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INDEX FUTURES (WoW)

Indices Price % Ol % Edit | Options _| Bookmarks |  Show K MNDLESTICK
Change Change NIFTY Index :  NSE SEP CHX NIFTY INDE . 27207200 2 010
NIFTY 1.2% -71%
BANKNIFTY 1.9% -1.0%
CNXIT 1.7% -32.6%
MINI NIFTY 1.2% -2.3%

*From11Feb '2010 to 18 Feb ‘2010
NIFTY - OPTIONS INDICATORS

PC Implied Volatility
Date Ratio Call Put

(0l) Options | Options
11 Feb 1.02 25.42 28.28
15 Feb 0.96 25.95 29.24
16 Feb 1.08 24.08 28.24
17 Feb 1.09 23.35 26.57
18 Feb 1.06 24.06 275

TOP OPEN INTEREST GAINERS (WoW)

Company Ol % Change
CROMPGREAV 70%
RECLTD 36%
BHARTIARTL 35%
AXISBANK 31% In Beginning of week, market was boosted by strong opening of US market and
PFC 30% positive European data. Meanwhile market witnessed heavy selling pressure on
account of profit booking by investors. The food price index rose 17.97% for the
TOP OPEN INTEREST LOSERS (WoW) year through 6 February 2010 also raised the concerns. Index heavyweight
Company Ol % Change Reliance Industries (RIL) fell 3.07% and could not sustain the momentum of its
DRREDDY -32% preceding _session. Unexpected move_by the QS Federal Reserve to hike discount
INDIACEM 30% rate also triggered the market to negative terrain.
PUNJLLOYD -29% . .
USJNT(\)/ 90/ Forthcoming week, with Budget 2010-2011 market can expect a range bound
U -29% session. Fear of gradual winding down of fiscal stimulus measures would weigh on
RPOWER -28% the market Major Concern on higher inflation and Derivatives expiry will pressure

* From11 Feb '2010 to 18 Feb ‘2010

the market. Looking technically the Nifty would find immediate support at 4710

SHOWELITS DEf'VAT'VES_ MAF:KET (W°VY) levels. Break of support level would test 4660 levels and also sustaining of low
Product % Sgﬁlnng: n /"T(ilrr'igszr'" would drag further to 4500 levels. Nifty immediate resistance is seen at 4950 levels.

INDEX Next level of the resistance is witnessed at 5050 levels.

FUTURES -24.49% -21.71%

STOCK

FUTURES 44.38% 42.01%

INDEX

OPTIONS -26.90% -26.09%

STOCK

OPTIONS 27.01% 25.43%

* From11Feb 2010 to 18 Feb 2010
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Weekly change in indices SECTORAL INDICES PERFORMANCE
Indices 11-Feb | 19-Feb | Change
NIFTY 4826.85| 4844.90| 0.37%
SENSEX 16151.56| 16191.63| 0.25% SECTORIAL INDICES PERFORMANCE(WEEKLY) aINDICES PE
10.00
FOMR 12081
BSE MIDCAP 6509.74 6432.36| -1.19% o ——
BSE SMALLCAP | 8303.08| 8204.57| -1.19% SO0, 2833453 L8y e
- 83 T T-ogT m T HEALTHOA s 5 61
World indices g - BANK 1480
. OL&GAS 1815
Indices 12-Feb 18-Feb | Change I mx_ iy
o = L1
DOW JONES | 10,099.14 | 10,392.90 | 2.91% B T —?
NASDAQ 2,18353 | 2,241.71 | 2.66% R, 0 028
FTSE100 | 514245 | 532500 | 3.55% 500 oy T
NIKKEI 225* | 10,092.19 | 10,335.69 | 2.41% | xrooggogEaxuxsrtoo SVNLOY —
o FziL "
HANGSENG | 20,268.69 | 20,422.15 | 0.76% §°23% = T3Pdicy 0 X — 17
*As on 18" Feb 2010 s noices . T &
Top Weekly Gainers & Losers in
BSE 500
COMMODITY WATCH
Weekly Gainers Close % Change
HINDUSTAN COPPERLTD| 561.65 52.22% % CHANGE
STC INDIA 506.95 26.58% Commodites Lastclose 1D Week 1Mth  3Mth 1Yr 3Yr Description
HIMACHAL FUTURISTIC C{  14.38 26.08% PRECIOUS METALS (in $/02)
RASHTRIYA CHEMICALS & 103.25 24.27% | ) ,
STRIDES ARCOLAB LTD 294.05 2379% Gold 1108.5 0.0 14 -2.6 -3.2 137 653 Spot trading price
Silver 15.9 0.5 2.6 -15.0 -141 134 137 Spot trading price
Weekly Losers Close | % Change Platinum 15036 -1.0 -0.8 86 41 407 236 Spot trading price
CRANES SOFTWARE INTLL|  19.60 | -33.00% INDUSTRIAL METALS (in USD/MT)
KLG SYSTEL LIMITED 14215 | -30.38% — )
IBREALESTATE LTD 154.90 56.49% Aluminium 2114.0 -0.4 2.8 -8.2 23 582 -244 3m fwd price
INDIABULLS FINANCIALSEF  99.50 -25.93% Copper 7265.0 1.9 4.7 -3.1 56 1246 25.0 3m fwd price
BAJAJ HINDUSTHAN LTD 16295 | -24.41% Lead 2319.0 13 941 5.9 35 1173 299 3mfwd price
SOURCE: Bloomberg Nickel 204500 1.5 108 8.3 19.2 1108 -47.4 3m fwd price
FII/MF activity Zinc 2310.0 0.4 6.0 -6.9 28 1063 -31.7 3m fwd price
(Rs. Cr) Tin 169500 12 46 5.8 115 57.7 289 3mfwd price
Fll inflows/ (outflow)* 2049.40 AGRICULTURE (in USD /b) Avabica coffes (Soo 00
N - - - - rapica cofiee (oe
MF inflows/(outflow)** (96.10) Coffee 133.3 06 0.8 5.4 28 86 - |v(| 29 )
*From 15" Feb to 18" Feb 2010 Sugar 26.8 1.1 2.8 7.7 176 882 - aw sugar (May 09)
** From 15% Feb to 17" Feb 2010 Rubber (INDEX) 4545 - - 16.4 252 107.4 56.4 WPIlIndex for raw rubber
Source: SEBI OTHERS (in USD/bbl)
Brent Crude Oil 76.8 -1.2 54 -1.9 -39 490 - 1mfwd price
FIINETINV (R Crs) WTI Crude Oil 78.2 11 39 1.4 -18 515 - 1mfwd price
25000 BALTIC Dry Index 2704.0 16 5.0 - -41.8 36.2 -37.9 Freight Index
15000 -
5000 | RESEARCH REPORTS
-5000 4
15000 ALSO READ OUR OTHER RESEARCH REPORTS
25000 « MONEY MORNING * DERIVATIVE STRATEGIES
Source: SEBI (till 18th Feb 2010) = FUNDAMENTAL REPORTS = MACRO ECONOMIC REPORTS
Disclaimer The information contained in this report has been obtained from sources believed to be reliable. While utmost care has been taken
to create this report, the author or the organization does not take any responsibility for the consequences of this report. Investors who invest on
the basis of recommendations mentioned in this report do so at their own risk.
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