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Nifty moving towards 24350 levels 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
• Combined OI increase and increase in price indicates Long Build-up in the market. 
• The Nifty FII LS ratio is standing at 0.89 compared to previous day 1.75 which indicates that the FII’s 

have sq. Off their long position. 
• The PCR standing at 1.07 from previous day 0.98 indicating PE writers are steadily increasing the 

position. 
• CE buildup at 24250 followed by 24100, whereas SB at 24000 PE followed by 24100 PE is indicating 

the market participant are expecting market to trade above 24100. 

• VIX of 13.83 compared to previous 13.8 indicates increase in volatility. 
• Market is expected to move higher the data point are suggesting upward move towards 24250 levels 

followed by 24350 till the time the Index is able to respect 24100 level. 
 
 
 

 

 SUPPORT RESISTANCE   PRICE OI 

NIFTY 50 24100/24000 24250/24350  Near 24206.25 14590225 

 
ADVANCE DECLINE AD RATIO 

 Next 
24311.1 1319300 
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24433.8 88000 

    

    

NIFTY F&O 137 49 2.79 
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The Nifty FII's Long Short Ratio is currently at 0.89 
down from 1.75 compared to the previous day, 
suggesting that FIIs have sq. Off their long 
position in the market. 

The Nifty PCR has increased from 0.98 to 1.07, 
indicating a rise in put option writing in the 
market. 
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Increase in VIX from 13.8to 13.83 indicates a 
increase in volatility. The current VIX level of 
13.83 suggests a potential movement of 0.87% 
either upside or downside (1 standard deviation). 

Highest CE activity is seen at 24150 levels 
followed by 24350 levels which will act as a 
Resistance in the market, whereas increase in PE 
writing at 24000 level followed by 24100 level 
will act as a Support for the day. 



Derivative Report 

 
Bank Nifty regaining some strength before weekly expiry. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
• Combined OI increase and increase in price indicates Long Buildup in the market. 
• The BNF FII LS ratio is standing at 1.34 compared to previous day 1.09 which indicates that the FII’s 

has added long position. 
• The Put-Call Ratio (PCR) stands at 0.86, from the previous day's 0.62, indicating PE writers adding 

fresh short position. 
• A LB at 52400 CE and SB at 52800 CE indicating market CE players are not expecting market to trade 

above 52800, whereas SB at 52500 PE followed by 52400 indicates that the PE players are expecting 
the index to trade above 52600 levels 

• BNF is expected to move higher towards 52800 levels followed by 53000 with 52500 acting as a 
support. 

 

 

 SUPPORT RESISTANCE   PRICE OI 

BNF 52500/52300 52800/53000  Near 
52709.1 2509425 

 Next 
52886.6 300495 

Far 
53175.45 26910 

 ADVANCE DECLINE 

BNF 6 6 
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The BNF FII Long Short ratio has increased from 
1.09 to 1.34 which indicates FII’s adding long 
position in the Index. 

The BNF PCR has increased from 0.62 to 0.86, 
indicating PE writers adding fresh short position. 
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A increase in VIX indicates an increase in 
volatility. Based on VIX, a 1 standard deviation 
move can be expected to be 1.09% upside or 
downside. 

CE writters squaring of their position and shifting 
close indicating shift in Resistance, highest CE 
writing is seen at 52600 followed by 52800, 
whereas highest PE writing is seen at 52200 
followed by 52000. 
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Participant wise Future Index 
OI 

Participant wise Future Stock OI 

 

Participant Long Short Ratio  Participant Long Short Ratio 

Client 
 

280283 
 

540700 
 
0.518370631 
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0.622285977 DII 

 
57026 
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Long Build-up 
 

Symbol Price Price (Chng 
%) 

OI (Chng 
%) 

MGL 1692.55 6.90 51.04 

OFFS 10263.15 3.14 20.15 

SYNGENE 715.95 0.20 17.18 

DEEPAKNTR 2637.90 4.72 11.02 

HEROMOT 
OCOP 

5641.70 0.38 10.95 

Short Covering 
 

Symbol Price Price (Chng 
%) 

OI (Chng 
%) 

INDUSTOW 
ER 

390.95 3.47 -9.94 

PVRINOX 1503.85 4.88 -6.52 

COFORGE 5534.30 2.53 -5.50 

UBL 2005.40 1.09 -5.16 

RAMCOCE 
M 

860.35 2.17 -4.75 

Security In Ban 

Short Build-up 
 

Symbol Price Price (Chng 
%) 

OI (Chng 
%) 

BATAINDIA 1506.55 -1.14 11.10 

PNB 123.3 -0.68 7.54 

IDFC 121.05 -1.59 7.17 

ASHOKLEY 240.35 -1.29 6.35 

ZYDUSLIDE 1074.95 -0.64 5.39 

Long unwinding 
 

Symbol Price Price (Chng 
%) 

OI (Chng %) 

INDIACEM 287.35 -2.61 -9.99 

VOLTAS 1452.10 -2.06 -2.94 

AXISBANK 1265.25 -0.56 -1.92 

RELIANCE 3131.80 -0.62 -1.80 

IDEA 17.8 -1.11 -1.13 
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