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Nifty futures of current expiry on Friday closed at 19678.5 on a negative note with 12.84% increase in open interest and a price cut of -0.15% (-

30.5 points) indicating Short Build Up.

Nifty annualized volatility index India Vix has decreased to 10.30% from 11.45% down by -10.06%.
Bank Nifty futures of current expiry on Friday closed at 44510.2 on a negative note with 19.05% increase in open interest and a price cut of -

0.75% (-337.65 points) indicating Short Build Up.

The total outstanding Ol in Nifty futures stands at 1,17,07,350 compared to 1,01,98,350 of previous week, while in Bank Nifty it's at 27,21,045

against 22,94,715.

The ‘Long Short Ratio’ in the index futures for FilI's stands at 27 percent compared to 28 percent of last week indicating a very marginal

Unwinding in LONG POSITIONS.

AL FCIR O PCR Ol during the week has made a high
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Open Interest Analysis
=pPutOl  =Call Ol Options Built up Shows that for now Nifty
12,000 1 has strong support at 19,500 followed by
10,000 - 19,600, 19,400 and resistance at 19,800
levels followed by 19,900 & 20,000.
8,000 As per monthly option data 20,500, 20,000 &
6,000 - 21,000 strike CALL has high open Interest
4000 - concentration ; while in Put str_ikes 19,5_00
' followed by 19,000 & 19,600 strike has high
52,000 - open interest concentration which suggests
@ l that Nifty is likely to trade between these
g 0 levels of 20,000 on upside & 19,500 on
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Change in Open Interest
1.000 - = CallOl ®=PutOl This week major addition in monthly expiry
' was seen on the PUT front in 19,100, 19,200
800 1 and 19,000 strike adding 5.48 Lac, 6.14 Lac
600 - and 10.66 Lac shares in Ol respectively;
200 1 while there were was unwinding of 3.97 Lac
& 5.29 Lac shares witnessed at 19,500 &
200 1 19,700 strike .
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8.600 - 7.61 Lac and 8.61 Lac shares in Ol
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e 8 8 8 8 8 8 8 8 8 8 8 8 8 unwinding seen at any strike.
= 5 8§ & 5 & & 5 & & 8 3 & 8
— — — — — — — - - N N N N

For private circulation only




Weekly Derivative Report
8 October 2023

Volatility Analysis

—e— Implied volatility(IlV) —e—IVCall —a— IvPut Historic volatility ® |V DIFFERENTIAL between CALL and PUT has
16.00 - marginally INCREASED with decrease in 1Vs from
15.00 1 last week’s level indicating that Nifty will is likely
1‘31:88 ] to trade range bound with mixed bias.

1?;88 ‘ ® Call IV’s is currently at 9.2% versus 11.92% compared
10.00 to last week, while Put IV’s is at 10.8% versus 12.57%
2;88 ] compared to last week.
700 o &, 9 o o 2 o m o 2 ® implied Volatility of option for the current series is at
& & & & iy & & & & & 9.95% in contrast to 9.66% of last week, while in the
) ) 3 ) ) ) Q o ) o coming week it’s likely to be Flat-to-Increasing.
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Weekly Participant Wise Open Interest
- FUT IDX Long FUT IDX Short FUT STK
Participant (contracts) Net Chg (contracts) Net Chg e Ftézoﬁ;l;zclt-;ng é\lﬁ; Short Net Chg
Client 2,58,838 36,285 1,75,478 26,437 ) (contracts)
Client 17,14,148 96,200 2,22,990 45,863
ol 53,296 2,619 73,726 4504 DIl 1,40,223 1,023 17,42,722 11,526
il ApilE? [ Leite 2l 2008 Fil 11,02,634  -22,749  13,07,967 56,676
Pro 61,532 11,951 40,094 851 Pro 4,56,136 45,937 1,39,462 6,346
Fll Index Futures
20-Sep  03-Oct 04-Oct 05-Oct  06-Oct ® Last week FllI's Total, No. of contracts in INDEX
1.000 ‘ ‘ ‘ ‘ 200 2 FUTURES concluded at 1,82,672 compared to
' 180 & 1,47,633 of last week adding 35,039 contracts, in
500 . 160 § which Nifty futures added 23,802 contracts and Bank
0 - - 140 £ Nifty futures added 10,791 contracts.
120

500 - . 100 ® The total open interest position of FlI's in Index
" 80 Futures is at Rs 15,154 which on weekly basis has
g -1,000 - 60 increased by Rs 3,044 Crs.

