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Two Consecutive Week Of Rally 

 
 

 
07-Nov  14-Nov 

NIFTY 2921.35 3077.5 

SENSEX 9690.07 10099.91 

NSE F/O TURNOVER 41078.17 50670.28 

PUT CALL RATIO 0.98 0.92 

 

INDICES POINTS WEEKLYCHANGE 

DOW JONES -50.57 -0.59 

NIKKIE 352.65 4.11 

SHANGAHI 64.25 3.18 

HANGSANG 369.12 2.44 

NIFTY 156.15 5.07 

SENSEX 409.84 4.06 

 

RESISTANCE SUPPORT 

3130 2930 

3250 2860 

3340 2780 

  

 

 

 

 

 

 

 

 

 

 

 

Two consecutive week of rally has led Nifty to 3077 after a 
gain of 5 % this week while Sensex gained around 400 points 
and closed above 10000 mark. 

Falling crude prices bring inflation to a level of 6.84 which will 
fall with a greater pace in coming weeks as fuel cut is yet to 
have its magical effect plus we can have one more fuel cut in 
near future. 

Banks have started to cut interest rates which gave a boost to 
reality sector which gained 18 % in a week. 

Next month is very crucial month for market as corporate 
results are expected which will certainly play major role in 
determining market direction. Although market is expecting a 
fall in profits as it is still trading at low PE. 

Expiry due in this week will cater volatility in market but no 
big moves are expected. 

To break current bear phase markets have to sustain above 
3250 mark.  

Bullish pivot for this week lies at 3090 while market may be 
bearish below 2990 levels. 

Call writing is seen in 3000-3200 levels indicating market will 
face stiff resistance crossing it. Maximum put writing is still 
at 2500 but 2900 is also a major support. Range for this week 
should be 2900 to 3200. Puts at lower strike and calls at 
higher strike witnessed profit booking. Overall call put open 
interest indicates upward bias in market.  

 

NIFTY CALL PUT OPEN INTEREST ANALYSIS 
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Open interest is increasing in market gradually indicating 

confidence building in market. Still these figures are far 

below to confirm trend in the market. 

 

 

 

  

 

 

 

ALL sectors ended on a positive note this week.  Reality 
up 18 % on small home loan rate cut followed by PSU 
and consumer durables up 14 % each. 

Banking sector gained 11 % while AUTO gained 7 %. 
Overall it was good week with all round buying. 

 

 

 

NIFTY VOLATILITY ANALYSIS 

 

Lower volume and low open interest build up is seen 

in the market. Nifty is trading in a range 2500 on 

downside and 2800 major resistance on upside. This is 

expected to continue till it breaks range with volume. 

 

NIFTY OPEN INTEREST VS PRICE ANALYSIS 

 

SECTORIAL CHANGE ANALYSIS 

 

As you can see in the chart volatility and nifty are 
inversely related. Volatility has been in 50-38 range in 
this week continuing down slide although somewhat 
far from comfortable range. 
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Symbol Expiry Date Option Type Strike Price Volume LTP Open Interest 

