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Comments

The Nifty futures open interest has increased substantially by 6.02%. The INDIA VIX increased from 18.45 to
19.25. The Nifty August future closed with a premium of 5 points against a premium of 19 points in the last trading
session. The September series closed at a premium of 73 points.

View
- Ol Gainers

Indian bourses witnessed a sideways move in today's session as Nifty
closed above 17350 amidst weekly expiry. Selling is seen across all Top Ol Gainers

Indices today except Nifty Auto, Nifty Pharma, Nifty FMCG, Nifty R
Metal and Nifty IT. Highest Buying was seen in Nifty Pharma
whereas highest selling was seen in Nifty PSU Bank. sven N 516

Flls were net buyers today, they bought to the tune of Rs. 1474.77 Cr remaconson I ve.s:

whereas DlIs sold net Rs. 46.79 Cr worth of Indian shares. With the roen [ 1335
rise in open interest and fall in Nifty, there are indications of short wcass [ 1276
bUlIdUp o 20 a0 60 80

% Ol Change

As per the F&O data, short buildup has substantially increased in, in

the money calls, whereas long buildup is seen in, in the money puts
which indicates a sideways market. 17600 and 17500 have high short || Ol Losers
built-up whereas 17300 and 17200 has high long built-up. Max pain

of nifty is at 17350. Nifty pcr is at 1.03 whereas bank nifty pcr is at Top Ol Losers

0.84.

Highest Ol : 18000 CE followed by 17500 CE ( Major Resistance) I

Highest Ol : 17300 PE followed by 17000 PE (Major Support) AUBANK

Top Long Build up: Zyduslife, Lupin, Ipcalabs, Indiamart, and saramols | =7

Astral. s | - <5

Top Short build up: Gujgasltd, Balrampurchini, Canfinhome, CoE o e e
ange

Balkrisind and Lichsgfin.
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Fll STATISTICS FOR 04/08/2022
F&O STOCKS BAN LIST
OPEN INT ESCORTS
VALUE
Instrument | BUY SELL NET OPEN INT (in cr) Change
INDEX
FUTURES 3421.67 4251.52 -829.85 | 137414 12306.52 | 1.09%
INDEX
OPTIONS 2495243.95 | 2494114.63 | 1129.32 | 845288 74847.75 | -36.43%
STOCK
FUTURES 12647.40 11945.70 701.7 2147950 145976.03 | 0.76%
STOCK
OPTIONS 9113.12 8949.30 163.82 | 105401 7283.08 9.62%
Total 2520426.14 | 2519261.15 | 1164.99 | 3236053.00 | 240413.38 | -12.38%

TOP 10 FUTURES CONTRACT TRADED FOR 04/08/2022 TURNOVER ON 04/08/2022

Traded Value No of No. of o o
Symbol Exp Date (Rs.) Contracts Product contracts JUEvEr (2 Change %
RELIANCE 25-08-2022 | 2292.74 35676
INFY 25-08-2022 | 1565.41 32688 Index
LUPIN 5082022 | 1513.84 57890 Futures | 5,60,204 50,373.01 53.40%

Stock

SBIN 25-:08-2022 | 1989.53 24835 Futures | 9,73,264 65,090.79 12.27%
HDFCBANK 25-08-2022 | 1796.44 22721 dex
TATAMOTORS 25-08-2022 | 1365.63 20506 Options | 33,88,99,646 3,08,86,863.30 150.59%
TCS 25-08-2022 | 1032.24 20481 Stock
HINDALCO 25-08-2022 | 817.90 17992 Options | 33,49,453 2,31,830.17 7.60%
TATASTEEL 25-08-2022 | 776.51 16887
WIPRO 25-08-2022 724.89 16624 Total 34,37,82,567 | 3,12,34,157.27 | 147.26%

NIFTY PUT CALL O.I ANALYSIS

NIFTY ATM Strike 17350
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Technical Research Head

Mr. Vishal Wagh.
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