) ] 40
2 1500 20 ® Last week FIl's, No. of contracts in NIFTY OPTIONS
-2,000 0 concluded at 13,26,775 compared to 13,71,234 of last
week which has reduced by -44,459 contracts and in
— —o— e i

NET AMT oLQTY Bank Nifty it has reduced by -86,376 contracts and
ended the week with 11,70,924 contracts against

12,57,300 of last week.

FlIl Stock Futures

29-Sep 03-Oct 04-Oct 05-Oct 06-Oct ® Last week Fll's, No. of contracts in STOCK FUTURES

3,000 2,460 g concluded at 24,10,601 compared to 23,76,674 of last

2,000 = week adding 33,927 contracts.

2000 ] - - - 2,440 2 g

0 1 2'420§ ® The total open interest position of FllI's in Stock
:;’888 ] . 2400 Futures is at Rs 1,89,792 which on weekly basis have
3,000 1 2,380 increased by Rs 1,493 Crs.

$-4,000 - 2,360 )

5-5,000 2340 ® Last week FlI's, No. of contracts in STOCK OPTIONS
‘:)-6,000 . 2'320 concluded at 1,66,619 compared to 1,05,545 of last
_';'888 1 2’300 week adding 61,074 contracts.
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Weekly Price Change

Weekly Ol Change
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Weekly Roll Over Change

WKkKly Price change

Wkly Ol change

Wkly Roll Over change

Infrastructure 1.45% Infrastructure 0.71% Infrastructure
2a9% Realty e R.e ~ 2.06% " Realty
. 1.42% = Finance - o57% e - 0.96% = Finance
8.53% Technology
1.07% Technology 0o . FMCe 0.89% Technology
1.05% =FMCG L5t u Textile 0.90% = FMCG
0.82% = Textile 2.97% = 0il_Gas 0.53% H Textile
0.72% = Oil_Gas 1.77% = Cement 0.81% = 0il_Gas
0.24% B Cement -3.02% ® Automobile 0.40% u Cement
0.21% = Automobile 1.72% = Media 0.85% ¥ Automobile
-0.11% = Media 16.47% ® Index 0.70% " Media
-0.44% = Index 555% " Banking 0.34% uindex
-0.63% = Banking 24%% = Chemicals 1.09% 1 Banking
4.50% = Capital_Goods
-0.73% = Chemicals 1.44% B Chemicals
¥ Pharma
-0.96% = Capital_Goods 487% « Power 0.68% ¥ Capital_Goods
-1.49% ®Pharma 0.54% e etals 1.07% ® Pharma
-1.90% = Power 156% e Telecom 1.13% = Power
28 = Metals 0.85% " Metals
3 = Telecom 0.95% ® Telecom
Weekly Open Interest Gainer Weekly Open Interest Loser
Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
MGL 1119.4 8.36% 2666400 44.29% MCX 2043.45 -0.34% 3070400 -14.45%
DALBHARAT 2232.8 -7.62% 1838500 37.92% EICHERMOT 3464.8 -0.30% 3228225 -11.36%
MARICO 539.85 -4.40% 13382400 31.15% MARUTI 10318 -3.18% 2603900 -9.55%
SIEMENS 3550.65  -3.87% 2352075 28.21% HINDUNILVR 2507.8 1.54% 9145500 -9.36%
=SEEIRTS 320965 0.17% 1977525 21.80% FEDERALBNK  146.8 -0.64% 111665000  -8.05%
Weekly Price Gainer Weekly Price Loser
Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
MGL 11194 8.36% 2666400 44.29% DALBHARAT 2232.8 -7.62% 1838500 37.92%
GODREJPROP 1683.45 7.60% 4096875 7.09% IBULHSGFIN 173.55 7.12% 59231400 1.11%
INDIGO 2547.25 6.58% 4547700 -4.70% GLENMARK 797.7 7.06% 8247600 -0.52%
BSOFT 515.25 5.89% 8130000 1.91% IDEA 1 -6.38% 1536960000 7.59%
BAJAJFINSV 1638.35 5.65% 11381000 12.77% INDUSTOWER 181.3 -5.94% 86417800 0.31%

