. U

shal investor’s X Tome 1td

MORNING
MANITRA

WIHATESERIS NG

BEARS

S|ININMVARS VAR

Daily Derivatives & Market Report
AUG 11, 2022

COMPILED & PREPARED BY SHAH INVESTOR’S HOME LTD | ALL RIGHTS RESERVED



MARKET COMMENTARY

It turned out to be a fabulous day of trade for Indian equity benchmarks with frontline
gauges garnering around a percent on Thursday as softer than expected US inflation
data eased worries over aggressive interest rate hike by the Federal Reserve. Markets
made an optimistic start as traders took encouragement with a private report that India
Is likely to be the fastest-growing Asian economy in 2022-23. The report expects
India’s gross domestic product growth to average 7 per cent during this period - the
strongest among the largest economies - and contributing 28 per cent and 22 per cent
to Asian and global growth, respectively. Foreign fund inflows also aided the domestic
sentiments. Traders took note of report that the Centre has released two instalments
of tax devolution totalling Rs 1.16 lakh crore to states. Meanwhile, India will start
supplying petrol with 20 per cent ethanol at select petrol pumps from April next year
and will ramp up supplies thereafter as it looks to cut oil import dependence and

address environmental issues.

Markets traded in very tight band and ended with a significant gains as traders
continued to buy fundamentally strong stocks. Sentiments remained upbeat with
report that Reserve Bank of India (RBI) in its latest data has showing that bank credit
rose 14.52 per cent to Rs 123.69 lakh crore and deposits increased 9.14 per cent to
Rs 169.72 lakh crore in the fortnight ended July 29. Traders overlooked private report
stated that Investments by private equity and venture capital funds into Indian entities
fell by 69 per cent to $3 billion during July. The investments in July are the lowest for
any month in a year, and lower than the $4.9 billion recorded across 118 deals in the

preceding month of June.

On the global front, Asian markets ended higher after a report showed US inflation
cooled more than expected in July, reflecting lower energy prices. However, European
markets were trading in red as investors assessed their monetary policy expectations
after a cooler-than-expected US inflation print, and digested a raft of corporate
earnings. Back home, aviation industry stocks were in focus as the Union Aviation
Ministry said limits imposed on domestic airfares will be removed from August 31, after

a span of approximately 27 months.
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MARKET SUMMARY

Domestic Indices % Change
SENSEX 59332.60 515.31 0.88
NIFTY 17659.00 124.25 0.71
MIDCAP 24727.38 203.24 0.83
SMLCAP 27798.02 142.75 0.52
BSEFMC 15483.98 -113.04 -0.72
AUTO 29684.76 -9.28 -0.03
POWER 4785.23 11.96 0.25
REALTY 3508.21 46.27 1.34
BSE IT 30581.84 483.97 1.61
BANKEX 44575.93 720.42 1.64
OIL GAS 19296.79 0.29 0.00
METAL 18906.08 -29.56 -0.16
INDIA VIX 18.36 -1.23 -6.28
ADVANCE - DECLINE
e AQVa s e angec
NSE 1068 893 45
BSE 1792 1596 149

MARKET TURNOVER (R in Crs)

Segment Current Previous
BSE CASH 3543 4284 (17)
NSE CASH 53806 55856 (4)
NSE F&O 124969 120441 4
KEY INDICES RATIOS
) = P/ B ividendg 1[0
NIFTY 21.29 4.18 1.36
SENSEX 23.00 3.40 1.21
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FIIl = DIFACTIVITY IN CASH SEGMENT (R in Crs)

FII-DII*
DIl 5758 6488 (730)
Fli 9031 6733 2298

Note: FPI & DIl Figures are provisional

FILACTIVITY IN DERIVATIVES SEGMENT (R in Crs)

Index Futures 3666.09 2744.29 022
Index Options 1390196.27 1389073.65 1123
Stock Futures 11273.00 10289.96 083
Stock Options 7735.37 7909.08 (174)
PUT-CALL RATIO
Index Current Previous
NIFTY 1.27 1.23
BANK NIFTY 1.23 1.10

DOLLAR INDEX

Dollar Index Current Previous % Change
DXY 105.16 105.19 -0.03
10-YEARS G-SEC YIELD
0 s Previa 0 aANQ €
INDIA 7.267 7.310 -0.59
USA 2.902 2.781 4.36

KEY COMMODITIES TRACKER (in $)

Commodity Current Change Points % Change
Gold 1787.53 -4.15 -0.23
Silver 20.28 -0.30 -1.50

Crude-Oll 94.37 2.44 2.65

Brent-Crude 99.59 2.19 2.25
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CURRENCY FUTURES & INDEX TRENDS TRACKER
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CURRENCY FUTURES

0 0 ange Pa Y0 aNQ E
260 AUG -22 USD-INR 79.71 0.08 0.10
26 AUG -22 EUR-INR 82.40 0.78 0.95
260 AUG -22 GBP-INR 97.24 0.86 0.89
26 AUG -22 JPY- INR 60.10 1.03 1.74

INDICES - SUPPORT-RESISTANCE-PIVOT LEVELS

Index Close S2 S1 Pivot R1 R2
NIFTY 17659 17583 17621 17670 17708 17757
SENSEX 59333 | 59122 | 59228 50356 | 59461 | 59590
NIFTY FUTURES| 17676 17611 17644 17690 17722 17769
BANK NIFTY 38880 | 38537 | 38708 38820 | 38992 | 39103
CNXIT 30234 | 29917 | 30075 30232 | 30390 | 30547
CNX MIDCAP 30584 | 30459 | 30522 30581 | 30644 | 30703
CNX SMALLCAP| 9398 9347 9373 9392 9417 9436
INDIA VIX 18.36 17.33 17.84 18.72 19.23 20.11
INDEX TREND ANALYSIS
Index DETIY Weekly Monthly
NIFTY Buy Neutral Buy
SENSEX Buy Neutral Buy
NIFTY FUTURES Buy Neutral Buy
BANK NIFTY Buy Buy Buy
CNXIT Buy Neutral Neutral
CNX MIDCAP Buy Neutral Buy
CNX SMALLCAP Buy Neutral Neutral
INDIA VIX Neutral Neutral Sell
SECURITIES BAN IN F&O TRADES FOR 12-08-2022

BALRAMCHIN, DELTACORP
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TECHNICAL VIEWS
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e Nifty Cash =17659.00 (0.71%)
e Resistance levels = 17750 and 17800
e Support levels = 17500 and 17420
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NIFTY FUTURES
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BANK NIFTY FUTURES
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Most Active Nifty Call with an addition of 0.62 million in Open
Interests is Strike Price of 17700
Most Active Nifty Put with an addition of 0.91 millions in Open
Interests is Strike Price of 17600
Maximum Open Interest an outstanding was 2.33 millions for

Calls at Strike Price of 18000

Maximum Open Interest an outstanding was 2.36 millions for
puts at Strike Price of 17500
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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 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 maodifications
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.
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