RELIANCE 25-Dec-08 CA 1350 3891 34.4 521325 

RELIANCE 25-Dec-08 PA 1350 1948 33.5 136875 

RELIANCE 25-Dec-08 CA 1380 1552 22.1 72150 

RELIANCE 25-Dec-08 PA 1320 1479 23.3 120300 

RELIANCE 25-Dec-08 CA 1320 1247 54.2 156825 

RNRL 25-Dec-08 CA 60 1230 1.45 2240364 

RELIANCE 25-Dec-08 CA 1410 1220 12.9 94875 

DLF 25-Dec-08 CA 300 1179 17.7 165600 

RPL 25-Dec-08 CA 90 944 2.25 1500800 

SBIN 25-Dec-08 CA 1320 862 19.2 57024 

NTPC 25-Dec-08 CA 180 732 6.1 848250 

RELIANCE 25-Dec-08 PA 1290 709 14.8 161550 

INFOSYSTCH 25-Dec-08 CA 1200 568 16.1 543600 

RELIANCE 25-Dec-08 PA 1200 395 3.75 324000 

NTPC 25-Dec-08 PA 180 378 2.9 346125 

DLF 25-Dec-08 PA 280 370 4.35 94000 

DLF 25-Dec-08 PA 300 288 10.9 70400 

RPL 25-Dec-08 PA 90 231 2.7 361800 

NTPC 25-Dec-08 PA 170 230 0.7 1168375 

SBIN 25-Dec-08 PA 1290 188 29.6 12804 

MOST ACTIVE STOCK OPTIONS 

http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1350.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1380.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1380.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1380.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1380.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1320.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRNRL25DEC2008CA60.0019DEC2008&symbol=RNRL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRNRL25DEC2008CA60.0019DEC2008&symbol=RNRL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRNRL25DEC2008CA60.0019DEC2008&symbol=RNRL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRNRL25DEC2008CA60.0019DEC2008&symbol=RNRL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1410.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1410.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1410.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008CA1410.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008CA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008CA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008CA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008CA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008CA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008CA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008CA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008CA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008CA1320.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008CA1320.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008CA1320.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008CA1320.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008CA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008CA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008CA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008CA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1290.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1290.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1290.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1290.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKINFOSYSTCH25DEC2008CA1200.0019DEC2008&symbol=INFOSYSTCH&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKINFOSYSTCH25DEC2008CA1200.0019DEC2008&symbol=INFOSYSTCH&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKINFOSYSTCH25DEC2008CA1200.0019DEC2008&symbol=INFOSYSTCH&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKINFOSYSTCH25DEC2008CA1200.0019DEC2008&symbol=INFOSYSTCH&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1200.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1200.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1200.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRELIANCE25DEC2008PA1200.0019DEC2008&symbol=RELIANCE&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA180.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA280.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA280.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA280.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA280.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKDLF25DEC2008PA300.0019DEC2008&symbol=DLF&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008PA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008PA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008PA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKRPL25DEC2008PA90.0019DEC2008&symbol=RPL&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA170.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA170.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA170.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKNTPC25DEC2008PA170.0019DEC2008&symbol=NTPC&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008PA1290.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008PA1290.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008PA1290.0019DEC2008&symbol=SBIN&flag=1
http://www.nseindia.com/marketinfo/fo/foquote.jsp?key=OPTSTKSBIN25DEC2008PA1290.0019DEC2008&symbol=SBIN&flag=1
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Cumulative FII positions as percentage of total gross market position in the derivative segment as 

on December 18, 2008 is 30.58% 

 

Disclaimer 
The information and views in this report & all the service we provide are believed to be reliable, but we do not accept any 

responsibility (or liability) for errors of fact or opinion. Users have the right to choose the product/s that suits them the most. 

Investment in equity shares has its own risks. Sincere efforts have been made to present the right investment perspective. The 

information contained herein is based on analysis and up on sources that we consider reliable. We, however, do not vouch for the 

accuracy or the completeness thereof. This material is for personal information and we are not responsible for any loss incurred 

based upon it & take no responsibility whatsoever for any financial profits or loss which may arise from the recommendations 

above.  

The stock price projections shown are not necessarily indicative of future price performance. The information herein, together with 

all estimates and forecasts, can change without notice. Capital Via does not purport to be an invitation or an offer to buy or sell any 

financial instrument. Analyst or any person related to Capital Via might be holding positions in the stocks recommended. It is 

understood that anyone who is browsing through the site has done so at his free will and does not read any views expressed as a 

recommendation for which either the site or its owners or anyone can be held responsible for. 

Our Clients (Paid Or Unpaid), Any third party or anyone else have no rights to forward or share our calls or SMS or Report or  Any 

Information Provided by us to/with anyone which is received directly or indirectly by them. If found so then Serious Legal Actions 

can be taken. 

Any surfing and reading of the information is the acceptance of this disclaimer. 

All Rights Reserved. 

INDEX FUTURES 9689.09  
 

INDEX OPTIONS 14737.57  
 

STOCK FUTURES 12040.65  
 

STOCK OPTIONS 27477  
 

  PURCHASE SALE NET 

TOTAL FOR NOVEMBER 24358.8 22312.4 2046.3 

TOTAL FOR 2008 714609.7 767300.6 -52690.9 

GRAND TOTAL TILL NOW 2858926.2 2628149 230777.5 

FII OPEN POSITION FUND STATISTICS 
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