1SO 9001 : 2008 Certified

shah investor's JX home Itd"

SERVICES THAT SECURE SMILES

Dally Derivatives & Market Report

CONTENTS
Page No. Particulars
2 Market Summary
3 Nifty Futures — Derivatives Snap
4 Bank Nifty Futures — Derivatives Snap
5 Activity in Nifty Options
6 What do Nifty Technical suggest
7 Derivative Analysis
8 Disclaimer
Index Trend Analysis
Pivot(Daily) | Close S2 S1 Pivot R1 R2 Daily | Weekly | Monthly
i 9886 9814 9850 9882 9918 9950 Buy Buy Buy
ifty
32021 31798 31909 32009 32121 32221 Buy Buy Buy
Sensex
) 9900 9839 9869 9888 9918 9937 Buy Buy Buy
Nifty Futures
23938 23678 23808 23886 24016 24093 Buy Buy Sell
Bank Nifty
10331 10210 10271 10367 10427 10523 Sell Buy Sell
CNXIT
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Market Summary Market Commentary

Record hitting streak comes to an end on Friday, with frontline gauges

Domestic Indices Close ‘ Points settling tad below their neutral lines, as traders opted to book some of
SENSEX 32020.7 -16.63 -0.05 their profit; after four days of continue; rally. Initially‘, Sensex opened
at a new high of over 32,100 mark, while Nifty too hit a new peak of
NIFTY 9986.35 -5.35 -0.05 9,900 mark for the first time ever on strong buzz that a policy rate cut
MIDCAP 15187.4 33.87 0.22 mayk bte ?n_l tget anhvilldaftertinilzti.on t¢.)uc:he¢{j a ‘rt'eco(;'q I:JW’. (Ij-h;wevgr,
markets failed to hold on to their gains and entered into red terrain,
SMLCAP 15908.0 -55.56 -0.35 breaching their respective crucial levels, as traders remained
BSEFMC 10812.1 | -17.69 -0.16 (éoncernedl \;vith ?isappoint;:s earnings by the Tatz; Consultancly
ervices, India’s largest software services exporter whose quarter!
AUTO 24214.9 | -67.28 -0.28 profit fell 10 percentiequentially, while revenucl:s declined O.2qpercent¥
POWER 2286.7 7.26 0.32 Moreover, another IT bellwether firm Infosys reported a 3.3 per cent
REALTY 2138.4 -12.79 -0.59 sequential drop in -net profit.at.Rs 3,483 crore‘for JUI-’IE quart_er.
BSE T 100516 96 68 0.95 Inhvgstzrsb alslf'remijpe'dton deehges '\e/llhzgdt of hlgh—prt(;flle meettmg
. - . -U. chaired by Prime Minister Narendra Modi to review the country’s
BANKEX 27126.0 79.44 0.29 foreign direct investment policy, where further easing of restrictions
may also be discussed.
OILGAS 13908.1 | 92.09 0.67
METAL 11962.5 -42 .84 -0.39 Global stocks scaled record highs on Friday, with Asian equities rising
for the fifth straight session, as signs the Federal Reserve will pursue a
gradual rate tightening path and hopes of a strong earnings season
Currency Futures Close ‘ Pre. Pts % Ch ‘ Iifteduappetite for risk assets. However, European counters were trading
[ =~ =A | =5 rA | mostly in red in early deals, as investors looked ahead to earnings
;;-ju:y-i; Egg-:sg gigg Zigg 83% report){s from Wall Str):eet banks and monitored developments fromga
-July- - . . -0. meetina between the French and US oresidents.
27-July-17 GBP-INR 83.76 83.44| 0.37 T
Market Turnover & FlI Derivative Data
R A A AR A Rl 2 <6t Tunover & Fl Derivative Data
: Market TO Current  Previous Net%
Advance/ Decline | 1 " Un C BSE CASH 4054 4341 7)
NSE et | NSECASH 27523 | 28367 (3)
BSE NSE FO 410721 | 1004539 (59)
FII/DIl Capital Mkt* Buy  Sell|  Net [l Fil Derivatives Buy  Sell Net
Fll 4266 | 3592 674 Ind. Futures 819 1130 | (311)
Sl 2472 | 2609 (136) Ind. Options 37347 | 37867 | (520)
Stk. Futures 7476 7429 47
*NOTE: - FIl AND DIl data figure is provisional Stk. Options 6047 6002 45
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Nifty Futures
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Bank Nifty Futures
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Nifty Options
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u Change in Call Ol (from prv day) «Change in Put Ol (from prv day)

Note — Change in Ol of Nifty Options refers to change from previous trading day
Source-NSE, SIHL Derivatives Research (Institutional Equities)

— Among Nifty calls 10,000 SP from the July month expiry was the most active call with an
addiction of 0.12 million in open interest.
— Among Nifty puts, 9,600 SP from the July month expiry was the most active put with a reduction

of 0.08 million open interests.
— The maximum Ol outstanding for Calls was at 10,000 SP (4.56mn) and that for Puts was at

