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Index Snapshot Market Snapshot

BSE Sensex 17,9984 219 3, Equity benchmarks came under heavy bear assault in late trade. The
CNX S&P Nifty 5:408.7 89.2 1.3 Nifty ended at 5409, down 1.26%. Market breadth was negative

BSE 100 9,647.6 -111.1 111 o All BSE sectoral indices ended in the red barring oil & gas (0.36%)
BSE 500 73109 -80.6 11 even as banking, IT and realty proved major draggers on the index
Dow Jones 10,150.7 164.8 1.7

Nasdaq 2,153.6 34.9 (AR Market outlook

Hang seng 20,816.5 219.2 1.1

Nikkei 9,265.4 285.6 3.2 | o The Nifty failed an early attempt to counter the overhead supply near

5480 levels and tumbled under heavy supply in late trade only to close
above the psychological level of 5400

e The short-term uptrend will remain intact so long as the Nifty trades

above 5350 levels. However, failure to surpass 5500 would mean the

401 33 Nifty is on a slippery wicket and odds would favour a re-test of 5350 in

2.1 1.8

2.0 1 the coming week
0.0 - e For the coming session, the Nifty is likely to trade above 5400 but 5452
204 would remain a major hurdle for the day
. ¢ Nifty spot has supports at 5390, 5360 and resistances at 5455, 5470
4.0
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Resistance 5455-5470 5600

20 Days SMA 5462

200 days SMA 5172

Strategy for the day

o We expect the market to open gap up on the back of positive global
1. Buy ONGC above 1303 and Asian cues
2. Buy Power Finance Corp. above 340.50 e Create short positions in the Nifty if it resists at 5455
3. Buy Ashok Leyland above 72.10 ¢ One can consider long positions if the Nifty sustains above 5410
4. Sell Piramal Healthcare below 490 e Maintain a strict stop-loss in intraday trades based on the above
strategy
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CMP: 1301.7

Comment : Taking support at the 20 & 50 days SMA and
price rise with volume
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CMP :

Comment :

Action :

Targets :

Stop-loss :

490.6

Price below 20 & 50 days SMA and RSl in sell
mode

Sell below 490
481/478/Lower
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iramal Healthcare (NICPIR)
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Previous Day's Performance

Ashok leyland Buy above 71.85 73.25/74/+ Target 1 almost achieved 1.73%
Dishtv Buy above 50.30 51.30/52/+ Closed at 50 -0.50%
PolarisSoftware Sell below 171.70 169/167/- Target 1 Achieved 1.50%
Ranbaxy Sell below 483.80 475/471/- Closed at 481.90 0.50%

Stock profits: Avg 0.81% per trade (Cum. Profits over last 105 day 286.98%)

Strike Rate for the day: 3/4 (Cum. Strike Rate over 105 day: 226/319 (70.80%)
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Nifty Options Ol Distribution Derivative Comments

Nifty Call Put Concentration (Sep)

e After opening marginally in the green, the Nifty sustained till noon but
started facing selling pressure, thereafter, to close at the day’s low,
down 1.28%

100
80

60
e The Nifty futures closed at a premium of 7 points while the VIX

f0 zoomed to 19.63 (up 14.86%)

20
0

Shares in Lacs

e Flls were net sellers in the cash segment, index futures and stock
futures segment to the tune of Rs 108 crore, Rs 221 crore and Rs 87
crore, respectively, while Dlls were net buyers to the tune of Rs 239.6
crore

5100 5200 5300 5400 5500 5600

CALL Ol mPUTOI

Nifty Ol vs. Future Price

5700

e On the Call side, the Nifty 5400 and 5700 Call saw addition of about

22 o 24,000 and 18,900 lots each while on the Put side, major additions
e R E NN E 5400 were seen in Nifty 5400 Put (30,256 lots), 4900 Put (29,641 lots) and
RS NN E % | 5300 5100 Put (23,269 lots). Highest Nifty options Ol on the Call side were
20 i gfgg seen at 5600 Call (6.96 million shares) while on the Put side it was at
10 5000 5400 Put (8.95 million shares)
0 4900
223332222232 e On the positive side, we saw Nifty futures closing at a premium of 7
e g i ILLER points along with reduced selling by Flls in all three segments when
. Nifty Futures 01 === Nifty Fut Price (RHS) we compare it with the prior day’s closing and buying by Dlls . On the
negative side, we had seen protective buying in Put options by Flls
e The Nifty is likely to trade in the range of 5400-5470. The trading
Call (%) Put (%) strategy would be to create short positions if the Nifty resists at around
Strike 0l chg v 0l chg v 5455 levels for targets of 5435 and 5416. On the other hand, one can
5300 30.4 17.4 15.6 19.0 also create long positions if the Nifty takes support at around 5410
5400 36.9 16.5 203 174 levels
o W Byl e
5600 33 14.2 05 137
5700 18.3 13.2 6.1 134 | o« Ol addition: Pharma, metals and infrastructure: Long build-up was
seen in Uco Bank, FSL, BPCL, Cummins and GSPL while we saw
short build-up in GT Offshore, Allahabad Bank, DLF and Hero Honda
e Ol shedding Media, automobile and hotels: We saw short covering in
Symbol Ol (lots) %Chg Price %Chg Ashok Leyland and PFC while we saw long closure in Opto Circuit,
GTOFFSHORE 2277000 51.6 3753 48 Ruchi Soya and 10B
PETRONET 4220000 146 109.7 -0.1
ALBK 2722000 11.1 2082 -2.6
ISPATIND 90387000 108 189 59
DLF 14580000 9.9 3059 -3.8

