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Nifty Tracker Nifty Snapshot
Particulars Current Previous » Nifty September futures premium increased to 6.10 points from 1.30
Spot 5471.85 5402.40 points. Futures added 5 lakh shares in open interest.
Sep Close 5477.95 5403.70 » Nifty October futures premium increased to 10.65 points from 6.50
Oct Close 5482 50 5408.90 points. Futures added 1 lakh shares in open interest.
Sep Ol (Shrs.Cr) 3.28 3.23 » Nifty historical volatility has increased to 14.24% from 13.34%.
Oct Ol (Shzs.Cr) 0.16 0.15 » Nifty put options have added 14 lakh shares in open interest while, Nifty
Sep CoC (%) 1.40 0.29 call options have added 38 lakh shares in open interest.
Oct CoC (%) 1.25 0.76 . . . . . -
»  Nifty put options implied volatility has decreased to 17.28% from 19.53%
PCR Vol 1.22 1.16 ; . R i» 0
while, Nifty call options implied volatility decreased to 12.80% from
PCR Ol 1.55 1.65 13.65%.
Market Ol (Rs.Cr) 142757 136228 . . o o
Market CoC (%) 488 3.92 » Nifty VIX decreased to 16.70% from 18.47%.
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(Source: Karvy F&O Research)

FIl Activity

(Source: Bloomberg

Nifty View

The US indices have ended on a strong note; while the Asian indices are
also trading in the green. Hence, Nifty is expected to open on a positive
note. Traders are advised to trade long if Nifty holds above 5500 levels else
from 5480 levels, with a stop loss at 5450 levels, targeting 5520 and 5650.

Particulars Buy (Rs.Cr)  Sell (Rs.Cr) . .
Bank Nifty View
Index F&O 6138.59 5710.27
Stock F&O 1548.77 1294.37 The index ended on a positive note, with a surge of 1.24% in yesterday’s
session. On the F&O front, Bank Nifty has shed 1.53% in open interest on
(Source NSE) the back of increasing cost-of-carry indicating addition of long positions.
Nifty The index has its support around 10,840 and 10,780 levels, and will face
stiff resistance around 10,940 and 11,000 levels.
Support Resistance
CNXIT View
5480 5520
5450 5550 The index ended on a positive note as it surged by 1.87% in yesterday’s
session. On the F&O front, it has added 8.33% in open interest on the back
of recovering cost-of-carry indicating addition of speculative long positions.
Globetrotter The index has support around 6,050 and 6,000 levels while resistance is at
Indices Level Change % 6,120 and 6,150 levels.
Dow Jones 10269.47 254.75 2.54 Nifty Directional: Buy Nifty Sept. Fut above 5500* Average: 5480* Stop
Nasdagq 2176.84 62.81 297 Loss: 5450* Targets: 5520-5550* (*Spot levels) TF: Intraday
FTSE100 5366.41 141.19 2.70 Nifty Options: Buy Nifty Sept 5400 PE @ 58-60 Stop Loss: 5450 Targets:
HangSeng 2091153  287.70 1.39 30-32 TF: Intraday
Nikkei 9035.72 108.70 1.22

September 02, 2010; 8.15 AM IST) (Source: Bloomberg)

CE: Call; PE: Put; SL: Stop Loss; Tgt: Target; TF: Time Frame)

kalyanc@karvy.com|
+91 9908333225

Karvy F&O Research is also available on Bloomberg, Reuters and Thomson First Call
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Most Active Calls Most Active Puts
symbol e e _(sharow 9™ bma’  orce  Traded _(shares
NIFTY 30-Sep-10 5500 281836 7380700 NIFTY 30-Sep-10 5400 257750 11002650
NIFTY 30-Sep-10 5400 189910 5468500 NIFTY 30-Sep-10 5300 187658 7854600
NIFTY 30-Sep-10 5600 176513 8528900 NIFTY 30-Sep-10 5500 143555 5216450
NIFTY 30-Sep-10 5700 95134 7794400 NIFTY 30-Sep-10 5200 142889 9018250
NIFTY 30-Sep-10 5800 34335 3973950 NIFTY 30-Sep-10 5100 103996 6999150
NIFTY 28-Oct-10 5800 19034 1706650 NIFTY 30-Sep-10 5000 68775 6087950
NIFTY 28-Oct-10 5700 17603 1923850 NIFTY 30-Sep-10 4900 58286 6280450
NIFTY 28-Oct-10 5500 16351 1266900 NIFTY 30-Sep-10 4800 22880 3482150
NIFTY 30-Sep-10 5300 16200 2406100 NIFTY 30-Sep-10 4700 16536 1049300
NIFTY 28-Oct-10 5600 15994 1478650 NIFTY 28-Oct-10 5400 14819 1072300
(Source: NSE India) (Source: NSE India)
Nifty VIX SGX Nifty Watch
Expi Contracts Ol
5500.00 - " L as Symbol Datpery LTP Traded (Shares)
5000.00 N W — T 75 SGX CNX Nifty ~ 30-Sep-10 5514 365 1,86,183
4500.00 T ©° (Source: SGX)
4000.00 :he Nifty;ltlxhas ) :: ii
3500.00 i [ . Index Open Interest Watch
3000.00 L 55 Symbol Ol -Near cocC Ol-Mid cocC
2500.00 . 15 (Rs.Cr.) (%) (Rs.Cr.) (%)
a§§§§§§§§§z§§§8§§§§§§§§ NIFTY 17976.17 1.40 891.32 1.25
— F”&ONR;%;): TR THRR 28R A BANKNIFTY  2543.66 1.48 5626 0.79
MINIFTY 579.57 1.28 117.31 1.21
CNXIT 14.60 -0.84 0.03 6.99
NFTYMCAP50 0.00 6.31 0.00 6.99
(Source: Karvy F&O Research)
KARVY EQUITY DERIVATIVES DESK
Shomesh Kumar Head-Equity Derivatives shomeshk@karvy.com +91 9849809008

Disclaimer

The information and views presented in this report are prepared by Karvy Stock Broking Limited. The information contained herein 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 material is for personal information and we are not responsible for any
loss incurred based upon it. The investments discussed or recommended in this report may not be suitable for all investors. Investors must make their own investment decisions
based on their specific investment objectives and financial position and using such independent advice, as they believe necessary. While acting upon any information or analysis
mentioned in this report, investors may please note that neither Karvy nor Karvy Stock Broking nor any person connected with any associate companies of Karvy accepts any
liability arising from the use of this information and views mentioned in this document.

The author, directors and other employees of Karvy and its affiliates may hold long or short positions in the above mentioned companies from time to time. Every employee of
Karvy and its associate companies are required to disclose their individual stock holdings and details of trades, if any, that they undertake. The team rendering corporate analysis
and investment recommendations are restricted in purchasing/selling of shares or other securities till such a time this recommendation has either been displayed or has been
forwarded to clients of Karvy. All employees are further restricted to place orders only through Karvy Stock Broking Ltd. This report is intended for a restricted audience and we
are not soliciting any action based on it. Neither the information nor any opinion expressed herein constitutes an offer or an invitation to make an offer, to buy or sell any securi-
ties, or any options, futures or other derivatives related to such securities.

Karvy F&O Research is also available on Bloomberg, Reuters and Thomson First Call
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