
 

 

 

 

 

 

 

 

 

 

  

 

 

 

 

 

 

 

  

 

 

 

 

 

 

 

   

Comments   

The Nifty futures open interest hasincreasedsubstantially by 11.38%.The INDIA VIX decreased from18.39to 

18.36.The Nifty June future closed with a discountof 13 points against a premium of 5points in the last trading 

session. The July series closed at a premiumof 2 points. 

View   

Indian bourses witnessed a sideways move in today's session as Nifty 

closedabove 16200amidst gapdown opening.Buying is seen across 

indices exceptNifty IT.Highestbuying is seen in Nifty Energy and 

Nifty Metal whereas highest selling is seen in Nifty IT. 

FIIs were net sellers today, they soldto the tune of Rs. 

170.51Crwhereas DIIs sold net 296.99 Cr worth of Indian 

shares.With therisein open interest and fallin Nifty, there are 

indications of short buildup. 

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

out of the moneycalls, whereas long buildupis seen in, inthe 

moneyputs which indicates a positive market.16300 and 16200 have 

high short built-up whereas 16200 and 16000 has high long built-up. 

Max pain of nifty is at 16200.Nifty pcr is at1.2whereas bank nifty pcr 

is at 1.34. 

Highest OI : 16500 CE followed by 16200 CE ( Major Resistance)      

Highest OI : 16200 PE followed by 16000 PE (Major Support)  

Top Long Build up: Granules, Exideind, Intellect, Eichermotors, 

Abfrl. 

Top Short build up:Tcs, Bhartiairtel, Hcltech, BPCL, Bharatforg. 

NIFTY VS OI 
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NIFTY PUT CALLO.I ANALYSIS 

 

 

  

 

 

 

Technical Research Analyst  

FII  STATISTICS FOR 11/07/2022 

Instrument BUY SELL NET OPEN INT 

OPEN INT 
VALUE 
(in cr) Change 

INDEX 
FUTURES 2550.89 3075.77 -524.88 145807 12205.19 5.38% 

INDEX 
OPTIONS 516498.88 513784.68 2714.2 1295394 108134.55 20.19% 

STOCK 
FUTURES 10198.64 10758.82 -560.18 2285544 145823.08 0.27% 

STOCK 
OPTIONS 7727.45 7653.54 73.91 127856 8275.10 5.28% 

Total 536975.86 535272.81 1703.05 3854601.00 274437.92 6.57% 
 

      

       

       

       

       

       
 

      

       

       

       

       

       

 

TURNOVER ON11/07/2022 

Product 
No. of 
contracts 

Turnover 
(cr.)* 

Change % 

Index 
Futures 3,82,227 32,036.11 16.24% 

Stock 
Futures 8,68,406 52,867.77 9.49% 

Index 
Options 7,32,17,376 61,98,551.84 42.52% 

Stock 
Options 33,96,736 2,14,567.43 18.27% 

Total 7,78,64,745 64,98,023.15 41.06% 
 

   

 
   

 
   

 
   

 
   

 
   

 

 

TOP 10 FUTURES CONTRACT TRADED FOR 11/07/2022 

Symbol     Exp Date   
Traded Value 
(Rs.)   

No of 
Contracts   

TCS        28-07-2022 3125.32 66430 

TATASTEEL  28-07-2022 1947.33 50269 

RELIANCE   28-07-2022 2645.46 43938 

INFY       28-07-2022 1147.03 25850 

BHARTIARTL 28-07-2022 1496.30 23650 

HDFCBANK   28-07-2022 1261.12 16331 

ICICIBANK  28-07-2022 1659.97 15768 

WIPRO      28-07-2022 641.48 15646 

HINDALCO   28-07-2022 573.67 14905 

VEDL       28-07-2022 526.57 14831 
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