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Market Statistics Activity Tracking

Stocks (Long Position) Remarks

Product No. of Contracts Turnover (Rs.cr)
Kotakbank, Relinfra, Bhartiartl

Index Futures 2,714,189 15,280.90 Ambujacem, Syndibank, Orientbank Suggesting strength in these counter
Vol Futures 1 0.09 Sksmicro, BEML, Apollotyre
Stock Futures 4,72,327 23,393.14 Stocks (Short Covering) Remarks
Index Options 28,75,537 1,67,225.54 Drreddy, Federalbank, Hindpetro
Stock Options 2,75,158 14,031.24 Jindalstel, Glenmark, Exideind Suggesting strength in these counter
F&0 Total 38,97,212 2,19,930.91 Apollohosp, IRB, ITC

Stocks (Short Position) Remarks

Dabur, Oil, Ajantpharm

Fll Derivatives Statistics

Ibulhsgfin, Hindunilvr, Infratel Suggesting weakness in these counter
Olatend oftheday | o Cadilahc, KSCL, MRF
Buy  Sell Contract Amount Outflow Stocks (Long Liquidation) Remarks

Index futures 1386.19 203216 284924 16377.90  -645.96
Index options  20706.57 19208.70 1282325 74367.40 1497.87
Stock futures 3137.36 349544 967386 47361.31  -358.08
Stock options 2190.24  2266.26 76284 375017  -76.03
Net Inflow/Outflow (Cr) 417.80

Hindzinc, Jswsteel, Siemens
Marico, Tatamtrdvr Suggesting weakness in these counter
Powergrid

Activity in F&O

Nifty November future closed positive at 7827.25 levels. Nifty Future Ol decreased by 1.71%

Securities in Ban Period

CEATLTD & JINDALSTEL with a rise in price by 0.68%. It closed at a premium of 21 points as compared to the 12 points
premium of previous trading session. Market witnessed buying interest in most of the sector

Nifty FuturelOption Trading Guide especially in Banking, FMCG, Healthcare and Capital goods sector stocks while selling
pressure was seen in IT sector stocks. The market turnover increased by 25.89% in terms of

NIFTY Short t Medium t
ort term edium term number of contracts traded vis-a-vis previous trading day and in terms of rupees it increased by

Support 7700 7550 25.96%.

Resistance 8080 8330 Indication & Outlook

Put Call Ratio based on Open Interest of Nifty fell down from 0.72 to 0.71 levels as compared

to previous trading session. Historical Volatility of Nifty fell down from 16.13 to 15.86 levels but

Nifty View for the Day Implied Volatiity moved up from 15.84 to 16.66 levels.
It has negated the negative pattern of making lower highs but Conclusion
now needs to hold above 7800 zone to continue its bounce Nifty future opened under the dominance of the bears for consecutive eighth trading sessions
back move towards 7900 and 7950 zones. and fell towards 7725 levels. It witnessed strong recovery of more than 120 points towards

7860 levels and finally ended the day with gain of around 50 points. It has negated the negative

pattern of making lower highs but now needs to hold above 7800 zone to continue its bounce
back move towards 7900 and 7950 zones, while if it fails to sustain the 7777 levels then selling

Quote of the day

pressure might drag the index towards 7700 levels. On the Option front, maximum Put Ol is at

7700 followed by 7800 strike, whereas maximum Call Ol is at 8200 followed by 8000 strike.

Bank Nifty outperformed the broader market and closed the day with handsome gain of around

“THE BEST WAY TO PREDICT THE FUTURE IS TO CREATE

IT. “*
1.50% near to 17200 zones. Now it has to hold above 17250 zones to continue the up move

towards 17500 levels while support is at 16800 then 16666 levels.
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. " TATASTEEL: Rs. 229
%ﬁwmﬁ I Execution Price Range Stop Loss Target
M”W\ " i Buy Between Rs. 223 to Rs. .225 219 236
,W.\W'/“J”m\ — TATASTEEL has crossed multiple hurdles of 223-225 zones and also made a
Iﬁ""'”w L \\ o base for a bounce back move from current levels. We have seen fresh buying
e Ilf'kc w\?’} along with short covering which suggests that upswing may continue for next
- couple of sessions before it takes hurdle at higher levels. We are suggesting
= to buy the stock to play the bounce back move with strict stop loss of 219 for

| the upside target of 236 levels.

Future STT Call

TATAPOWER: Rs. 68
Execution Price Range Stop Loss Target

. Sell Between Rs. 68.50 to Rs. 69.50 Il 64
1 TATAPOWER has a dull price behavior and finding sustained selling near to

7 70-72 zones from last four weeks. It withessed a recovery from 56 to 72 levels

* in previous two series and now pause in momentum indicates an early sign of
end of the positive trend. It is adding built up of short position as open interest

- added by 10% with fall in price in last few sessions. One can sell the stock

=1 | with stop loss of 71 for the downside target of 64 levels.
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Derivatives Lesson: LONG BUTTERLFLY STRATEGY
>

The butterfly spread is a neutral strategy that is a combination of a bull spread and a bear spread. It is a limited profit, limited risk options strategy. There are 3 striking
prices involved in a butterfly spread and it can be constructed using calls or puts.

Long butterfly spreads are entered when the investor thinks that the underlying stock will not rise or fall much by expiration. Using calls, the long butterfly can be

constructed by buying one lower striking in-the-money call, writing two at-the-money calls and buying another higher striking out-of-the-money call. A resulting net debit
is taken to enter the trade.

Max Profit = Strike Price of Short Call - Strike Price of Lower Strike Long Call - Net Premium Paid - Commissions Paid
Max Loss = Net Premium Paid + Commissions Paid

Upper Breakeven Point = Strike Price of Higher Strike Long Call - Net Premium Paid

vV V V V

Lower Breakeven Point = Strike Price of Lower Strike Long Call + Net Premium Paid

Trading Laws:
A Trader not observing STOP LOSS cannot survive for long.
Never re-schedule your stop loss, square up first and then take a fresh view.

Book small losses by buying / selling near support / resistance, and look for big gains, this will maximize the gains.
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
or investment 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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