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Market Statistics

Product No. of Contracts Turnover (Rs.cr)
Index Futures 94,177 7,751.10
Stock Futures 5,39,730 38,911.33
Index Options 30,65,649 2,59,813.28
Stock Options 3,80,443 28,189.07
F&O Total 40,79,999 3,34,664.77
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Activity Tracking

Stocks (Long Position) Remarks

Cholafin, Hexaware, NIITTECH
Ujjivan, Godrejcp, Pcjeweller
Fortis, Concor, IGL

Suggesting strength in these counter

Stocks (Short Covering) Remarks

Balkrisind, BEML, Petroent
Ibrealest, Hindzinc, Dishtv
DLF, Indigo, MFSL

Suggesting strength in these counter

Stocks (Short Position) Remarks

Eichermot, Cadilahc, IndianB

Inflow / IDBI, Nationalum, PNB Suggesting weakness in these counter
Buy  Sell Contract Amount Outflow Mothersumi, Maruti, Lupin
Index futures 121875 897.83 313111 23323.99  320.92 Stocks (Long Liquidation) Remarks
Index options  22662.14 22317.90 942795 70364.03  344.24 i
Stock fuptures 599611 647656 1144945 75813.96  -480.45 Wockpharma, HDIL, Pageind , _
Stockoptions _ 4554.98 457631 125535 880469  -21.34 onerfti:r:k S;;‘:E::{:ﬁeﬁl“t‘leind Suggesting weakness in these counter
Net Inflow/Outflow (Cr) 163.38 ' '

Securities in Ban Period

ALBK, BANKINDIA, BEML, DLF, HDIL, IBREALEST, IFCI,
INFIBEAM, JPASSOCIAT, KSCL, ORIENTBANK, RCOM AND

WOCKPHARMA
NIFTY Short term Medium term
Support 9420 9350
Resistance 9700 9700

Nifty View for the Day

Now on the downside, the index has supports at 9650 levels
then 9600 levels while on the upside resistance is around 9710

zones then 9750 zones.

Quote for the Day

“DO IT NOW, SOMETIMES LATER BECOMES NEVER.”

]
Anand Rathi

Activity in F&O

Nifty future closed on a flattish note at 9674.45 levels. Nifty future open interest increased by
0.16% with no major change in price. It closed at a premium of 21 point as compared to
premium of 18 points of previous trading session. Market witnessed buying interest in Auto,
Realty, IT and Metal sector stocks while selling pressure was seen in FMCG and Media sector
stocks. The market turnover decreased by 22.39% in terms of number of contracts traded vis-

a-vis previous trading day and in terms of rupees it decreased by 22.09%.

Put Call Ratio based on Open Interest of Nifty fell from 1.22 levels to 1.21 levels as compared
to previous session. Historical Volatility fell from 9.17 to 8.90 levels but Implied Volatility moved

up from 9.88 levels to 9.90 levels as compared to previous session.

Conclusion

Nifty Future opened on positive note and was consolidating at the opening levels but as the
day progressed it witnessed selling pressure at the higher levels and drifted towards 9660
levels. Finally the session ended with the flattish. On the downside, the index has supports at
9650 levels then 9600 levels while on the upside resistance is around 9710 zones then 9750
zones. On the option front, maximum Put Ol is at 9500 followed by 9600 strike while maximum
Call Ol is at 9700 followed by 9800 strike. We have seen fresh put writing at 9600 and 9700
strikes while call unwinding was seen at 9600 and 9700 strike. Bank Nifty opened a positive
note and traded in line with the broader market and drifted towards 23660 levels as the day
progressed. Finally the session ended with the loss of around 10 points. Now it has support
near to 23500 then 23250 zones while on the upside hurdles are seen at 23800 then 24000

