@ Information Research

Derivative — Daily 27, July, 2010

Nifty Snapshot:

Current Previous Change
Nifty 5418.60 5449.10 30.5 e Nifty July Futures closed down by 0.46% at
Nifty Future (July) 5422.55 5443.80 21.25 5422 .55 levels.
Change in OI (July) -14.93% -4.21% - e Nifty July Future closed at a premium of 3.90
PCR 1.05 1.56 -0.51 point.
Historical Volatility% 16.42 16.83 0.41 e Maximum Calls for July month stands at the
Volatility Index 19.97 19.24 3.8% 'et"e'j‘ Otf ;4()'0 ar:d MfaSﬂg]c;jm Puts for July month
100 DMA o211 5208 3 ° ?:l?lr;( I'? Indeefﬁ;\z ?he to : ainer index up b
50 DMA 5202 5195 7 0.5% PY P oy
20 DMA 5349 5340 9 o
Bank Nifty 10024 10093.90 -69.90
CNXIT 6131.35 6100.40 30.95
Today’s Outlook:
|MEMA(CLOSE20):5348 M EMA(CLOSES0) 5274
e Nifty will open 0.5% positive zone. ) 5500
e Nifty fut resistance at 5475/5520. Support at G*‘qu Is400
5400/5380 levels. -

Must put stop loss in fresh ition. .ﬁ 530
o ust put stop loss in fresh position #’ﬂ |['% ﬂﬂ/

i -

b
I - 4900
= 4800

Today’s Strategy: (EXIT)

Index at Sell nifty Buy 5100

Expiration @5165  call @ 110  Net Pay Off Il gy U (U ¢ elole

Buy June 5100 call @ 110

Maximum loss — 45

Maximum profit — unlimited below 5055
Lot size 50

Exit
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FII's Activity (Previous Session)

BUY

SELL o]

No. of Amtin No. of Amtin No. of Amt in
contracts Crores contracts Crores contracts Crores
INDEX FUTURES 163710  4429.93 163425  4415.98 608905  16425.96
INDEX OPTIONS 191874 5113.70 169621 4555.29 2260206 61203.24
STOCK EUTURES 209369  5682.12 219361  5959.31 1291585  35159.90
STOCK OPTIONS 6470  202.59 9672  286.65 58358  1657.71
FllI's Activity in F&O (Previous Session)
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Market Statistic (Previous Session)

Trade Turnover
Contracts Turnover (Rs Cr) PCR

Index Futures 539174 13932.88 -
Stock Futures 930536 26419.95 -
Index Options 1952539 52712.57 1.15
Stock Options 127404 3850.29 0.38

Total 3549653 96915.68 1.08

Nifty Option Statistic

Strike Price Current
June Call Price Put Price PCR
5200 219.30 1.60
5300 120.70 5.10 -
5400 44 .50 26.45
5500 9.30 88.55
5600 1.70 178.85
Options - Open Interest(July) Call
m Put
14,000,000 -
12,000,000 -
10,000,000 -
8,000,000 -
6,000,000 -
4,000,000 -
2,000,000 - .
0 T T
5000 5100 5200 5300 5400 5500
Top Ol Gainers AUG Top Ol Losers
INCREASE ) % CHANGE )
STOCK IN Ol Change STOCK IN Ol Change
IFCI 220 3.7
SUZLON 59 -0.4
JPASSO 104 -6
STER 87 -0.5
NAGAFERT 118 -1
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Most active Stock Future

Symbol
MARUTI
ICICIBANK
TATASTEEL
RELIANCE
STER

SBIN
JSWSTEEL
IFCI
TATAMOTORS
SESAGOA

Exp Date
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010
29-Jul-2010

Traded Value (Rs.

Cr)

8049686975
5314246113
5860849775
5412890075
3456067550
5832514281
5318623275
4049797600
6809919350
2894981150

No of Contracts

26353
23254
21946
20408
19790
19132
17953
16552
16458
15931

Most active Stock Option

Strike Price

Option Type

No. of Contract

Turnover (Rs. Cr)

Exp Date
UNITECH 29-Jul-2010
TATASTEEL 29-Jul-2010
INFOSYSTCH 29-Jul-2010
RELIANCE 29-Jul-2010
RELIANCE 29-Jul-2010
IFCI 29-Jul-2010
FORTIS 29-Jul-2010
SBIN 29-Jul-2010
RELIANCE 29-Jul-2010
BHARTIARTL 29-Jul-2010

85
540
2800
1100
1080
60
160
2500
1060
320

CA
CA
CA
CA
CA
CA
CA
CA
CA
CA

5882
4306
3643
2965
2889
2313
2291
2232
2231
2147

2026471000
1175001600
1285878538
817503900
784655613
571957400
748070200
699617588
598718188
694319750

Securities in Ban Period (Today):

ICSA
ESSAROIL.
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For Further Details/Clarifications please contact:

RR Information & Investment Research Pvt. Ltd.

