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HIGHLIGHTS: Nifty Options OI Distribution

Nifty Options -Change in OI

Nifty Futures closed at 9822.35 increased by 0.36%  with 2.92%  
increased in open interest indicates long buildup. Nifty futures closed 
with 6 points premium compared to previous day premium of 1 point.

FII's were sellers in Index Futures to the tune of 1286 crores and were 
sellers in Index Options to the tune of 135 crores, Stock Futures were 
bought to the tune of 202 crores. FII's were net sellers in derivative 
segment to the tune of 1185 crores.

India VIX index is at 11.05. Nifty ATM call option IV is currently at 7.65 
whereas Nifty ATM put option IV is quoting at  11.57.

Index options PCR is at 1.03 and F&O Total PCR is at 0.97.

Among stock futures MGL, MRPL, POWERGRID and AMARAJABAT 
have witnessed long build up and may show strength in coming 
session.

Stocks which witnessed short build up are CHOLAFIN, 
AUROPHARMA, PCJEWELLER and M&M may remain weak in coming 
session.

Nifty options OI distribution shows that 9600 has highest OI 
concentration followed by 9500 and may act as good support for 
current expiry.

Nifty call strike 9800 followed by 9900 witnessed significant OI 
concentration and may act as resistance for current expiry.
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Stock Futures - Long Build Up                                  Stock Futures - Short Build Up

Nifty Active Futures 9822.35

Nifty Active Futures OI 23294025

Change in OI 679050

Premium / Discount 6.25

Inference Long Build Up

Nifty Futures View

Nifty Futures closed at 
9822.35 increased by 

0.36% with 2.92%  
increased in open interest 

indicates long buildup.
Nifty futures closed with 6

points premium compared 
to previous day premium 

of 1 point.

FII's were sellers in Index 
Futures to the tune of 1286 

crores and were sellers in 

Index Options to the tune 
of 135 crores, Stock 

Futures were bought to 
the tune of 202 crores. FII's 

were net sellers in 
derivative segment to the 

tune of 1185 crores.

India VIX index is at 11.05. 
Nifty ATM call option IV is 

currently at 7.65 whereas 

Nifty ATM put option IV is 
quoting at  11.57.

Index options PCR is at 1.03 

and F&O Total PCR is at 
0.97.

Among stock futures MGL, 

MRPL, POWERGRID and 

India VIX Index 11.05

Nifty ATM Call IV 7.65

Nifty ATM Put IV 11.57

PCR Index Options 1.03

PCR F&O Total 0.97

Volatility
INDEX FUTURES -1286

INDEX OPTIONS -135

STOCK FUTURES 202

STOCK OPTIONS 35

FII Net Activity -1185

FII Activity

Symbol Fut Price % Chg Open Interest % Chg

MGL 1007.85 1.99 713000 42.00

MRPL 126.45 3.65 7650000 19.00

POWERGRID 215.2 1.37 24348000 11.98

AMARAJABAT 856.55 0.2 1719000 9.64

Symbol Fut Price % Chg Open Interest % Chg

CHOLAFIN 1115.55 -0.95 456000 7.79

AUROPHARMA 698.2 -0.46 12848000 6.00

PCJEWELLER 253.35 -0.22 4725000 5.28

M&M 1370.25 -0.61 5548000 3.46
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S ector Scrip spot price % chg Future s OI  (in 000's) % chg

Cement ACC 1,705.95 3.34 1,721 2.23
Others ADANIENT 141.30 5.92 26,256 11.56
Others ADANIPORTS 373.85 0.31 7,103 4.18
Others APOLLOHOSP 1,230.85 -0.28 1,421 3.46
Autom obile APOLLOTYRE 252.25 1.06 15,324 7.79
Finance BAJAJFI NSV 4,229.30 2.57 461 2.96
Autom obile BALKRIS IND 1,684.75 -0.22 344 5.14
Banking BANKBARODA 163.50 0.52 50,547 7.08
FMCG BATAINDIA 561.85 0.39 4,641 6.46
Infrastructure BEML 1,547.40 -0.43 2,075 2.64
Finance BHARATFIN 765.10 1.83 14,629 2.90
Pharm a BIOCON 366.75 13.62 13,705 19.57
Pharm a CADILAHC 517.10 -0.19 3,379 3.73
Banking CANBK 359.50 1.07 16,848 3.76
Finance CANFI NHOME 3,201.55 -0.29 521 7.48
Autom obile CEATLTD 1,883.00 1.07 1,511 3.70
O il_Gas CHENNPETRO 393.20 9.39 906 63.24
FMCG COLPAL 1,077.10 -0.18 1,565 13.33
O il_Gas GAIL 369.85 1.82 11,026 2.42
Infrastructure GMRINFRA 18.05 -2.17 3,13,110 12.26
FMCG GODFRYPHLP 1,253.50 -0.20 698 2.27
FMCG GODREJIND 671.25 -0.30 1,757 4.55
Fertilisers GSFC 126.40 2.72 8,339 4.75
Infrastructure HCC 40.40 2.15 20,496 4.79
Finance HDFC 1,639.95 -0.17 8,813 2.60
Banking HDFCBANK 1,681.25 0.05 22,083 2.35
Technology HEXAWARE 252.30 -0.04 2,445 5.43
Metals HINDALCO 200.60 -0.02 46,323 3.05
FMCG HINDUNILVR 1,131.65 2.28 9,971 6.53
Cement INDIACEM 210.05 1.84 28,336 2.53
Banking INDUSINDBK 1,577.00 1.04 5,475 2.45
Technology INFIBEAM 1,104.10 -2.34 1,557 2.74
Telecom INFRATEL 420.30 2.55 7,334 6.07
O il_Gas IOC 392.60 1.32 25,806 3.17
Others JETAIRWAYS 609.70 0.76 4,211 3.54
Others JISLJALEQS 104.40 -0.43 41,859 2.33
Banking KOTAKBANK 956.65 -0.22 9,730 3.37
Others KSCL 632.95 1.41 5,319 3.93
Finance L&TFH 149.40 0.88 17,541 2.71
Finance LICHSGFIN 725.60 0.07 5,570 14.47
Finance MANAPPURAM 100.05 2.83 15,414 6.24
Others MCX 1,091.35 -0.56 1,331 2.86
Finance MFSL 593.55 -0.33 4,901 3.31
Autom obile MRF 69,976.60 1.24 47 6.83
Finance MUTHOOTFIN 467.75 5.10 2,483 4.09
Infrastructure NCC 94.45 6.30 21,488 3.35
O il_Gas OIL 266.20 0.93 2,758 4.02
O il_Gas ONGC 162.85 1.62 60,870 3.92
Textile PAGEIND 16,632.55 1.29 48 2.54
Power PTC 110.85 10.30 15,296 26.20
Cement RAMCOCEM 707.00 -0.24 533 7.42
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Mutual Funds Investments are subject to market risk. Please read the offer and scheme related documents carefully before investing.

5

 


	Page 1
	Page 2
	Page 3

