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Nifty Snapshot & Pivot Points

Nifty Futures — Ol vs. Price

3 5700 Spot Fut COC (%) Tot Fut 0l PCR Ol PCR Vol ATM IV (%)
30 Current 5531 5542 0.91 27173900 1.27 0.97 22.53
25 5600 Previous 5521 5536 444 26186600 1.30 1.02 23.37
20 5500 Change (%) 0.18  0.11 - 3.63
£15 5400 Pivot levels (MAR) 3 s2 s1 Piv R1 R2 R3
S0 5300 Nifty future NA 5436 5489 5530 5584 5626 NA
(5) 5200 Source: NSE, Seediff, ICICIdirect.com Research
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) . . e The markets opened positive and traded volatile throughout the session. It finally
mm Nifty Futures Ol Nifty Fut Price (RHS) closed higher by 0.32% at 5531
e Flls were net buyers in the cash segment to the tune of ¥ 131 crore while they
100 Nifty Call Put Concentration (Mar) were net sellers in the index options segment to the tune of ¥ 375 crore
8 g0 o [ndia VIX comes down from 23.67% to 23.28% (down 1.65 %)
i‘: 60 e On the Call side, we saw additions at the 5600 Call (15,900 lots) while on the Put
2 40 side minor additions were seen at the 5500 Put and 5600 Put. Minor unwinding
8 20 was also seen at the 5300 and 5400 Put
0
5200 5300 5400 5500 5600 5700 5800 e Nifty: The Nifty is likely to trade in the range of 5475-5575. The trading strategy
CALLOI mPUTOI would be to create short positions if the Nifty takes resists around 5571 levels
for targets of 5532 and 5490. On the other hand, one can also create long
positions if Nifty takes support around 5475 levels
Call (%) Put (%) e Bank Nifty: The Bank Nifty is likely to trade positive in the range of 10940-11310.
Strike 0l chg IV 0l chg v Trade long till it holds 10940. Short positions can be initiated below 10940
5300 0.2 239 33 255
:;gg %E; Z?g 5325 ;2? e Ol a_ddition: We saw addition of long positions in Relianc«_e Commur_mication_s,
5600 10 204 157 205 Indian Qverseas Bank, Bhu§han _Stfeel, JSW Steel and Rellan_ce Car_)ltal while
5700 0 194 66 177 short build-up was seen in Cipla Limited, Indus Ind Bank and Cairn India

® Ol shedding: Short covering was seen in Jet Airways, Chambal Fertilizers,
Orchid Chemicals and SAIL while long closure was seen in Polaris Software,

Fll Statistics (in crore)

Segment Buy Sell Net Ol (lots) %Chg HPCL and Ranbaxy Laboratories

Index fut. 1350 1256 94 412552 yXilll Open interest Gainers Open interest Losers

Index opt. 5463 5838 -375 1783062 -1.2| Symbol 0I(Shrs)  %Chg  Price %Chg Symbol OI(Shrs) %Chg Price %Chg

Stock fut. 1022 990 32 1096564 -0.2| NAGARCON¢ 4,138,000 17.49 101.5 1.20 JETAIRWAY: 994500 -11.76 456.6  2.55

Stock opt. 284 334 -50 39058 9.7/ RCOM 31,604,000 14.37 100.1 9.58 SAIL 6557000 -11.37 155.8 2.1

Total 8118 8417 -300 3331236 -0.4| 10B 1,660,000 13.08 144.7 2.52 LITL 11524000 -9.06 3885 1.83
CIPLA 3,950,000 10.77  303.3  -1.61 POLARIS 2850000 -7.05 189.95 -0.91

JSWSTEEL 4,531,000 10.64 9745  3.29 FEDERALBNI ~ 1090000 -6.28  381.1 0.98

Instrument No. of Contracts Turnover %Chg | Source: Company, ICICIdirect.com Research

Index Futures 656462 16888.22 16.1

Stack Futures 533549 1332309 173

Index Options 2734478 75931.17 21.4| i) CIPLA (CIPLA) i) Kotak Bank (KOTMAH)

Stock Options 110289 2838.51 16.2| Sell CIPLA Mar Fut below 303 Buy KOTMAH Mar Fut above 433

F&0 Total 4034778 108981 19.9| View: Bearish View: Bullish
Strategy: Sell Future Strategy: Buy Future

Target: 297 Target: 445

Amit Gupta Stop Loss: 306 Stop Loss: 427

amit.gup@icicisecurities.com Market Lot: 1000 Market Lot: 500

ankit tikmany @icicisecurities.com Date Stock View Strategy Reco Target SL Profit/Loss Comment

gzz;f:]‘faﬁ;“;:g@icicisecurities.com 9-Mar-11 LCHF  Bulish  Long Fut 198 2030 1956 2000 Profit Booked
9-Mar-11 POWFIN  Bearish  Short Fut 257.0 251.0 260.0 - Exit at Cost

Raj Deepak Singh

rajdeepak singh@icicisecurities.com * Note: As the real time prices might vary substantially from the recommended levels we recommend to initiate

strategies only if it is displayed on iCLICK-2-gain
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Derivatives research — product basket

Directional Non-directional Quant products
Long build up/Short covering Futures Theta & Vega strategies Pair trading
Short build up Futures Delta differential strategy Enhanced Basket
High Ol stocks — delivery product Option indicators analysis VIX Analyser
Plain vanilla options Gamma neutral delta neutral strategy Quant Picks
Deep Value Strategy Reverse, Synthetic options & Situational arbitrage Volatility Insights
Hybrid Strategies — Index/Stocks Opportunity Matrix
Rollover week product ( Long/Short rollover stocks) Calendar Spreads
VWAP(expiry day product) Ratio Spreads
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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 Limited. "The author of the report
does not hold any investment/open position in any of the companies mentioned in this report. ICICI Securities Services Ltd (I-Sec) may be holding a small number of shares/ an open
position in the above referred companies as on the 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 may not be taken in substitution for the exercise of independent judgement by any recipient. The recipient should independently evaluate the investment
risks. ICICI Securities Ltd 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. ICICI Securities Ltd 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 ICICI
Securities Ltd 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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