
 

 

 

 

 

 

 

 

 

  

  

 

 

 

 

 

 

 

  

 

 

 

 

 

 

 

   

Comments   

The Nifty futures open interest has decreased by 2.27%. The INDIA VIX decreased from 18.41 to 17.45. The Nifty 

October future closed with a premium of 16 points against a discount of 11 points in the last trading session. The 

November series closed at a premium of 52 points. 

View   

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

closed above 17450 amidst gapup opening. Buying is seen in all 

indices today. Highest buying was seen in Nifty PSU Bank and Nifty 

Media. 

FIIs were net sellers today, they sold to the tune of Rs. 153.4 Cr 

whereas DIIs bought net Rs. 2084.71 Cr worth of Indian shares. With 

the fall in open interest and rise in Nifty, there are indications of 

short buildup. 

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

out of the money calls, whereas long buildup is seen in, in the money 

puts which indicates a positive market. 17700 and 17500 have high 

short built-up whereas 17400 and 17000 has high long built-up. Max 

pain of nifty is at 17450. Nifty pcr is at 1.19 whereas bank nifty pcr 

is at 1.19. 

Highest OI: 18000 CE followed by 17500 CE (Major Resistance)      

Highest OI: 17400 PE followed by 17000 PE (Major Support)  

Top Long Build up: BHEL, Polycab, Canbk, Tvsmotor and Honaut. 

Top Short build up: Navinflor and NMDC. 
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NIFTY PUT CALL O.I  ANALYSIS 

 

 

  

 

 

 

 

Technical Research Head 

FII STATISTICS FOR 18/10/2022 

Instrument BUY SELL NET OPEN INT 

OPEN INT 
VALUE 
(in cr) Change 

INDEX 
FUTURES 5452.73 3031.28 2421.45 148637 13462.55 -10.76% 

INDEX 
OPTIONS 752095.39 753491.89 -1396.5 1769931 161899.84 -2.12% 

STOCK 
FUTURES 17699.41 17103.93 595.48 2147907 147095.3 0.21% 

STOCK 
OPTIONS 10527.85 10583.37 -55.52 150310 10752.27 3.40% 

Total 785775.38 784210.47 1564.91 4216785.00 333209.96 -1.10% 
 

      

       

       

       

       

       

 

TURNOVER ON 18/10/2022 

Product 
No. of 
contracts 

Turnover (cr.)* Change % 

Index 
Futures 3,58,282 33,233.72 -12.53% 

Stock 
Futures 10,64,236 78,776.64 35.07% 

Index 
Options 13,60,71,854 1,20,91,438.08 18.39% 

Stock 
Options 34,03,086 2,57,339.84 12.82% 

Total 14,08,97,458 1,24,60,788.28 18.25% 
 

   

 
   

 
   

 
   

 
   

 
   

 

 

TOP 10 FUTURES CONTRACT TRADED FOR 18/10/2022 

Symbol     Exp Date   
Traded Value 
(Rs.)   

No of 
Contracts   

RELIANCE   27-10-2022 2509.06 40893 

ADANIPORTS 27-10-2022 3725.77 36783 

HDFCBANK   27-10-2022 2521.63 31612 

ADANIPORTS 24-11-2022 2860.85 28081 

ZEEL       27-10-2022 2241.90 27346 

INFY       27-10-2022 1051.79 23493 

SBIN       27-10-2022 1868.61 22376 

ICICIBANK  27-10-2022 2404.94 19501 

TCS        27-10-2022 831.53 17622 

BHEL       27-10-2022 1181.59 16677 
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