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Market Statistic: Market Wrap-up:
TRADE STATISTICS FOR 08-March-2007 Nifty increased on Thursday to close at3761.65up 3.72%. The F&O segment of the market saw

No. of Turnover (Rs. decrease inturnoveras compared to previous trading session.
Contracts cr.)*

The market turnover decreased by 14.85 percent in terms of number of contracts traded vis-a-vis
Index Futures 722,050 13,345.51 . . .

previous trading day and decreased 11.13 percentin terms of rupees.
Stock Futures 515,101 13,058.38

) The PCR Ol of market was at andin NIFTY; has decreased from 0.95 0.97 At the same time, PCR
Index O 266,827 5,132.53 i ' '
ndex_Splions VOLinNIFTY has changedto 1.00,

Stock Options 27,782 681.76
Total 1.531.760 32.218.18 On a scrip specific note scrips like UTIBANK, PATNI, IPCL, MARUTI & BPCL were the major
OPEN INTEREST — Gainers. gainers in futures open interest, while BHEL, SUNTV, JPASSOCIATES, STAR & SOBHA were the
mm amongst some to shed the Futures Open Interest.

UTIBANK 1083600| 2317 436.1] 499 | Onthe option open interest front, NIFTY led the pack 205410 contracts of position open in CALL
PATNI 3224001 2157 | 39855 -0.11| and 200665 contracts in the PUT side. On the scrip side, RELIANCE led the pack with 9295
IPCL 8533800 1857 | 2605] 1277 | contractsin CALL and 3281 Contracts in PUT as open interest followed by TATASTEEL with 3964
MARUTI 18176001 1747 | 792.35| 225 | Ccontractsofopen positionin CALLand 854 contracts of open positionin PUT.

BPCL 2113100| 16.71 | 299.95| -0.04 | Interms of Volumes 1531760 contracts were traded on NSE. Nifty accounted for 64.39 percent of
OPEN INTEREST - Losers. the total traded contracts RELIANCE 4.40 percent while SBIN contributed 1.63 percent to the total

% Ch turnover.

SUNTV 462375 (9.36) | 1480.8] 3.20 eXpectations:

JPASSOCIAT | 934500 (8.68) | 576.35] 13.03 |

STAR | 107200  (866) | 337.45] 6.82 | The NIFTY futures saw a decrease in Ol 5.18% with prices closing at 3761.00 indicating
SOBHA 623700 (8.52) | 681.35] 7.34 | thatlotof short covering happening as market moved up one way with volatility as finally
FII Derivatives Statistic For the date :080307 foreign markets recovered which forced bears to run for cover on their positions and

liquidating their positions as market recovered .We feel that ill the market sustains above
Da 3750 levels we may see aggressive short covering and fresh money coming in the market

o whichis the need of the hour.

FUTURES |1825.61| 877.22|71444413430.53| 948.39| The nifty futures discount narrowed again and aggressive buying brought it to a premium

INDEX .The Flls were buyers in futures to the tune of 1196 crs .The PCR has come up from 0.91 to
g?ngNs 199.07} 109.38)422790) 7951.94 49.89| 4 npevels indicating some good days in the market .The volatility has come down from

FUTURES | 599.41| 400.75/61826815010.08| 198.66| 31.50levelsto29.70indicating some respite inthe market..

STOCK Among the Big guns, ONGC saw loss of Ol to the tune of 2.79% with prices coming up
OPTIONS 0.00| 0.00] 1756 38.78] 0.00 o o )

1796721 1.91% indicating long positions are created in the counter as the counter moved up
FII Derivatives Statistic For the date :070307 showing strength whereas RELIANCE saw major loss of Ol to the tune of 5.47 % with
INDEX prices shooting up by 3.63 % indicating that the counter saw lot of short covering in line
FUTURES | 2367.781619.85|762664|13744.11| 747.93| |\ itt tho market
INDEX with the market.

OPTIONS | 401.77| 443.16|411318| 7458.94| -41.39| Onthe TECH front, TCS, INFOSYSTCH, SATYAMCOMP, WIPRO saw fall of Ol with sharp

STOCK rise in prices indicating lot of short positions being cut and longs being formed in these
FUTURES | 653.27| 317.83/619910114407.75| 335.44 L

STOCK counters performing inline with market.

OPTIONS 0.000 0.00] 1757 37.40] 0.00] BANKING counterssaw lossin Ol with prices going up indicating that shorts positions cut
T Derat e Sttt For fid 61041 9784] " and fresh long positions formed in the counter which may give some support to the rising
pp | rves Statistie Tor the ate 1060307 markets whetherbe P.S.U'S or P.V.Tbanks.

FUTURES |2223.35 885.42|74064313490.31[1337.92| In the METALS like other sectors across the board buying took place and without
INDEX exceptions as all stocks were covered as global prices on the L.M.E also helped to pulp the
OPTIONS | 609.31| 143.33|378064] 6910.35| 465.98 . o

STOCK bears as if we had no tomorrow, however we saw lot of short coverings in all of them at the

FUTURES | 642.01| 396.72|61808114628.96| 245.30| fagend ofthe market.

