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s Short Buildup Signals Resistance at 24,700

Nifty 50 Index, 1D, NSE 024,652.65 H24,677)|80 L24,510.65 C24,610.05 -8.95 (-0.04%) INR
I " High 26,277.35
o 'Jr 26,000.00
............ ’+T+*‘ i 25,500.00

....... —_ ‘
n et T w i, e
ﬁ J = ey

in

24,300.00

24,000.00

23,700.00

450.00
304.3M

s aars vk

| &2502555]

Low

0.00

0.0000

Dec 16 2025 20 Fe

The Nifty Index closed slightly in the negative, down 0.05%, while open interest (Ol) increased by
0.13%, indicating a short buildup. Throughout the session, the index traded within a narrow range of
24,500-24,700.

On the options front, there was an increase in Ol on the call option (CE) side, with the highest Ol
observed at the 24,700 level, suggesting a short buildup. Conversely, there was long liquidation on
the put option (PE) side, with the highest Ol at 24,500. This indicates that market participants do not
anticipate the index trading above 24,700.

A decline in India VIX signals reduced market volatility.

Additionally, the put-call ratio (PCR) dropped from 0.75 to 0.70, reflecting increased activity on the
call side.

From a technical perspective, the index has formed a spinning top candlestick pattern, suggesting
indecision in the market. A clear directional confirmation will require the index to break above or
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Foreign Institutional Investors (Flls) currently The Nifty weekly Put-Call Ratio (PCR) is currently
hold 41% long positions and 59% short positions at 0.70, indicating an increase in CE participant.

in the Nifty Index.

India VIX NIFTY DAILY Ol
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The India VIX is currently trading at 13.77 and The highest Ol on the call side is at the 24700 CE

remains within the range of 10.50-16. It is strike, where short buildup has been observed.

expected to continue trading within this range. Meanwhile, the 24500 PE strike holds the highest
Ol on the put side, accompanied by signs of long
Liquidation (LL). This suggests that market
participants expect the index to trade below
24700 levels.
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8 Bullish Momentum Builds Above 53,500 o
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* The Banking Index closed 0.31% higher yesterday, accompanied by a 0.32% increase in open interest
(Ol), indicating a long buildup. The initial correction in the first half of the session was primarily due to
foreign institutional investors (Flls) squaring off their long positions. However, increased buying
activity from clients, domestic institutional investors (DllIs), and proprietary traders drove the index to
a positive close.

* On the options front, a shift in Ol data to higher levels suggests a bullish trend. The highest Ol on the
call option (CE) side is at 54,000, where a long buildup has occurred. On the put option (PE) side, the
highest Ol is at the 53,500 strike, indicating a short buildup. This suggests that market participants
expect the index to trade above 54,000 as long as it holds above 53,500.

* The decline in implied volatility (IV) reflects reduced market fear, supporting the bullish sentiment.

. From a technical perspect|ve the |ndex cIosed stronger than its previous two sessions, relnforcmg a
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The current contracts held by Foreign
Institutional Investors (Flls) at present, 47% of
the contracts are long, while 53% are short.

The weekly Put-Call Ratio (PCR) for the Bank Nifty
is currently 1.02, which has increased from
previous 0.98 which indicates increase in PE
participant.
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The Bank Nifty IV is currently at 17.44. The IV has
decrease by 1.69%. One SD move as per IV is
expected to be 1.09.

The highest Ol is seen at 54000 CE where LB is
seen where else on the PE side 53500 PE has seen
highest Ol where SB is seen this is indicating that
the market participant are expecting market to
trade above 53500 level.
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8 Participant wise Future Index
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