e During the week Stocks which witnessed significant Ol addition along with price gains are MGL, ESCORTS,
COROMANDEL and LAURUSLABS.
e During the week Stocks which witnessed significant Ol addition along with decrease in price are DALBHARAT,
MARICO, SIEMENS and SHRIRAMFIN.
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Stock wise Open Interest Distribution in Banking Sector
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Bank Nifty Strike wise open interest distribution
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Bank Nifty as per monthly expiry has a strong support at 43,000; as 43,000 Put strike is having high Ol
concentration followed by 44,500 & 44,000; while on the Call front 46,000CE strike has high Ol
concentration indicating strong resistance level followed by 45,500 & 45,000.The pivotal level for
BANKNIFTY is 44,500.

Weekly Open Interest Gainer

Weekly Open Interest Loser

Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
IDFCFIRSTB 90.95 -3.65% 31,20,60,000  15.34% FEDERALBNK 146.80 -0.64% 11,16,65,000  -8.05%
PNB 76.95 -4.59% 29,30,40,000  14.28% RBLBANK 248.10 -2.15% 5,92,85,000 -3.97%
cus 129.60 1.65% 4,55,60,000 12.49% BANDHANBNK 253.90 0.59% 6,61,00,000 -1.97%
Weekly Price Gainer Weekly Price Loser
Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures ~ % Chg
cus 129.60 1.65% 4,55,60,000 12.49% PNB 76.95 -4.59% 29,30,40,000  14.28%
BANDHANBNK 253.90 0.59% 6,61,00,000 -1.97% IDECFIRSTB 90.95 -3.65% 31,20,60,000 15.34%
AUBANK 715.05 0.29% 1,46,73,000 11.33% RBLBANK 248.10 -2.15% 5,92,85,000 -3.97%
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INDEX Since Inception INDEX Weekly Data

FINNIFTY | 11-Jan-21 | 06-Oct-23 | 9% Diff. FINNIFTY | 29-Sep-23 | 06-Oct-23 ﬁ
"pRice | 1567625 | 1094165 | 27.21% | “ppice | 19,064.35 | 19,041.65 | 01%
NCEREST 77880 | 57,960 | s i | nvEREST 53,360 57,060 | 8.62%

On the weekly basis FINNIFTY futures have seen a price Decrement to the tune of 0.11% with a Increase in

Open Interest by 8.62% indicating Short Build Up.
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COMPARISION TABLE

SR.NO STOCKS cMP CURRENT O | WEERLY PRICE | WEERLY Ol | oy Nt

1 AXISBANK 1006 51950375 -3.47% 1952 S
2 BAJAJFINSV 1638.35 11381000 5.65% 12.77% LB

3 BAJFINANCE 8177.85 4362250 4.26% 7.05% LB

4 CHOLAFIN 1224.35 14207500 0.09% 0.80% LB

5 HDFCAMC 2727.65 4480500 3.35% -2.35% sc

6 HDFCBANK 1537.6 159778300 0.06% 4.01% LB

7 HDFCLIFE 633.85 16207400 -0.95% 0.55%

8 ICICIBANK 947.15 98669200 -0.96% 8.68% -
9 ICICIGI 1322.7 2946500 0.80% 2.06% LB

10 ICICIPRULI 562 6832500 1.13% 11.24% LU

11 IEX 134.05 61331250 0.83% 0.07% LB

12 KOTAKBANK 1748.9 35074400 0.18% 7.63%

13 MUTHOOTFIN 1206.5 7022400 -3.49% 11.18%

14 PFC 247.1 69719000 -2.54% 8.53%

15 RECLTD 286.65 61824000 -0.90% 3.65%

16 SBICARD 801.95 9676800 0.95% 4.92%

17 SBILIFE 1286.4 7836750 -2.01% 5.66%

18 SBIN 595.35 89076000 -0.89% 5.63%

19 SHRIRAMFIN 1855.45 8652000 0.00% 0.00%

1) Buy PFC 250 CE in range :-> 7.3 — 5.5 SL 3.5 Target 11 & 18.
2) Buy SBICARDS 800 CE Future in range :-> 19 — 15 SL 12.5 Target 24 & 29.
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Nothing in this report constitutes investment, legal, accounting and tax advice or a representation that any investment or strategy is suitable or
appropriate to the recipient’s specific circumstances. The securities and strategies discussed and opinions expressed, if any, in this report may not
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