STOCK o : L
OPTIONS 000 425 17571 3780 405 CONSidering thelc?verall recovery in thg market after the initial rise and later the massacre
204494 Of the short positions which was respite by a pull back at the end, we feel the temporary
Reckoning Put/Call Ratio worst is over if the markets close today above yesterdayg cIosg in the positive, we fsould
feel comforted, however traders are still warned and buying with strict stop losses is the
Scrip ID PCR Ol PCR Vol.
need of the hour.
NIFTY 0.97 1.00
RELIANCE 0.35 0.60
TATASTEEL 0.21 0.20
HINDLEVER 0.09 0.13
SAIL 0.2 0.20

P.S. In case of clarification or feedback, please email at. arresponse@rathi.com
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Please Note that Each Strategy Given below suits to different risk profile; please choose suitable one for
you on the basis of your risk profile& trading Appetite. Please read the comments mentioned below each

strategy before using the strategy.

LOW RISK STRATEGY RCOM: PUT HEDGE
BUY FU @ 434.00
POSITIONAL STRATEGY BUY 430 PA @15.00
Strategy -PUT HEDGE BEP:419.00
STRATEGY NAME Risk: 13300 Profit Potential: UNLIMITED
RCOM BUY FU @ 434.00 (For strategy details refer adjacent table).
RCOM BUY 430 PA @ 55.00 m T Strategy |
Ol (In contracts) 30 2

20

VOL (In contracts)

80 390 400 410 420 430 440 450 460 470 49

Spot on Expiry

In the above strategy the risk is pre defined as maximum risk given; this strategy is quiet safe and has
attractive risk reward ratio. If there is a change in price of future option price has to be adjusted

accordingly.
LOW RISK STRATEGY HINDLEVER: BULL CALL SPREAD
POSITIONAL STRATEGY SLEJEJ 189500630:6\@5:;0?())0
Strategy — BULL CALL SPREAD e vy @
STRATEGY NAME Risk: 1700 Profit Potential: 3300
HINDLEVER BUY 185 CA @5.00 ( For strategy details refer adjacent table).
HIND LEVER SELL 190 CA @3.30 n T Strategy |
Ol (In contracts) s g //
VOL (In contracts) /

In the above strategy as action suggest you have buy at the money or in the money option and sell out
of money option it is very safe as Risk and Profit is Pre Defined. Also, please note in forming this
strategy rate given is not important but Co-relation in difference in strike price and rates is important.

P.S. In case of clarification or feedback, please email at. arresponse@rathi.com
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LOW RISK STRATEGY IFCIl: BULL CALL SPREAD
POSITIONAL STRATEGY BUY 27.50 CA @1.70
Strategy - BULL CALL SPREAD SEn o @105
STRATEGY NAME Risk: 5118.75 Profit Potential: 14568.75
IFCl ESV2 750 @LD (For strategy details refer adjacent table).
IFCI SELL 30 CA @ 105 : :
2 — Strategy
Ol (In contracts) f‘% l
VOL (In contracts) /
-0.5 If

In the above strategy as action suggest you have buy at the money or in the money option and sell out of
money option it is very safe as Risk and Profit is Pre Defined. Also, please note in forming this strategy rate
givenis notimportant but Co-relation in difference in strike price and rates is important.

LOW RISK STRATEGY VOLTAS: BUY FUTURE
BUY FU @ 80-82
POSITIONAL STRATEGY SL-79.00 TGT-87.00
Strategy — BUY FUTURE Risk: 6000.00 Profit Potential: 12000.00
STRATEGY NAME (For strategy details refer adjacent table).
VOLTAS BUY FU@ 80-82 ‘ 7
60 — Strategy
Ol (In contracts) * 2
VOL (In contraCts) ’ 1 41 51 61 7 81 91 101 111 121 13

-20

-40

Spot on Expiry

-60

The above strategy is considered to be a high risk strategy as it involves one action of selling a future.
In this strategy client must adhere to strict stop loss and target as mentioned above.

P.S. In case of clarification or feedback, please email at. arresponse@rathi.com
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DISCLAIMER: This report has been issued by Anand Rathi Securities Limited (ARSL), which is regulated by SEBI. The information herein was obtained from various sources; we do not guarantee its accuracy or completeness. Neither the
information nor any opinion expressed constitutes an offer, or an invitation to make an offer, to buy or sell any securities, options, future or other derivatives related to such securities (‘related investment”). ARS and its affiliated may trade for their
own accounts as market maker/ jobber and /or arbitrageur in any securities of this issuer(s) or in related investments, and may be on the opposite side of public orders. ARS, its affiliates, directors, officers, and employees may have a long or
short position in any securities of this issuer(s) or in related investment banking or other business from, any entity mentioned in this report. This research report is prepared for private circulation. It does not have regard to the specific investment
objectives, financial situation and the particular needs of any specific person who may receive this report. Investors should seek financial situation and the particular needs of any specific investing in any securities or investment strategies
discussed or recommended in this report and should understand that statements regarding future prospects may not be realized. Investors should note thatincome from such securities, if any, may fluctuate and that each security's price or value
may rise or fall. Past performance is not necessarily a guide to future performance. Foreign currency rates of exchange may adversely affect the value, price orincome of any security or related investment mentioned in this report.
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