9,600 SP (6.26mn).
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Nifty Technical & Indices Levels
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Nifty Cash prices have settled at 9886.35 down by 0.05% from its previous close. On the upper
side it has resistance of 9950 and 10000 levels, while lower side it has support of 9850 and 9800

levels. Intraday traders should be cautious and take position accordingly.
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Fresh Longs4 Open Interest4 Price
Script Prev. O Cur. Ol % glhg' LTP P”Ccfg%
CHENNPETRO 813,000 1,128,000 38.75 401.90 2.04
MANAPPURAM 14,856,000 17,058,000 14.82 101.55 2.73
DCBBANK 7,425,000 8,442,000 13.70 202.75 1.76
SREINFRA 4,215,000 4,705,000 11.63 114.55 0.13
Short-Covering ¥0Open Interest4 Price
Script Prev. O Cur. Ol % (C)Ihg' LTP P”C‘fg%
KAJARIACER 456,000 438,400 -3.86 680.80 0.10
TORNTPHARM 259,600 247,600 -4.62 1304.05 1.47
BIOCON 12,357,000 11,552,400 -6.51 398.65 8.59
MUTHOOTFIN 2,526,000 2,361,000 -6.53 474.30 0.62
Fresh Shorts4 Open Interest¥ Price
Script Prev. Ol cur.ol | % (C)Ihg' LTP P@ﬁg%
NATIONALUM 7,872,000 9,072,000 15.24 70.20 -3.77
ORIENTBANK 14,316,000 16,038,000 12.03 149.55 -0.23
HEXAWARE 2,184,000 2,406,000 10.16 243.00 -1.70
PETRONET 13,218,000 14,127,000 6.88 211.65 -1.35
Long Unwinding+¥ Open Interest¥ Price
Script Prev. Ol Cur. Ol % glhg LTP Pr(':cr?g%
BALRAMCHIN 12,358,500 11,809,000 -4.45 154.85 -1.24
EQUITAS 8,758,400 8,332,800 -4.86 170.40 -0.03
MARUTI 1,902,150 1,809,000 -4.90 7559.55 -0.12
HINDZINC 13,030,400 12,339,200 -5.30 274.30 -0.87
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Disclaimer:

The Information provided by SMS or in newsletter or in any document has been prepared by Shah Investor's Home Ltd (SIHL). The Information
provided by SMS or in newsletter does not constitute an offer or solicitation for the purchase or sale of any financial instrument or as an official
confirmation of any transaction. The information contained herein is from publicly available data or other sources believed to be reliable, but we do
not represent that it is accurate or complete and it should not be relied on as such. SIHL or any of its affiliates/ group companies shall not be in any
way responsible for any loss or damage that may arise to any person from any inadvertent error in the information contained in this report or SMS.
This Information provided by SMS, reports or in newsletter is provided for assistance only and is not intended to be and must not alone be taken as
the basis for an investment decision. The user assumes the entire risk of any use made of this information. Each recipient of this Information
provided by SMS, report or in newsletter should make such investigation as it deems necessary to arrive at an independent evaluation of an
investment in the securities of companies referred to in this information provided by SMS, report or in newsletter (including the merits and risks
involved), and should consult his own advisors to determine the merits and risks of such investment. The investment discussed or views expressed
may not be suitable for all investors. This information is strictly confidential and is being furnished to you solely for your information.

The information should not be reproduced or redistributed or passed on directly or indirectly in any form to any other person or published, copied, in
whole or in part, for any purpose. The information provided by report or SMS 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 SIHL and affiliates/ group companies to any registration or licensing requirements
within such jurisdiction. The distribution of this Information provided by SMS or in newsletter in certain jurisdictions may be restricted by law, and
persons in whose possession this Information provided by SMS or in newsletter comes, should inform themselves about and observe, any such
restrictions. The information given or Information provided by SMS, report or in newsletter is as of the date of the issue date of report or the date on
which SMS provided and there can be no assurance that future results or events will be consistent with this information. This information is subject
to change without any prior notice. SIHL reserves the right to make modifications and alterations to this statement as may be required from time to
time. However, SIHL is under no obligation to update or keep the information current.

Nevertheless, SIHL is committed to providing independent and transparent recommendation to its client and would be happy to provide any
information in response to specific client queries. Neither SIHL nor any of its affiliates, group companies, directors, employees, agents or
representatives shall be liable for any damages whether direct, indirect, special or consequential including lost revenue or lost profits that may arise
from or in connection with the use of the information. Past performance is not necessarily a guide to future performance. The disclosures of interest
statements incorporated in the Information provided by SMS, report or in newsletter are provided solely to enhance the transparency and should not
be treated as endorsement of the views expressed in the report. The analyst for this report certifies that all of the views expressed in this report
accurately reflect his or her personal views about the subject company or companies and its or their securities, and no part of his or her
compensation was, is or will be, directly or indirectly related to specific recommendations or views expressed in this report.

About Us:

Shah Investor's Home Ltd (SIHL) is an ISO 9001:2008 Certified financial Services Company established in 1994 at Ahmadabad, Gujarat. Customer
satisfaction is guaranteed through our diversified product portfolio, professional management and customer first attitude. SIHL was the first broking
house in Gujarat with membership in National Securities Depository Ltd (NSDL) and was the first broking name providing services in NSE F&O in
Ahmedabad. Today, SIHL ranks among the top most players in Gujarat in retail stock broking area with 45 branches, 350 franchisee across India
and providing service to more than 1,25,000 clients.
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