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Buy on Dip

NIFTY 2491045 -5 »-0.0

H
poacd b A A AR a4 2 iedls AL M\/\NJ NP -

0ct Nov Dec 24 Feb Mar Apr May Jun Tl

* Nifty opened with a gap up but was unable to sustain at higher levels, leading to selling pressure from
higher levels.

* Inthe previous series, Flls increased their long positions in the Nifty index to 65%. The buying activity
by Flls during the rollover period suggests they are expecting the market to move higher.

* The Nifty PCRis at 1.43, indicating significant PE writing in the market.

* On the options front, the 25,000 CE has the highest activity and will act as a resistance point, while the
24,600 PE, which holds the highest open interest on the PE side, will act as a support level.

* Any correction towards the 24,600 level could present an opportunity to enter long in the market.

_ SUPPORT RESISTANCE - PRICE _
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Nifty FlI LS Ratio
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The current Long-Short Ratio for Nifty Flls is 0.97,
down from the previous day's ratio of 1.04. Flls
currently hold a short position of 51% and a long
position of 49%.

The current Nifty PCR stands at 1.43, up from the
previous day's 1.41. This indicates that PE writers
are aggressively selling options compared to CE
writers.

Nifty & India Vix
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The increase in VIX from 12.8 to 12.95 indicates a
rise in volatility. At the current VIX level of 12.95,
there is an implied potential movement of Conversely, the highest activity in Puts (PE) is at
approximately 0.82% in either direction (1 the 24,600 level, suggesting this as a support
standard deviation). point.

|

The highest activity in Calls (CE) is observed at the
25,000 level, indicating this as a resistance point.
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51750 acting as Strong Resistance

BANKNIFTY 5265725 +128.2 & 0.2

*  After forming a bullish engulfing pattern, the BNF surged upward the following day but failed to
sustain above the 51,750 level.

*  Flls are showing interest in buying the Banking Index.
* The PCR of 0.92 indicates active Call Option (CE) writing.

*  Option data suggests that 51,500 and 52,000 will act as resistance levels, while 51,000 will serve as
support.

* Although the banking index is showing strength, it has not managed to stay above 51,750. Fresh long
positions could be considered if it sustains above this level.

_ SUPPORT RESISTANCE - PRICE _
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The long-short ratio in Bank Nifty Futures (BNF) The decline in the BNF PCR from 0.94 to 0.92
for Flls has risen from 1.12 to 1.59. This indicates indicates an increase in Call Option (CE) writing
that Flls are now holding a long position of 61% activity.

and a short position of 39%, reflecting a notable
increase in their net long exposure compared to
previous levels.

BNF & BNF VIX BNF Daily Option
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The BNF VIX is currently trading at 16.09. Based High call option open interest is concentrated at
on this level of volatility, a one standard the 52000 and 51500 strike prices, suggesting
deviation move could imply a potential price these levels could act as resistance. On the put
change of approximately +1.01% for the BNF. side, the 51000 strike price has the highest open
interest, potentially serving as a support level.
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Participant wise Future Index Ol Participant wise Future Stock Ol
O s s
Client 396842 442504  0.896809972 Client 2182750 312476 6.9853365
DIl 72746 151987  0.478633041 DIl 106540 3015014 0.0353365
Fil 321947 170510  1.888141458 FlI 2390024 1643581 1.4541565
Pro 78884 105418  0.748297255 Pro 521901 230144 2.267715
Long Build-up Short Build-up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
MANAPPURA
M 213.51 3.93% 10.96% NAVINFLUOR  3585.05 -0.16% 3.66%
INDIACEM 376.4 3.71% 9.85%
SBICARD 701.15 0.41% 8.51%
APOLLOTYRE  549.25 1.74% 6.54%
CHOLAFIN 1438.35 3.54% 6.34%
Short Covering Long unwinding
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
ITC 499.6 2.76% -36.31% DEEPAKNTR 2987.95 -0.69% -33.60%
GRASIM 2835.65 1.80% -32.22% ONGC 332.05 -1.10% -16.96%
STEEE o e i e OFSS 11378.3 -0.25% -15.64%
LAURUSLABS  452.95 3.62% -23.25% UBL 1982.05 -0.03% -11.34%
SUNPHARMA  1729.65 2.92% 22.11% GODREJCP 1453.75 -0.58% 9.31%
Security In Ban
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