Weekly Derivatives Synopsis

05-June-23
PARTICULARS Last Closing Previous Week % Change
NIFTY SPOT 18534 184399 0.19
NIFTY FUTURES 18636 18573 0.34
BANKNIFTY SPOT 43938 44018 -0.18
BANKNIFTY FUTURES 44 44068 0.10
NIFTY PCR 0.95 1.37 -30.66
NIFTY PCR-VOL 1.03 0.85 8.42
NIFTY 0OI(In Mn) 10.02 10.23 -2.05
BANKNIFTY 0OI(In Mn) 2.50 2.29 9.17
INDIA VIX 112 11.90 {65508
NIFTY BASIS POINTS 101.85 73.95 37.73
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Index Outlook

Domestic equity benchmarks was stuck in range. It was waiting
for final voting from House of representatives in US on
suspension of debt ceiling limit decision. It's also taking clue
about Fed possible approach with respect to Interest rate
decision in next meeting in June. Finally, Nifty Future settled the
week on flat note at 18534 up by 0.19% (WoW) with unwinding in
open interest of 2,05% (WoW) indicating neutral to positive bias
for the short term. The volatility index, India VIX declined by 6.55%
and closed at 11.12 levels. Another derivatives indicator, Nifty Put-
Call ratio currently stands at 1.03 (WoW). Technically, on a daily
scale, the index is facing trend line resistance around 18700
levels, If the index manages to close to 18700 levels, then it will
attempt to test previous all-time high of 18888, which will act as
the next hurdle. The trend line support is placed close to 18450,
and the 21-DEMA is placed close to 18326. As long as the index
holds 18326, the short term upmove will continue. If the index
sustains below 18326 levels, then it could test 18000-17900
levels.Going forward, RBI policy, the Rupee movement against the
Dollar, bond yields movement, macroeconomic data, Fii's flow,
geopolitical worries, development of monsoon and crude oil price
movement will dictate the trend on the bourses next week.
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Sectoral Activity

1. Last week Telecom, Metals, and Infrastructuresectors saw
open interest addition. Top names included COALINDIA,
INDUSTOWER, GMRINFRA, IRCTC, VEDL, CONCOR and
JSWSTEEL.

2. FMGC and Realty sectors witnessed open interest unwinding
due to short covering in stocks.

3. In the Banking space, RBLBANK, AUBANK, IDFCFIRSTB and
INDUSINDBK witnessed long build-up, whereas short covering
seen in CANBK, and SBIN

4, This week, some buying can be seen in COFORGE, IRCTC,
BHARTIARTL, DELTACORP, and JSWSTEEL while selling
pressure can be seen in IGL, and ICICIBANK.

5. From sector space, Telecom, Metals, FMCG, Banking,
Infrastructure, Automobile, Realty, Capital Goods and
Pharma, stocks are likely to remain in focus in the
forthcoming week.
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Stocks to Watch Out (Weekly)
Symbol Price 0l Change Price Change Symbol Price 0l Change Price Change
TORNTPHARM 1,783.25 59% 5% ONGC 155.50 1% -5%
POLYCAB 3,561.70 56% 4% 10C 90.25 -6% -1%
APOLLOHOSP 4,992.05 27% 7%
RBLBANK 170.45 25% 14%
Symbol Price 0l Change Price Change Symbol Price 0l Change Price Change
cuB 124.45 136% 1% INDHOTEL 397.75 -18% 3%
COALINDIA 232.60 104% -4% DABUR 561.60 -14% 3%
IGL 462.60 7% -4% GRANULES 289.15 -12% 4%
GMRINFRA 41.50 15% -8% BHARATFORG 795.05 -10% 3%

Weekly Recommendation
JSWSTEEL (712.10) - The stock has seen open interest addition of 12.02% along with positive price action indicating long buildup. The

stock can be bought in the range of 700-705 with a stop loss of 687 on closing basis for a target of 730-740.

Target: 740 Stop Loss: 687

IGL (462.6) -The stock has seen open interest addition of 17.48% along with negative price action indicating short build-up. The stock
can be sold in the range of 470-474 with a stop loss of 485 on closing basis for a target of 455-450.