zones.
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Graphic Snapshot
TATAPOWER 4.84 ICICIBANEK MIFTY CONCOR RAMCOCEM 22.8
CONCOR 4.75 EICHERMOT BANKMNIFTY TATAPOWER RELBANK 22.74
FORTIS 4.42 MCX TATAMOTORS RAMCOCEM IDFCBANK 21.65
BEML 3.99 INDIANE TATASTEEL TITAN ORIENTBANK 18.22
GMRINFRA 3.87 1DBI YESBANK CHOLAFIN BANKINDIA 17.63
CHOLAFIN 21.55 BALKRISIND -11.52 IFCI 0.80 APOLLOTYRE QORIENTBANK
HEXAVWARE 21.38 BEML -9.87 GMRINFRA 0.75 HEXAVWARE IBREALEST
RAMCOCEM 21.35 FETRONET -8.58 SAIL 0.70 UFL WOCKPHARMA
NIITTECH 17.84 IBREALEST -8.54 FORTIS 0.63 HINDUMNILVE BANKINDIA
LIIVAN 13.45 ADANIFORTS -6.12 IDFC 0.60 BANKINDIA HDIL
Options
NIFTY,29-JUN-17,C,9700 CONCOR,29-JUN-17,C,1200 31,850 NIFTY,29-JUN-17,P, 9600 NIFTY,31-AUG-17,P, 9800 11,357
BANKMNIFTY, 22-JUN-17,C,23800 ICICIBANEK,29-JUMN-17,C,300 8,381 BANKNIFTY, 22-JUN-17,P, 23500 NIFTY,27-JUL-17,P,9650 3,080
MNIFTY,29-JUN-17,C, 9800 TATAPOWER,29-JUN-17,C,85 6,233 BANKNIFTY, 22-JUN-17,P 23700 MIFTY,31-AUG-17,P, 9700 1,894
BANKNIFTY,22-JUN-17,C, 24000 TATAPOWER, 29-JUN-17,C,80 1,771 BANKNIFTY,22-JUN-17,P, 23600 TATAMOTORS,29-JUN-17 P, 460 899
BANKNIFTY, 22-JUN-17,C, 23900 TATAPOWER,29-JUN-17,C,82,5 | 1,483 MNIFTY,29-JUN-17,P, 9500 BANKNIFTY,22-JUN-17,P, 21000 447
ICICIBANK, 29-1UN-17,5,300 1,271 BANKNIFTY,29-1UN-17,C,24700 i MIFTY,31-AUG-17,P, 2900 15,460 BANKNIFTY,22-JUN-17,P 22600 -30
COMCOR,29-1UN-17,C,1200 307 BAMENIFTY,22-JUN-17,C,23200 I NIFTY,31-AUG-17,P,9800 6,770 TATAMOTORS,29-1UN-17,P,430 -26
NIFTY,31-AUG-17,C,10100 192 MEMFIN, 29-1UN-17,C,350 |[ESH] MIFTY,27-JUL-17,P,9650 2,038 NIFTY,27-JUL-17,P,9700 -20
TATAPOWER,29-1UN-17,C,85 127 TATAPOWER,29-JUN-17,C,80 I NIFTY,31-AUG-17,P,9700 | 196 NIFTY,27-JUL-17,P,8900 -19
APOLLOTYRE,29-JUN-17,C,265 109 TATAMOTORS, 29-1UN-17,C, 460 I BANKNIFTY 22-JUN-17,P, 23900 177 BANKNIFTY 29-JUN-17,P 22900 -17
CORPORATE ACTION
Symbol Purpose Ex-Date [Record Date

TORNTPHARM

Dividend - Rs 4/- Per Share

19-Jun-17

ALBK

Annual General Meeting

20-Jun-17

ICICIBANK

Annual General Meeting/Dividend - Rs 2.50 Per Share/Bonus 1:10 (Revised)

20-Jun-17

HAVELLS

Annual General Meeting/Dividend - Rs 3.50 Per Share

21-Jun-17

SRTRANSFIN

Annual General Meeting/Dividend - Rs 6/- Per Shre

21-Jun-17

ORIENTBANK

Annual General Meeting

21-Jun-17

PNB

Annual General Meeting

21-Jun-17

PCJEWELLER

Dividend - Re 1/- Per Share

21-Jun-17

EQUITAS

Annual General Meeting

22-Jun-17

BANKBARODA

Annual General Meeting/Dividend - Rs 1.20 Per Share

22-Jun-17

HINDUNILVR

Annual General Meeting/Dividend - Rs 10/- Per Share

22-Jun-17

UPL

Annual General Meeting/Dividend-Rs 7 Per Share

22-Jun-17

GODREJCP

Bonus 1:1

22-Jun-17

24-Jun-17

IDEA

Annual General Meeting

22-Jun-17

AJANTPHARM

Annual General Meeting

23-Jun-17

CAPF

Annual General Meeting/Dividend - Rs 2.60 Per Share

27-Jun-17

APOLLOTYRE

Annual General Meeting/Dividend - Rs 3/- Per Share

27-Jun-17

HCC

Annual General Meeting

28-Jun-17

BHARATFIN

Annual General Meeting

29-Jun-17

HDFCBANK

Dividend - Rs 11/- Per Share

29-Jun-17

30-Jun-17

JSWENERGY

Annual General Meeting/ Dividend - Re 0.0 Per Share

30-Jun-17

HEROMOTOCO

Annual General Meeting/Dividend - Rs 30/- Per Share

30-Jun-17

Anand Rathi
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Derivatives Lesson: LONG COMBO: SELL A PUT, BUY A CALL

»  Along Combo is a Bullish strategy. If an investor is expecting the price of a stock to move up he can do a Long Combo strategy. It is constructed by selling an OTM
(lower strike) Put and buying an OTM (higher strike) Call.

»  This strategy simulates the action of buying a stock (or futures) but at a fraction of the stock price. It is an inexpensive trade, similar in pay-off to Long Stock, except
there is a gap between the strikes.

»  Maxloss: Unlimited (Lower Strike + net debit)

Y

Reward: Unlimited

> Breakeven: Higher strike + net debit

Trading Laws:

o A Trader not observing STOP LOSS cannot survive for long.

o Never re-schedule your stop loss, square up first and then take a fresh view.

o Book small losses by buying / selling near support / resistance, and look for big gains, this will maximize the gains.
e Don't try to anticipate the change in main trend, so don’t go against trend

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
orin 1t strategies discussed or recommended in this report and should understand that statements regarding future prospects may not be realized. Investors should note that income 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 or income of any security or related investment mentioned in this report.
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