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Comments

The Nifty futures open interest has increased by 0.087%. The INDIA VIX decreased from 20.49 to 20.17. The Nifty
October future closed with a discount of 9 points against a discount of 5 points in the last trading session. The

November series closed at a premium of 32 points.

View

Indian bourses witnessed a positive move in today's session as Nifty
closed above 17000 amidst global volatility. Buying is seen across all
indices today except Nifty Media. Highest buying was seen in Nifty
CPSE whereas highest selling was seen in Nifty Media.

Flls were net sellers today, they sold to the tune of Rs. 542.36 Cr
whereas DIIs bought net Rs. 85.32 Cr worth of Indian shares. With
the rise in open interest and rise in Nifty, there are indications of long
buildup.

As per the F&O data, short covering has substantially increased in, in
the money calls, whereas long buildup is seen in, in the money puts
which indicates a positive market. 17500 and 17400 have high short
built-up whereas 17000 and 16800 has high long built-up. Max pain
of nifty is at 17100. Nifty pcr is at 0.95 whereas bank nifty pcr is at
0.99.

Highest OI: 17500 CE followed by 17400 CE (Major Resistance)
Highest OI: 17000 PE followed by 16800 PE (Major Support)

Top Long Build up: Manappuram, Tvsmotor, Axisbank, Federalbnk
and Navinfluor.

Top Short build up: Asianpaint and Whirlpool.
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FIl STATISTICS FOR 12/10/2022
F&O STOCKS BAN LIST
OPEN INT
VALUE IBULHSGFIN
Instrument BUY SELL NET OPEN INT (in cr) Change DELTACORP
INDEX
FUTURES 4433.42 3369.60 1063.82 | 176420 15667.11 | 3.05%
INDEX
OPTIONS 958614.91 | 957657.82 | 957.09 | 1822501 162136.65 | 3.79%
STOCK
FUTURES 12939.52 | 10472.34 | 2467.18 | 2126849 143630.92 | -0.41%
STOCK
OPTIONS 6331.36 6186.48 144.88 | 128549 8884.93 2.76%
Total 982319.21 | 977686.24 | 4632.97 | 4254319.00 | 330319.61 | 1.58%

TOP 10 FUTURES CONTRACT TRADED FOR 12/10/2022

TURNOVER ON 12/10/2022

Symbol Exp Date IF:.O)led value Ec?n(::acts el ::‘l:r.lt?';cts Turnover (cr.)* | Change %
INFY 27-10-2022 | 1193.72 28209

WIPRO 27-10-2022 | 926.48 22739 Index

AXISBANK 27-10-2022 | 2028.91 21122 ;’:c’lies 4,11,082 37,083.16 -2.05%
TGS 27-10-2022 | 892.00 19231 Futures | 7,45,259 52,555.58 -19.96%
TATAMOTORS | 27-10-2022 | 965.73 17254 Index

RELIANCE 27-10-2022 | 986.77 16623 Options | 15,14,69,611 | 1,39,14,479.83 | 4.56%
ADANIENT 27-10-2022 | 2509.13 15640 Stock

ICICIBANK 27-10-2022 | 1761.84 14762 Options | 23,78,920 1,77,303.99 -8.23%
HDFCBANK 27-10-2022 | 1109.10 14281

AMBUJACEM 27-10-2022 1263.37 14108 Total 15,50,04,872 | 1,41,81,422.56 | 4.24%
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Technical Research Head

Mr. Vishal Wagh.
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