Target: 450 Stop Loss: 485

Nifty Options Snapshot

60 -
50 -
40
< 30
5
£
o 20 |
a
i3
[
= 10 -
[
o
° h -
U—\ T T T T T T
o o o o o o o o o o o
=] =] o o =] o o o =] =] o
o = N @ < 0 o N © a =]
© «Q 1] © © © © (=] ] =] [<)]
Ll - - - - - - Ll - -
m PE m CE

ACMIIL | Retail Research | Weekly Derivatives Synopsis www.investmentz.com



Weekly Derivatives Synopsis

05-June-23

Fll Stats (5 Days Trend)
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INDEX FUTURES 476 -2183 -2027 24 -161.52
INDEX OPTIONS 14246 1210 15795 -17237 -11220.70
STOCK FUTURES 2546 -446 -2n4a -653 2124.4
STOCK OPTIONS -166 -469 -140 -136 -220.03

Fll Open Interest Activity (Long& Short Ratio)
Index Option: Long /Short

Index Fut: Long/Short

Index put: long /Short

Stock Fut Long/Short

26-May 161 163 139 117
29-May 1.51 1.37 1.29 119
30-May 155 1.50 1.26 118
31-May 117 1.39 1.50 116
01-June 0.84 1.55 1.96 115
02-June 0.91 1.55 170 119
NIFTY VS INDIA VIX (Last 30 Days Trend)
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Observation: Any rise in India Vix this week would lead to either side movement in the Index. As per the above chart, India Vix has strong

support at around10.00and resistance stands at 16.00.

Weekly Advance Decline Ratio (Nifty Stocks)

Advances

Declines

Unchanged
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Technical View

Nifty, Daily Chart
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BankNifty, Daily Chart
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The index began the week on a positive note and found
trend line resistance. After testing trend line hurdle, the
index has witnessed profit booking. Finally, the index
has settled the week on a flat note at 18534.

On a daily scale, the index is facing trend line resistance
around 18700 levels. If the index manages to close to
18700 levels, then it will attempt to test previous all-time
high of 18888, which will act as the next hurdle.

The trend line support is placed close to 18450, and the
21-DEMA is placed close to 18326. As long as the index
holds 18326, the short term upmove will continue. If the
index sustains below 18326 levels, then it could test
18000-17900 levels.

On a daily basis, the momentum indicator RSI is above
the centre point, indicating strength. However, it is on
the verge of forming a negative divergence,

For the short term, 18325 and 18000 will serve as
support levels, whereas 18700 and 18900 will serve as
resistance levels.

The index started the week on a bullish note, registered
a high around 44500, and witnessed profit booking.
Finally, the index has settled the week on a marginal
negative note at 43938,

Technically, the index has encountered resistance around
trend line resistance and formed a bearish engulfing
candlestick pattern on a weekly scale. According to this
pattern, as long as the index remains below 44500, profit
booking may occur.

The trend line support is placed close to 43600, and the
21-DEMA is placed close to 43678. Thus, index has formed
multiple support base around the 43600 level. If the index
sustains below the 43600 level, then the index could test
the 42600 and 42000 levels.

The momentum indicator RSI on the daily scale is placed
above the centre point, indicating strength, However, it is
on the verge of forming a negative divergence.

For the short term, 43600 and 42000 will act as support
points, whereas 44500 and 45000 will act as resistance
points.
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Information pertaining to Asit C. Mehta Investment Interrmediates Limited (ACMIIL):

ACMIIL is a SEBI registered Stock Broker, Merchant Banker, Portfolio Manager, Research Analyst and Depository
Participant. It is also a AMFI registered Mutual Fund Distributor. Its associate/group companies are Asit C. Mehta
Commodity Services Limited, Nucleus IT Enabled Services, and Asit C. Mehta Financial Services Limited (all providing
services other than stock broking, merchant banking and portfolio management services.).

Disclosures

ACMIIL/its associates and its Research analysts have no financial interest in the companies covered on the report.
ACMIIL/its associates and Research analysts did not have actual/beneficial ownership of one per cent or more in the
companies being covered at the end of month immediately preceding the date of publication of the research report.
ACMIIL/its associates or Research analysts have no material conflict of interest, have not received any
compensation/benefits for any reason (including investment banking/ merchant banking or brokerage services) from
either the companies concerned/third parties with respect to the companies covered in the past 12 months.
ACMIIL/its associates and research analysts have neither managed or co-managed any public offering of securities of
the companies covered nor engaged in market making activity for the companies being covered. Further, the
companies covered neither are/nor were a client during the 12 months preceding the date of the research report.
Further, the Research analyst/s covering the companies covered herein have not served as an officer/director or
employee of the companies being covered.

Disclaimer:

This report is based on information that we consider reliable, but we do not represent that it is accurate or complete and
it should not be relied upon such. ACMIIL or any of its affiliates or employees 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 the report.
To enhance transparency we have incorporated a Disclosure of Interest Statement in this document. This should
however not be treated as endorsement of the views expressed in the report.

You are also requested to refer to the disclaimer (which is deemed to be part and parcel and is applicable to this research

report as well) :
http://www.investmentz.com/disclaimer
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