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Indices Hold Gains - Smart Recovery From Support!
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Derivative Wrap - Nifty

NSE Mifty [N59901] 5486.30, 5510.40, 5473.65, 5479.40, 723789824 -0.12%z
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Sentiment Indicator Nifty:

Particulars 3rd Sept. 2010 27th Aug. 2010 %Change

Spot Nifty 5479.40 5408.70 +1.30

Nifty Futures ( Sept) 5484.90 5415.75 +1.27

Nifty CoC (%) +1.35 +1.40 -3.57

Open Interest 36672450 33302650 +10.11

Volume 253284 459123 -44.83
Nifty Snap

Last week the Nifty Index made a smart recovery from its supports of 5350 and ended with gains of 1.30% at
5479.40. On the derivatives front the Nifty Futures ended in the positive territory along with an overall addition
of open interest but slight decline in the cost of carry, this is an indication of some shorts being built at higher
levels. For the coming week Nifty would continue to face resistance at its 5520/5555 levels , a decisive
maintenance above this mark will provide further strength to it and in that case it can head towards its 5600
levels whereas on the downside support for the Index is seen at 5440/5350 levels.
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Derivative Wrap - Bank Nifty 3

BANKMNIFTY [M52906]10982.15,11017.15.10938.80,10991 .20, 723789824 0.10%%
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Sentiment Indicator Bank Nifty:

Particulars 3rd Sept. 2010 27th Aug. 2010

Spot Bank Nifty 10991.20 10727.45 +2.40
Bank Nifty Futures (Sept) 10977.70 10741.70 +2.19
BankNifty CoC (%) -1.66 +1.42 -216.90
Open Interest 2580275 2425225 +6.39
Volume 33105 76116 -56.50

Bank Nifty Snap

Last week the Bank Nifty Index also recovered from its lows of 10650 levels and ended at 10991.20 gaining
2.40%. On the derivatives front we have seen the Bank Nifty futures ended in the green terrain along with an
overall addition of open interest but decline in the cost of carry, this is an indication of some shorts being built at
higher levels. For the coming week Bank Nifty Index is likely to continue its uptrend and will face resistance at
11130/11225 levels whereas on the downside support for the index is seen at 10771/10552.
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Derivative Wrap - CNX IT

CRIT [M59913] 6063 55, 6133.85. 6063.50. 6O76.10, 723789824 0.353%:
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Sentiment Indicator CNX IT:

Particulars 3rd Sept. 2010 27th Aug. 2010
Spot CNX IT 6076.10 6005.90 +1.17
CNX IT Futures (Sept) 6080.40 6013.80 +1.07
CNXIT CoC (%) +0.96 +1.41 -31.91
Open Interest 26900 11500 +133.91
Volume 308 330 -6.67
CNX IT Snap

The CNXIT Index last week closed at 6076.10 gaining 1.17%. On the derivatives front the CNX IT futures prices
have surged along with an overall addition of open interest but decline in the cost of carry, this is an indication
of some shorts being built in it at higher levels. For the coming week the CNX IT index Support is seen at
5990/5860 levels whereas on the upside immediate resistance for the index is seen at 6125/6158 levels above
this mark the next major resistance is seen at 6220/6280 levels.
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Options Snap

)

14000000 - Ol Concentration Chart

12000000 -

10000000 -

2000000
GO00000
4000000
2000000
0 A T T T T T T T T

4700 4200 4900 5000 5100 5200 5300 5400 5500 5600 5700

Strike Price

Open Interest

W strike Price B Call Ol isept) B PutQl (Sept)

From the Ol Concentration (Sept. Series) we can see that maximum addition of open interest on the call options
front is existent at strike price of 5600 & 5700 (with nearly 99 lakh and 86.62 lakh shares outstanding in open
interest respectively) indicating this as the resistance zone on the upside whereas on the put options front we
have seen maximum addition of open interest at strike price of 5400 (with 1.14 crores shares outstanding in
open interest) indicating it as a strong support on the downside.
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Disclaimer

The information and views in this report, our website & all the service we provide are believed to be reliable, but we do not
accept any responsibility (or liability) for errors of fact or opinion. Users have the right to choose the product/s that suits them
the most.

Investment in Stocks has its own risks. Sincere efforts have been made to present the right investment perspective. The
information contained herein is based on analysis and up on 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 & take no responsibility whatsoever for any financial profits or loss which may arise from the
recommendations above.

The stock price projections shown are not necessarily indicative of future price performance. The information herein, together
with all estimates and forecasts, can change without notice.

CapitalVia does not purport to be an invitation or an offer to buy or sell any financial instrument.
Analyst or any person related to CapitalVia might be holding positions in the stocks recommended.

It is understood that anyone who is browsing through the site has done so at his free will and does not read any views
expressed as arecommendation for which either the site or its owners or anyone can be held responsible for.

Our Clients (Paid Or Unpaid), Any third party or anyone else have no rights to forward or share our calls or SMS or Report or
Any Information Provided by us to/with anyone which is received directly or indirectly by them. If found so then Serious Legal
Actions can be taken.

Any surfing and reading of the information is the acceptance of this disclaimer.

AllRights Reserved.
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