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Weekly Report Derivatives
22nd March to 27th Mar 2010

Derivative Wrap

Spot Nifty

Nifty Futures Mar.

Nifty CoC (%)

19th Mar

5274.70

5262.80

12th Mar

5144.70

5137.00

+2.52

+2.44

%Change

+13.75 +4.20 +227.38

Particulars

Open Interest (Mar) 30099750 28224150 +6.64

Volume (Mar) 362214 333890 +7.81

Last week Nifty ended above its 5200 mark at 5262.80 levels gaining 2.44%. If we look on to the weekly 
derivatives data we can see that there has been sharp increase in the cost of carry along with an overall addition 
of open interest and price increase, this is an indication of long built up in the markets at lower levels. For the 
coming week Nifty Resistance is seen at 5300/5370 levels whereas on the downside support is seen at 
5210/5150 levels. 

Sentiment Indicator Nifty: 

Nifty 

Nifty Snap 



Spot Bank Nifty

Bank Nifty Futures Mar

BankNifty CoC (%)

19th Mar

9280.65

9270.80

12th Mar

9179.60

9172.90

+1.10

+1.06

%Change

+0.10 +0.073 +36.98

Particulars

Open Interest (Mar) 1246800 1098700 +13.48

Volume (Mar) 16850 19234 -12.39
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Last week Bank Nifty index surged by 1.06% and closed at 9270.80. The Bank Nifty futures on weekly basis 
have witnessed an addition of nearly 13% in open interest with slight increase in the cost of carry, this is an 
indication of long built up at lower levels. For the coming week Resistance for Bank Nifty is seen at 
9355/9435/9575 levels whereas Support is seen at 9088/8985 levels. A breach of 8985 can lead to further sell 
off in the Bank Nifty index and in that case next support is seen at 8920/8850 levels. 

Sentiment Indicator Bank Nifty: 

 Bank Nifty 

Derivative Wrap

 Bank Nifty Snap
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Derivative Wrap

Spot CNX IT

CNX IT Futures Mar

CNX IT CoC (%)

19th Mar

6160.55

6145.45

12th Mar

5963.95

5960.65

+3.29

+3.10

%Change

+14.94 +1.55 +863.87

Particulars

Open Interest (Mar) 47200 29300 +61.09

Volume (Mar) 150 118 +27.11

The CNX IT Index surged last week by 3.10% and closed at 6145.45. The CNX IT futures saw
overall addition of open interest along with increase in the cost of carry on weekly basis. This is an indication 
that the index has surged on account of long built up at lower levels. For the coming week CNX IT Index 
Resistance is seen at 6200/6220/6250 levels above which the rally may continue towards new highs whereas 
on the downside support is seen at 6100/6050 levels. A breach of 6050 on the downside can lead to further 
profit taking in the index and in that case the Next Support is seen at 5985/5935 levels.  

Sentiment Indicator CNX IT:

CNX IT 

CNX IT Snap
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From the OI Concentration Chart we can see that on the call options front addition of open interest is seen at 
strike price of 5300 and 5400 in April Series indicating these levels as the hurdle on the upside whereas on the 
put options front maximum open interest addition is seen at 5100 and 5000 levels indicating it as the major 
supports on the downside.     

Options Snap
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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 o r opinion. Users have th e right to choose the product/s that suits them 
the most.

 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. 

 This material is for personal information and 
 based upon it & take no responsibility 

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. 

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 a recommendation for which either the site or its owners or anyone can be held responsible for. 

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

All Rights Reserved.

Investment in Commodity has its own risks.
We, however, do not vouch for 

the accuracy or the completeness thereof. we are not responsible for any loss 
incurred whatsoever for any financial profits or loss which may arise from the 
recommendations above.

CapitalVia does not purport to be an invitation or an offer to buy or sell any financial instrument. 

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. 
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