
 

1 | P a g e  
 

CAPITALVIA International Services 
No. 506 West, Corporate House 
169, R. N. T. Marg Indore – 452001 
Mail us: info@capitalvia.com URL: www.capitalvia.com 

Ph: 91731 425 2828 Fax: 91 731 425 2800 

DERIVATIVE STRATEGY FOR RELIANCE 

 

 

 

BUY RELIANCE DEC CALL @ 60-65  

RELAINCE is currently trading at price 65 % less than its high of 3240. A bounce back in 

reliance is likely from these levels. If reliance break 1190 it can test 1320 level. Jamnagar 

refinery is likely to commence this month. Historic volatility is subdued to 116 from 131 in 

Nov. Addition of open interest is witnessed in out of money call options.  Cost of carry is 

positive indicating long build up in counter. 

PAY OFF TABLE AND CHART IS GIVEN FOR YOUR REFERENCE 

PAY OFF TABLE 

Strike Price Lot Size Investment Closing price Return Payoff 

1200 75 4500 1100 0 -4500 

1200 75 4500 1150 0 -4500 

1200 75 4500 1200 0 -4500 

1200 75 4500 1250 3750 -750 

1200 75 4500 1300 7500 3000 

1200 75 4500 1350 11250 6750 

1200 75 4500 1400 15000 10500 

1200 75 4500 1450 18750 14250 

1200 75 4500 1500 22500 18000 

1200 75 4500 1550 26250 21750 
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Payoff MAX RISK 4500 

MAX RETURN UNLIMITED 



 

2 | P a g e  
 

CAPITALVIA International Services 
No. 506 West, Corporate House 
169, R. N. T. Marg Indore – 452001 
Mail us: info@capitalvia.com URL: www.capitalvia.com 

Ph: 91731 425 2828 Fax: 91 731 425 2800 

DERIVATIVE STRATEGY FOR RELIANCE 

 
 

Important Disclaimer: - 

The information and views in this reports & all the service we provide are believed to be 
reliable, but we do not accept any responsibility (or liability) for errors of fact or opinion. 
Users have the right to choose the product/s that suits them the most. Investment in equity 
shares has its own risks. Sincere efforts have been made to present the right investment 
perspective. The information contained herein is based on analysis and up on sources that 
we consider reliable. We, however, do not vouch for the accuracy or the completeness 
thereof. This material is for personal information and we are not responsible for any loss 
incurred based upon it & take no responsibility whatsoever for any financial profits or loss 
which may arise from the recommendations above. The stock price projections shown are 
not necessarily indicative of future price performance. The information herein, together 
with all estimates and forecasts, can change without notice. 

Capital Via does not purport to be an invitation or an offer to buy or sell any financial 
instrument. Analyst or any person related to Capital Via may or may not be holding 
positions in the stocks recommended. It is understood that anyone who is browsing through 
the newsletter has done so at his free will and does not read any views expressed as a 
recommendation for which either the site or its owners or anyone can be held responsible 
for. Our Clients (Paid Or Unpaid), Any third party or anyone else have no rights to forward 
or share our calls or SMS or Report or Any Information Provided by us to/with anyone 
which is received directly or indirectly by them. If found so then Serious Legal Actions can 
be taken. 

Any surfing and reading of the information is the acceptance of this disclaimer. 

 