47, MM Road Jhandewalan New Delhi-110055 (INDIA)
Tel: 011-23636362/63

research@rrfcl.com

www.rrfinance.com

www.rrfcl.com

RR Research Products and Services:

Online Equity Calls during Market Hours (9:00 AM to 3:30 PM)
Online Commodity Calls during Market Hours (10:00 AM to 11:30 PM)

Daily Morning Pack

Equity Fundamental - Daily
Equity Technical Analysis - Daily
Derivative — Daily

Debt - Daily

Commodity - Daily

Currency — Daily

VVVVYVY

Daily Market Review

Weekly Pack

Equity Fundamental - Weekly
Equity Technical Analysis - Weekly
Derivative — Weekly

Debt - Weekly

Commodity - Weekly

Currency — Weekly

Mutual Fund Watch

VVVYVVY

Fundamental Research

Economic Analysis

Industry Analysis

Company Research & Valuations
Result Updates

News Updates

VVYVYVYV

IPO Analysis

Mutual Fund Analysis

Investment Monitor — The complete monthly magazine design for Indian investors

Share Views with Zee Business in FUTURE CALL

And many more...

RR Research can also be viewed and downloaded from following websites:

www.moneycontrol.com
www.valuenotes.com
WwWw.reportjunction.com
www.capitalmarket.com
WWW.myiris.com
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Disclaimer:

Kindly read the Risk Disclosure Documents carefully before investing in Equity Shares, Derivatives or
other instruments traded on the Stock Exchanges. RR would include RR Financial Consultants Ltd.
and its subsidiaries, group companies, employees and affiliates. The information contained herein is
strictly confidential and meant solely for the selected recipient and may not be altered in any way,
transmitted to, copied or distributed, in part or in whole, to any other person or to the media or
reproduced in any form, without prior written consent of RR. The information contained herein is
obtained from public sources and sources believed to be reliable, but independent verification has not
been made nor is its accuracy or completeness guaranteed. RR or their employees may have or may
not have an outstanding buy or sell position or holding or interest in the products mentioned herein.
The contents and the information herein is solely for informational purpose and may not be used or
considered as an offer document or solicitation of offer to buy or sell or subscribe for securities or
other financial and insurance products and instruments. Nothing in this report constitutes investment,
legal, accounting and/or tax advice or a representation that any investment or strategy is suitable or
appropriate to recipients specific circumstances. The securities and products discussed and opinions
expressed in this report may not be suitable for all investors, who must make their own investment
decisions, based on their own investment objectives, financial positions and needs. Please note that
fixed deposits, bonds, debentures are loans/lending instruments and the investor must satisfy
himself/herself on the financial health of the company/bank/institution before making any investment.
RR and/or its affiliates take no guarantee of soundness of any company or scheme. RR has/will make
available all required information to the prospective investor if asked for in respect of any
scheme/fixed deposit/bond/loan/debenture. RR is only acting as a broker/distributor and is not
representing any company in any manner except to distribute its schemes. Mutual Fund Investments
are subject to market risks, read the offer document carefully before investing. Any recipient herein
may not take the content in substitution for the exercise of independent judgment. The recipient
should independently evaluate the investment risks of any scheme of a mutual fund. RR and its
affiliates accept no liability for any loss or damage of any kind arising out of the use of any information
contained herein. Past performance is not necessarily a guide to future performance. Actual results
may differ materially from those set forth in projections. RR may have issued other reports that are
inconsistent with and reach different conclusion from the information presented in this report. The
information herein is not directed or intended for distribution to, or use by, any person or entity who is
a citizen or resident of or located in any locality, state, country or other jurisdiction, where such
distribution, publication, availability or use would be contrary to law, regulation or which would subject
RR and its affiliates to any registration or licensing requirement within such jurisdiction. The securities
and products described herein may or may not be eligible for sale in all jurisdictions or to certain
category of investors. Persons in whose possession this document may come are required to inform
them of and to observe such restriction(s). The display, description or references to any products,
services, publications or links herein shall not constitute an endorsement by RR. Insurance is a
subject matter of solicitation. Kindly also note all the risk disclosure documents carefully before
investing in Equity Shares, IPO’s, Mutual Fund Schemes, Insurance Schemes, Fixed Deposit
schemes, Debt offers, Hybrid Instruments, or other instruments traded on Stock Exchanges or
otherwise. Prospective investors can get all details and information from the sites of SEBI, IRDA,
AMFI or respective Mutual Fund Companies, Insurance Companies, Rating Agencies, Stock
Exchanges and individual corporate websites. Prospective investors are advised to fully satisfy
themselves before making any investment decision

NSE - INB 231219636, INF 231219636
BSE - INB 011219632
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