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Comments

The Nifty futures open interest has decreased substantially by 6.482%. The INDIA VIX decreased from 21.36 to
19.57. The Nifty October future closed with a premium of 19 points against a premium of 8 points in the last trading

session. The November series closed at a premium of 61 points.

View

Indian bourses witnessed a positive move in today's session as Nifty
closed above 17250 amidst gapup opening. Buying is seen across all
indices today except Nifty Pharma. Highest buying was seen in Nifty
Bank whereas highest selling was seen in Nifty Pharma.

Flls were net buyers today, they bought to the tune of Rs. 1344.63 Cr
whereas DIIs bought net Rs. 945.92 Cr worth of Indian shares. With
the fall in open interest and rise in Nifty, there are indications of
short covering.

As per the F&O data, short unwinding has substantially increased in,
in the money calls, whereas long buildup is seen in, in the money
puts which indicates a sideways market. 17400 and 17300 have high
short built-up whereas 17200 and 17000 has high long built-up. Max
pain of nifty is at 17200. Nifty pcr is at 1.24 whereas bank nifty pcr
is at 1.03.

Highest OI: 17500 CE followed by 17400 CE (Major Resistance)
Highest OI: 17200 PE followed by 17000 PE (Major Support)

Top Long Build up: IDFCFIRSTB, Zeel, IDFC, Ibulhsgfin and
Deltacorp.

Top Short build up: GSPL.
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FIl STATISTICS FOR 04/10/2022
F&O STOCKS BAN LIST
OPEN INT
VALUE NA
Instrument BUY SELL NET OPEN INT (in cr) Change
INDEX
FUTURES 6580.94 3490.20 3090.74 | 149370 13425.92 | -14.14%
INDEX
OPTIONS 731080.08 | 724833.48 | 6246.6 1571462 141456.10 | 3.68%
STOCK
FUTURES 13076.43 | 10895.65 | 2180.78 | 2068156 142462.65 | -0.71%
STOCK
OPTIONS 6897.15 6850.79 46.36 87185 6121.43 8.52%
Total 757634.60 | 746070.12 | 11564.48 | 3876173.00 | 303466.10 | 0.60%
TOP 10 FUTURES CONTRACT TRADED FOR 04/10/2022 TURNOVER ON 04/10/2022
Traded Value No of No. of o o
Symbol Exp Date (Rs.) Contracts Freeles contracts JUEvEr (2 Change %
INFY 27-10-2022 1369.33 32201
RELIANCE 27-10-2022 1766.70 29287 Index
0,
TCS 27-10-2022 1254.82 27229 Futures | 4,37,765 39,978.77 1.62%
Stock
ADANIENT 27-10-2022 3893.54 24058 Futures 8,16,534 58,459.77 8.21%
HDFCBANK 27-10-2022 1484.16 18599 Index
TATAMOTORS 27-10-2022 | 937.23 16138 Options | 14,10,20,928 1,25,02,817.85 30.82%
BAJFINANCE 27-10-2022 1407.97 15111 Stock
ADANIPORTS 27-10-2022 | 1429.91 14028 Options | 25,19,803 1,91,985.23 -0.17%
ICICIBANK 27-10-2022 1611.11 13431
AMBUJACEM 27-10-2022 | 1165.95 12992 Total 14,47,95,030 | 1,27,93,241.62 | 29.85%
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Technical Research Head

Mr. Vishal Wagh.
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