Top Ol Losers

Symbol Ol (lots) %Chg Price %Chg
PATNI 2632500 -12.6 5286  -3.3
OPTOCIRCUI 819000 -12.1  279.1 -1.1
ASHOKLEY 10024000 -10.2 721 1.5
PFC 695000 -8.6 3403 1.1
RUCHISOYA 10964000 -7.3 130.3 -0.8

ICICldirect.com | Equity Research

Page 4



Momentum Pick

]

CTIVE

RADER
ERVICE

ICICI Securities

For Bornm Tra

ders

STOCK CLOSE S1 S2 S3 R1 R2 R3 TREND
Sensex 17998.41 17878.95 17853.45 17827.95 18031.05 18107.05 18183.10 -ve
Nifty 5408.70 5368.70 5360.75 5352.80 5420.35 5446.15 5471.95 -ve
ACC 872.10 870.90 865.65 860.40 881.40 885.10 888.85 +ve
Andhra Bk 153.10 150.50 149.30 148.10 153.85 155.55 157.25 -ve
Arvind 41.45 40.30 39.45 38.55 41.85 42.60 43.35 -ve
Bajaj Auto 2784.40 2776.00  2762.05 2749.80  2803.90 2817.85 2830.10  Neutral
Baijlaji tel 52.60 51.90 51.65 51.40 52.80 53.25 53.65 -ve
BOB 811.65 800.10 795.00 789.90 813.60 820.35 827.10 -ve
BOI 446.80 438.55 434.50 430.50 449.30 454.65 460.05 -ve
BEL 1668.80 1649.20 1640.25 1631.35 1671.70 1682.95 1694.20 -ve
BPCL 776.40 776.55 764.10 751.70 801.45 805.95 810.45 +ve
Bhel 2472.05 245110  2439.75 2428.35  2476.60  2489.35 2502.10 -ve
Canara bk 502.10 494.75 491.90 489.05 504.20 508.95 513.65 -ve
Century 478.70 469.60 466.60 463.55 481.40 487.30 493.15 -ve
Cipla 302.90 300.05 298.85 297.70 303.95 305.90 307.85 -ve
Dr Reddy 1327.85 1317.40 1311.00 1304.65 1329.65 1335.75 1341.90 -ve
Gail 460.15 458.85 455.10 451.30 466.35 472.10 477.80 +ve
Geometric 67.80 66.65 65.95 65.25 68.05 68.70 69.40 -ve
Grasim 2017.70 1992.25 1978.15 1964.05  2025.20 2041.70  2058.20 -ve
Ambuja cem 120.55 119.80 118.95 117.45 121.50 122.35 123.80  Neutral
HCL tech 403.35 397.60 394.05 390.50 404.55 408.00 411.50 -ve
Hdfc Bk 2139.15 2113.20 210140  2089.55  2145.35 2161.45 21717.50 -ve
HDFC 623.15 615.90 612.05 608.15 624.25 628.40 632.60 -ve
Hero honda 1785.75 1749.10 1741.35 1733.55 1797.65 1821.95 1846.20 -ve
Hexaware 71.75 71.70 71.10 70.50 72.85 73.70 74.55 +ve
Hindalco 164.00 164.35 163.00 161.60 167.05 168.60 170.15 +ve
HUL 263.95 262.70 261.45 260.15 264.10 264.80 265.50 -ve
HPCL 531.80 532.80 527.10 521.40 544.25 546.95 549.70 +ve
Hinduja TMT 443.70 436.80 431.85 426.90 446.30 451.05 455.80 -ve
IDBI 121.60 119.50 118.95 118.35 122.35 123.80 125.20 -ve
| flex 2066.55  2028.75 2012.50 1996.25  2074.70 2097.70  2120.70 -ve
10C 410.25 410.20 406.90 403.60 416.80 418.25 419.70 +ve
Infotech 157.75 157.25 156.10 155.00 159.50 160.60 161.75 +ve
Infy 2709.90  2674.85 2664.05 2653.25  2713.15 273230 275145 -ve
ITC 161.20 159.25 158.10 156.95 161.75 163.00 164.25 -ve
Jindal saw 200.95 197.50 196.65 195.80 201.75 203.90 206.00 -ve
KPIT 167.30 163.50 160.95 158.45 168.15 170.45 172.80 -ve
L&T 1839.65 1813.60 1805.60 1797.60 1841.95 1856.15 1870.35 -ve
Lic housing 1208.35 1202.60 1193.40 1187.15 1220.95 1230.15 1236.40  Neutral
M&M 611.80 607.05 603.15 599.30 612.80 615.65 618.55 -ve
Maruti 1218.70 1204.15 1198.65 1193.10 1221.65 1230.40 1239.10 -ve
Mastek 253.20 250.30 247.85 245.35 254.05 255.90 257.80 -ve
MTNL 62.15 60.15 59.60 59.05 62.25 63.30 64.35 -ve
Nalco 402.05 398.20 392.80 387.40 403.10 405.50 407.95 -ve
NTPC 196.45 194.40 192.65 190.90 196.75 197.95 199.10 -ve
ONGC 1318.20 1314.80 1301.80 1288.85 1340.75 1346.50 1352.25 +ve
0BC 427.95 422.10 419.40 416.75 429.45 433.10 436.80 -ve
Polaris 168.65 167.10 165.65 164.25 169.10 170.10 171.10 -ve
PNB 1193.50 1173.05 1165.70 1158.35 1195.00 1206.00 1217.00 -ve
Ranbaxy 479.95 475.00 471.00 466.95 481.25 484.35 487.45 -ve
Rel infra 983.15 973.60 965.90 958.15 986.60 993.10 999.55 -ve
Reliance 949.60 943.80 939.30 934.80 950.95 954.55 958.15 -ve
Rolta 165.70 165.10 164.10 162.50 167.10 168.10 169.70  Neutral
Sail 184.80 184.25 183.10 182.65 186.45 187.55 188.00  Neutral
Satyam 80.35 79.55 79.10 78.60 80.60 81.15 81.65 -ve
SCI 160.55 160.15 159.25 158.15 161.95 162.90 164.00 Neutral
SBI 279440  2764.45 2748.95 2733.50  2804.70 2824.80  2844.95 -ve
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STOCK CLOSE $1 S2 S3 R1 R2 R3 TREND
Syndicate 110.10 107.55 106.60 105.65 110.90 112.60 114.30 -ve
Tata che 382.00 372.80 369.70 366.60 384.10 389.80 395.45 -ve
Telco 990.80 981.30 973.60 965.90 993.70 999.90  1006.10 -ve
Tata Pow 1237.85  1218.60 1209.25 1199.90  1243.55 1256.05 1268.50 -ve
Tata tea 117.75 116.60 115.95 115.25 118.00 118.70 119.35 -ve
TCS 856.05 847.05 841.45 835.90 858.05 863.55 869.05 -ve
Tisco 510.15 510.75 505.75 500.75 520.75 522.75 524.75 +ve
UBl 345.20 339.65 336.50 333.35 345.00 347.70 350.40 -ve
Tata com 336.25 335.90 332.50 329.10 342.65 345.50 348.35 +ve
Wipro 396.95 393.90 392.05 390.20 396.95 398.50 400.00 -ve
NOTES:

