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® Nifty futures of current expiry on Friday closed at 23325.15 on a positive note with -11.95% decrease in open interest and with a price gains of
2.75% (624.45 points) indicating Short Covering.

®  Nifty annualized volatility index India Vix has increased to 16.88% from 24.60% down by 31.38%.

®  Bank Nifty futures of current expiry on Friday closed at 49908.95 on a positive note with 16.89% increase in open interest and with a price gains
of 1.13% (556.6 points) indicating Long Build Up.

" The total outstanding Ol in Nifty futures stands at 1,45,53,750 compared to 1,56,38,825 of previous week, while in Bank Nifty it’s at 29,35,680
against 24,13,620.

®  The ‘Long Short Ratio’ in the index futures for FllI's stands at 30 percent compared to 14 percent of last week indicating Addition in LONG
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Volatility Analysis

—e—Implied volatility(lvV) —e—IV Call —a—Iv Put Historic volatility ® |V DIFFERENTIAL between CALL and PUT has
37.00 INCREASED with a decrease in 1Vs from last week’s
33.00 level indicating that Nifty is likely to trade in narrower
29'00 range compare to last week with positive bias.

25.00 ® Call IV’sis currently at 17.86% versus 31.6% compared to
2100 last week, while Put IV’s is at 21.22% versus 32.21%
: compared to last week.
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Weekly Participant Wise Open Interest
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Weekly Open Interest Gainer

Weekly Open Interest Loser

Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg

METROPOLIS 2011.3 4.92% 1637600 80.99% HINDALCO 682.65 -1.74% 42470400 -24.51%
BALRAMCHIN 402.35 5.49% 14852800 40.02% NAVINFLUOR 3339.7 3.88% 1315350 -22.51%
MPHASIS 2475.15  7.45% 2865775 33.23% INDIAMART 2554.65 5.94% 1112700 -19.56%
LALPATHLAB 2800 5.53% 1373400 30.91% CUMMINSIND 3616.35 1.00% 4610400 -18.72%
MARICO 654.9 9.20% 12870000 27.07% ADANIPORTS 1378.95 -4.38% 31606800 -18.64%

Weekly Price Gainer Weekly Price Loser

Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
GRANULES 480.8 14.01% 8382000 -1.27% RECLTD 498.1 -8.08% 64010000 25.44%
UBL 2076.7 13.61% 1669600 -10.64% ADANIENT 3232.65 -5.75% 13575000 -6.32%
M&M 2860.2 13.18% 15180550 15.68% HAL 4761.3 .5.220% 12713700 12.87%
ABFRL 325.5 12.67% 34317400 23.97% BPCL 601.1 4.96% 35752500 26.01%
OFss 8439.9 12.66% 693700 4.82% HINDCOPPER 341.7 -4.85% 33782200 7.73%

e During the week Stocks which witnessed significant Ol addition along with price gains are METROPOLIS,
BALRAMCHIN, MPHASIS and LALPATHLAB.
e During the week Stocks which witnessed significant Ol addition along with decrease in price are UNITDSPR, BPCL,
RECLTD and HINDPETRO.

For private circulation only



Weekly Derivative Report

9 June 2024
Stock wise Open Interest Distribution in Banking Sector
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Bank Nifty Strike wise open interest distribution
Open Interest
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As per monthly expiry Bank Nifty has a strong support at 48,000; as the 48,000 Put strike is having high
Ol concentration followed by 49,000 and 49,500; On the Call front 50,000CE strike has a high Ol
concentration indicating a strong resistance level followed by 50,500 and 51,000; while the pivotal level
for the week are 50,000 and 49,000.

Weekly Open Interest Gainer

Weekly Open Interest Loser

Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
SBIN 831.25 -0.78% 9,46,70,250 15.00% INDUSINDBK 1,495.15 1.61% 2,23,36,500  -14.52%
AUBANK 655.15 3.31% 2,49,46,000 12.94% BANKBARODA 272.05 1.93% 15,18,95,250  -13.90%
PNB 124.10 -3.50% 28,12,72,000  8.55% cuB 147.40 2.15% 2,41,50,000 -11.94%
Weekly Price Gainer Weekly Price Loser
Script ID Price % Chg Ol Futures % Chg Script ID Price % Chg Ol Futures % Chg
BANDHANBNK ~ 197.20 4.20% 9,41,45,900 0.32% PNB 124.10 -3.50% 28,12,72,000  8.55%
KOTAKBANK 1,756.95  3.71% 4,11,91,600 -5.76% SBIN 831.25 0.78% 9.46,70,250 15.00%
AUBANK 655.15 3.31% 2,49,46,000 12.94% ICICIBANK 1,124.60 -0.41% 7,91,42,700  -3.11%
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INDEX Since Inception INDEX Weekly Data
FINNIFTY | 11-Jan-21 | 07-Jun-24 | % Diff. FINNIETY 31'21'13"' 07';;"' % Diff.
FUTURE FUTURE Ny o

o 15,676.25 | 22,221.35 | 41.75% i 21,896.85 | 22,221.35 | 1.48%

OPEN - OPEN .
N 77,880 63710 | oo | nSERRGT 56,770 | 63710 | 12.22%

On the weekly basis FINNIFTY futures have seen a price increment to the tune of 1.48% with an increase in
Open Interest by 12.22% indicating Long Build Up.
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COMPARISION TABLE

SR.NO STOCKS CMP CURRENT o | WEEKLY PRICE | WEEKLY Ol | oy Nt
1 AXISBANK 1190.95 42363750 1.58% 117.54% sC
2 BAJAJFINSV 1572.35 11109500 2.14% 6.01% sC
3 BAJFINANCE 7181.45 8993000 6.88% 7.88% LB
4 CHOLAFIN 1339.1 9785625 7.00% 15.18% LB
5 HDFCAMC 3769.4 2726250 2.80% 3.18% | sB |
6 HDFCBANK 15775 181666100 2.45% 7.89% sc
7 HDFCLIFE 561.85 44287100 1.88% 5.61% sC
8 ICICIBANK 1124.6 79142700 0.41% 3.11% LU
9 ICICIGI 1657.5 3603000 4.36% 1.05% LB
10 ICICIPRULI 571.55 12478500 4.35% 8.84% sc
11 IDFC 115.55 90065000 1.40% 11.10% sC
12 KOTAKBANK 1756.95 41191600 3.71% 5.76% sC
13 MUTHOOTFIN 17735 3763650 471% 115.31% sc
14 PFC 482.75 67683500 2.72% -8.54% LU
15 RECLTD 498.1 64010000 -8.08% 2544 NSO
16 SBICARD 718.4 17595200 3.56% 113.49% sC
17 SBILIFE 1429.1 9267000 2.38% 6.87% sC
18 SBIN 831.25 94670250 -0.78% 15.00%

19 SHRIRAMFIN 2501.75 6156000 5.15% 1.35% LB
1) Buy ICICIBANK 1130 Put Option in the range :-> 23 — 19 SL 15 Target 36 & 55.

2)
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Buy SHRIRAMFIN 2500 Call Option in range :-> 75 — 65 SL 50 Target 130 & 185.
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