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Comments   

The Nifty futures open interest has decreased by 1.43 % as market closed at 17,222 spot levels. The March series is 

currently trading at a premium of 20 points. INDIA VIX decreased slightly from 24.07 to 23.93 At the same time, 

the PCR-OI of Nifty is at 0.93 (31st mar expiry) 

View   

Indian bourses started off with a gap-down opening amid highly 

volatile weekly Expiry as Nifty closed below 17,250. The mood of 

the markets turned as concerns over the country’s bilateral trade 

emerging due to the ongoing Russia-Ukraine war which could lead to 

some kind of disruption in trade. 

FIIs were net sellers in the cash market segment to the tune of 

Rs.1741 crores. In Index futures they sold worth Rs.858 crores with a 

fall in open interest along with fall in price in yesterday’s session 

indicating longs have unwinded their position.  

In the options front, we have observed addition of open interest near 

18000 CE & 17200 CE. Similarly, we have seen open interest 

addition of 17200 PE & 16800 PE.(31st mar expiry) 

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

Highest OI : 16500 PE followed by 16000 PE (Major Support)  

Top Long Build up: IDFC, Dr Reddy, APL Ltd, Persistent, Bsoft 

Top Short build up: L&TFH, HindPetro, MFSL, Kotak bank, 

Syngene 

NIFTY VS OI 
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OI Losers  
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NIFTY PUT CALL O.I  ANALYSIS 

 

FII  STATISTICS FOR 24/03/2022 

Instrument BUY SELL NET OPEN INT 

OPEN INT 
VALUE 
(in cr) Change 

INDEX 
FUTURES 5015.89 5874.76 -858.87 236121 20583.26 1.39% 

INDEX 
OPTIONS 1473754.1 1467900.89 5853.24 1554754 134795.58 

-
16.46% 

STOCK 
FUTURES 15557.77 16748.64 -1190.87 2073080 142703.51 2.06% 

STOCK 
OPTIONS 26761.86 27013.51 -251.65 327155 23360.15 1.45% 

Total 1521089.65 1517537.80 3551.85 4191110.00 321442.50 -5.77% 

 

TURNOVER ON 24/03/2022 

Product 
No. of 
contracts 

Turnover (cr.)* Change % 

Index 
Futures 4,82,351 42,411.43 -4.00% 

Stock 
Futures 10,19,511 74,498.05 -2.45% 

Index 
Options 21,11,03,574 1,86,52,072.40 86.60% 

Stock 
Options 35,55,822 2,66,867.73 -6.49% 

Total 21,61,61,258 1,90,35,849.61 83.01% 

 

 

TOP 10 FUTURES CONTRACT TRADED FOR 24/03/2022 

Symbol     Exp Date   
Traded 
Value (Rs.)   

No of 
Contracts   

KOTAKBANK  31/03/2022 2854.03 41488 

RELIANCE   31/03/2022 2099.43 32756 

ZEEL       31/03/2022 2457.66 27482 

HDFCBANK   31/03/2022 2009.12 25176 

TATASTEEL  31/03/2022 1398.21 24369 

ICICIBANK  31/03/2022 2038.07 20950 

TCS        31/03/2022 1042.24 18558 

ADANIPORTS 31/03/2022 1581.98 17142 

INFY       31/03/2022 875.74 15468 

ADANIPORTS 31/03/2022 1372.42 14811 

 

     

     

     

     

     

     

     

     

     

     

     
 

F&O STOCKS BAN LIST 

1. BALRAMCHINI 

2. DELTACORP 

3. IDEA 

4. IBULHSGFIN 

5. SAIL 

6. SUNTV 

7. L&TFH 



 

   25th Mar 2022 
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Mr. Harsh Parekh 
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