The Sell below / above price is a key technical level which decides
the trend for the day

Once the Call is initiated, an appropriate Stop Loss trigger should be
Put for the trade

Once into position, Put trailing stops to preserve your profits

Be careful if the counter achieves the target immediately after
opening

The strategies are valid only for the date mentioned at the top
Positions should be squared off by the end of the day

Only stocks in derivatives segment have been considered for daily
trading

Chart shows 50 days on NSE cash market, with 5/8/13/21 day EMAs,
volumes & 5-day Slow Stochastics

The vertical grids show weeks, horizontal grids are price-aligned

The writer may have position in the stocks discussed

The strategies are based on intra-day volatility, suggesting a two-way
approach intra-day

Medium to long-term prospects of a stock does not have any bearing
on the daily view

MOST IMP: The follow-up and performance review table of the strategies
indicates the profit opportunity that was available in the strategies. Individual
profits may vary, depending upon the entry and exit price and stop losses.
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Disclaimer

The report and 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
ICICI Securities Ltd (I-Sec). The author of the report does not hold any investment in any of the companies mentioned in this report. I-Sec may be
holding a small number of shares/position in the above-referred companies as on date of release of this report. This report is based on information
obtained from public sources and sources believed to be reliable, but no independent verification has been made nor is its accuracy or completeness
guaranteed. This report and 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 instruments. Nothing in this report constitutes investment, legal,
accounting and tax advice or a representation that any investment or strategy is suitable or appropriate to your specific circumstances. The securities
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 of specific recipient. This report may not be taken in substitution for the exercise of
independent judgment by any recipient. The recipient should independently evaluate the investment risks. I-Sec and affiliates accept no liabilities for any
loss or damage of any kind arising out of the use of this report. Past performance is not necessarily a guide to future performance. Actual results may
differ materially from those set forth in projections. I-Sec may have issued other reports that are inconsistent with and reach different conclusion from
the information presented in this report. This report 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 |-Sec and affiliates to any registration or licensing requirement within such jurisdiction. The securities 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 themselves of and to observe such restriction.
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