any opinion expressed should be construed or deemed to be
construed as solicitation or as offering advice for the purposes of the purchase or sale of any security, investment or derivatives. The information and
opinions contained in the Report were considered by PCIPL to be valid when published. The report also contains information provided to PCIPL by third
parties. The source of such information will usually be disclosed in the report. Whilst PCIPL has taken all reasonable steps to ensure that this
information is correct, PCIPL does not offer any warranty as to the accuracy or completeness of such information. Any person placing reliance on the
report to undertake trading does so entirely at his or her own risk and PCIPL does not accept any liability as a result. Securities and Derivatives markets

may be subject to rapid and unexpected price movements and past performance is not necessarily an indication to future performance.

This report does not have regard to the specific investment objectives, financial situation and the particular needs of any specific person who may
receive this report. Investors must undertake independent analysis with their own legal, tax and financial advisors and reach their own regarding the
appropriateness of investing in any securities or investment strategies discussed or recommended in this report and should understand that
statements regarding future prospects may not be realized. In no circumstances it be used or considered as an offer to sell or a solicitation of any offer
to buy or sell the Securities mentioned in it. The information contained in the research reports may have been taken from trade and statistical services
and other sources, which we believe are reliable. PhillipCapital (India) Pvt. Ltd. or any of its group/associate/affiliate companies do not guarantee that
such information is accurate or complete and it should not be relied upon as such. Any opinions expressed reflect judgments at this date and are

subject to change without notice.

Important: These disclosures and disclaimers must be read in conjunction with the research report of which it forms part Receipt and use of theImportant: These disclosures and disclaimers must be read in conjunction with the research report of which it forms part. Receipt and use of the
research report is subject to all aspects of these disclosures and disclaimers. Additional information about the issuers and securities discussed in this

research report is available on request.
.

Certifications: The research analyst(s) who prepared this research report hereby certifies that the views expressed in this research report accurately
reflect the research analyst’s personal views about all of the subject issuers and/or securities, that the analyst have no known conflict of interest and
no part of the research analyst’s compensation was, is or will be, directly or indirectly, related to the specific views or recommendations contained in
this research report. The Research Analyst certifies that he /she or his / her family members does not own the stock(s) covered in this research report.

Independence/Conflict: PhillipCapital (India) Pvt. Ltd. has not had an investment banking relationship with, and has not received any compensation for
investment banking services from, the subject issuers in the past twelve (12) months, and PhillipCapital (India) Pvt. Ltd does not anticipate receiving orinvestment banking services from, the subject issuers in the past twelve (12) months, and PhillipCapital (India) Pvt. Ltd does not anticipate receiving or
intend to seek compensation for investment banking services from the subject issuers in the next three (3) months. PhillipCapital (India) Pvt. Ltd is not
a market maker in the securities mentioned in this research report, although it or its, employees, directors, or affiliates may hold either long or short

positions in such securities. PhillipCapital (India) Pvt. Ltd may not hold more than 1% of the shares of the company(ies) covered in this report.
.

Suitability and Risks: This research report is for informational purposes only and is not tailored to the specific investment objectives, financial situation
or particular requirements of any individual recipient hereof. Certain securities may give rise to substantial risks and may not be suitable for certain
investors. Each investor must make its own determination as to the appropriateness of any securities referred to in this research report based upon
the legal, tax and accounting considerations applicable to such investor and its own investment objectives or strategy, its financial situation and its
investing experience. The value of any security may be positively or adversely affected by changes in foreign exchange or interest rates, as well as by

other financial, economic or political factors. Past performance is not necessarily indicative of future performance or results.

Sources, Completeness and Accuracy: The material herein is based upon information obtained from sources that PCIPL and the research analyst believe
to be reliable, but neither PCIPL nor the research analyst represents or guarantees that the information contained herein is accurate or complete and it
should not be relied upon as such. Opinions expressed herein are current opinions as of the date appearing on this material and are subject to change

without notice. Furthermore, PCIPL is under no obligation to update or keep the information current.

Alternative Research | India

Page 2 of 3



|

Copyright: The copyright in this research report belongs exclusively to PCIPL. All rights are reserved. Any unauthorized use or disclosure is prohibited. No
reprinting or reproduction, in whole or in part, is permitted without the PCIPL’s prior consent, except that a recipient may reprint it for internal circulation

only and only if it is reprinted in its entirety.

Caution: Risk of loss in trading in can be substantial. You should carefully consider whether trading is appropriate for you in light of your experience,
objectives, financial resources and other relevant circumstances.

For U.S. persons only: This research report is a product of PhillipCapital (India) Pvt Ltd. which is the employer of the research analyst(s) who has prepared
the research report. The research analyst(s) preparing the research report is/are resident outside the United States (U.S.) and are not associated persons
of any U.S. regulated broker‐dealer and therefore the analyst(s) is/are not subject to supervision by a U.S. broker‐dealer, and is/are not required to satisfy
the regulatory licensing requirements of FINRA or required to otherwise comply with U.S. rules or regulations regarding, among other things,

communications with a subject company, public appearances and trading securities held by a research analyst account.

This report is intended for distribution by PhillipCapital (India) Pvt Ltd. only to "Major Institutional Investors" as defined by Rule 15a‐6(b)(4) of the U.S.
Securities and Exchange Act, 1934 (the Exchange Act) and interpretations thereof by U.S. Securities and Exchange Commission (SEC) in reliance on Rule
15a 6(a)(2). If the recipient of this report is not a Major Institutional Investor as specified above, then it should not act upon this report and return the
same to the sender. Further, this report may not be copied, duplicated and/or transmitted onward to any U.S. person, which is not the Major Institutional

Investor.

In reliance on the exemption from registration provided by Rule 15a‐6 of the Exchange Act and interpretations thereof by the SEC in order to conduct
certain business with Major Institutional Investors, PhillipCapital (India) Pvt Ltd. has entered into an agreement with a U.S. registered broker‐dealer,
Marco Polo Securities Inc. ("Marco Polo").Transactions in securities discussed in this research report should be effected through Marco Polo or another

U.S. registered broker dealer.

Compliance Officer: Sandeep Gupta

U.S. registered broker dealer.

PhillipCapital (India) Pvt. Ltd.
No.1, 18th Floor,Urmi Estate, 95,Ganpatrao KadamMarg, Lower Parel(West),Mumbai – 400013

Compliance Officer: Sandeep Gupta
Phone: 91-22-24831919
E-mail:  customeraffairs@phillipcapital.in 
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