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The market is showing a Short Buildup, indicated by the combined increase in Open Interest and price
decrease.

The Nifty FII LS ratio has risen from 0.72 to 1.12. The PCR stands at 0.75, slightly higher than the previous
day's 0.74, suggesting no significant change in positions.

The highest Call (CE) activity is observed at 24500, followed by 24600, while on the Put (PE) side, the highest
activity is at 24400, with 24200 following closely.

The decrease in VIX from 12.75 to 11.76 indicates reduced volatility. At the current VIX level of 11.76, there is
an implied potential movement of approximately 0.74% in either direction (1 standard deviation).

We are expecting the market to correct towards the 24000 level as long as it remains below 24600.

_ SUPPORT RESISTANCE - PRICE _
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The current Long-Short Ratio of Nifty Flls stands The current Nifty PCR stands at 0.75, slightly up
at 1.12, showing a slight increase from the from the previous day's 0.74, suggesting no
previous day's 0.72. Flls currently hold a short significant change in positions.
position of 47% and a long position of 53%.
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The decrease in VIX from 12.75 to 11.76 indicates The highest activity in Calls (CE) is seen at 24500,

reduced volatility. At the current VIX level of followed by 24600, indicating these levels as

11.76, there is an implied potential movement of resistance points. Conversely, on the Puts (PE)
approximately 0.74% in either direction (1 side, the highest activity is observed at 24400,
standard deviation). with 24200 following closely, suggesting these

levels will act as supports.
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Sell on Rally

BANKNIFTY 5265725 +128.2 & 0.2

The increase in open interest and price decrease indicates a Short Buildup in the market.

* Additionally, the decrease in the BNF PCR from 0.47 to 0.77 suggests that call option writers have
started squaring their positions.

* The highest call option activity is observed at the 52000 level, indicating it will act as a resistance

level. Conversely, on the put option side, the highest activity is seen at the 51000 level, suggesting it
will serve as a support level.

As long as BNF is trading below 51750, we can expect the index to continue trading lower.

_ SUPPORT RESISTANCE - PRICE _
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The long-short ratio in BNF (Bank Nifty Futures) The increase in the BNF PCR from 0.47 to 0.77
for Flls has decreased from 0.61 to 0.43. This suggests that Call Option (CE) writers have
indicates that Flls are currently holding a long squared off their positions.
position of 30% and a short position of 69%,
reflecting a notable decrease in their net long
exposure compared to previous levels.

BNF & BNF VIX BNF Daily Option

53500 25 2500000

53000 20 2000000

= ”—rhm/\/\ 15 =

52000 1000000

51500 ‘ ‘ | ‘ ‘ | 10 500000 I II |
51000 I o m_m_ NN Ha En BN wn B8 o _0 0 _» I
50500 SIS

0 IR IS [ I XD S R S S SR
S F A WSSO S P S
123456 7 8 910111213 1415161718 RO MR R N A R AN N A

wv

I BNF e \/[ X B PE mCE

The BNF VIX is currently trading at 17.2. Based on The highest call option activity is observed at the

VIX levels, a 1 standard deviation change implies 52000 level, indicating it will act as a resistance
a potential movement of approximately +1.08% level. Conversely, on the put option side, the
in either direction. highest activity is seen at the 51000 level,

suggesting it will serve as a support level.
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Participant wise Future Index Ol Participant wise Future Stock Ol
e O Y o
Client 381362 436445 0.873791658  Client 2187003 326162 6.7052661
DIl 72928 149407 0488116353 DIl 196577 3030950 0.0648566
Fil 438666 198571 220011412 Fll 2495652 1779406 1.4025197
Pro 67719 176252 0.384216917  PrO 655118 397832 1.6467202
Long Build-up Short Build-up

Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng

%) %) %) %)
IGL £48.1 5 43% 18.63% BANDHANBNK  188.41 -3.91% 16.11%
MARUTI 12485.35 -1.13% 7.92%
TORNTPHARM  3143.35 0.72% 14.15%
ONGC 320 1.83% 13.24% BAJFINANCE 6602 -1.71% 7.18%
HDFCLIFE 670.95 4.35% 13.23% BHARTIARTL 1449.75 -0.93% 5.48%

LALPATHLAB 3038.4 0.27% 12.79% BAJAJFINSV 1577.75 -2.39% 4.53%

Short Covering Long unwinding

Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)

%) %) %)

UNITDSPR 1384.65 4.09% -14.44% INDIACEM 351.5 -0.34% -15.29%
MESL 1093.6 6.21% -10.44% TATACONSUM 1231.8 -1.80% -11.19%
AL G e P DRREDDY 6824.25 -0.09% -9.05%

CANFINHOME ~ 848.1 1.45% -10.15% IPCALAB 1236.2 -0.10% -8.59%

COFORGE 6336.7 2.30% -10.07% WIPRO 500.5 -0.14% -5.93%
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