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A hurdle at 23550 before weekly expiry o

NIFTY 2356810 +101.45 4 0.4
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* Anincrease in Ol and increase in price indicates Long Build-up in the market.

* The Nifty FII LS ratio is standing at 1.219 compared to previous day 1.579 which indicates that the
FIl's have decreased their long position.

* The PCR standing at 1.165 indicates PE writers are active in the market.

* SBat 23500 followed by 234000 indicating the PE writers are expecting market to trade above
23500, if the market is able to trade below 23400 a SC can be seen in this strike, whereas LB in 23550
followed by 23600 indicates that the CE buyers are expecting market to trade above 23550 level, if
the market is able to trade below 23500 level LL can be seen in this strike.

* VIXof 12.96 compared to previous 12.88 indicates increase in volatility.

* Till the time market is able to sustain above 23400 market is expected to move higher towards

NIFTY 50 23400/23200 23600/23800 Near

23568.1 12311450
NIFTY 2.125 23807.9 512125
NIFTY F&O 123 63 1.95
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The Nifty Fll's Long Short Ratio is currently at The Nifty PCR increased from 1.157 to 1.165,
1.21, down from 1.57 the previous day, indicating PE writers are adding position. PE
suggesting that Flls have squared off their long writer increasing indicates that the market
positions and increased their short positions. participant are expecting market to trade flat to
positive.

NIFTY & VIX Nifty Daily Ol
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Increase in VIX from 12.88 to 12.97 indicates a CE writers have been aggressively selling at the 23800
increase in volatility. The current VIX level of 12.97 strike, followed by the 23550 strike, while PE writers
suggests a potential movement of 0.816% either are predominantly active at the 23500 level, followed
upside or downside (1 standard deviation). by 23550. This indicates a tug war between the PE &
CE writers at 23550. If the 23550 level is breached on
the upside, we can expect a move towards 23600,
followed by 23800. Conversely, if the 23550 level is
breached on the downside, a move towards 23500,

®

O
o




BENVEUNANC i8N Bonanzd
PB_',_'—_ make money. not mistakes.

NF before weekly expiry

O
o

BANKNIFTY 5041735 +374.95 a 0.8

.*|“'Hm!
/

Il ' l it “n |
Ji i J” \ | ‘ ”’ ! |
"’!‘”' ""‘

|
\gh"

! i
"I." ’ml ”’T'*T it '0 X o
| 1"y | 1
' M m

I
,r

“IMH'

|I|I|II||||I||||||||||||IIII|I|||||||I||I||||.||II|||||||II|I||u|||||||I.Iml|.|ull|||||II|I||||||.|||Iu|.|||||||I|I|||IIu|||I||||II|III||I||||||||||||||III||||||II|||||||||_II||I|||||||III|||||II||||I|||||I|||||I|III|||||| |||||I||||h||lllul o168

Jul Aug Sep Oct Nov Dec 24 Feb Mar Apr May Jun

* Anincrease in Ol and increase in price indicates Long Build-up in the market.

*  The BNF FII LS ratio is standing at 1.46 compared to previous day 0.73 which indicates that the Fll’s
has sq. off there short position and added long position.

*  The Put-Call Ratio (PCR) stands at 1.04, from the previous day's 1.02, indicating a tug of war between
Put (PE) and Call (CE) writers.

* ALB at 50400 followed by 50500 CE, and well as SB at 50400 PE followed 50200 indicates that the
market participant are expecting market to trade above 50400 levels.

* Till the time market is able to sustaln above 50200 market is expected to move higher towards

50200/49800 50700/51000
/ / Near 50417.35 2458050
Far 50908.75 97380
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The BNF Fll Long Short ratio has increased from The BNF PCR has increased from 1.02 to 1.04,
0.73 to 1.46 which indicates FllI’'s adding new long indicating a balance between PE and CE writers.
position in the Index. This reflects a tug of war scenario, suggesting
that market participants are not anticipating a
significant move.

BNF & VIX BNF Daily Ol
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A decline in VIX indicates a decrease in volatility. Highest CE writing is seen at 50500 level followed
Based on the VIX, a 1 standard deviation move by 50700 level which will act as a resistance for

can be expected to be 0.83% upside or downside. the market. On the PE side 50000 strike has seen
the highest writing followed by 50200 which will
act as support.
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Participant wise Future Index Participant wise Future Stock Ol o
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Client 381387 365642 1.043061  Client 2124409 264367 8.035833
Dl 108651 131923 0.823594 Dl 192081 2818744 0.068144
Fil 246244 259096 0.950397 Fll 2101673 1652519 1.2718
Pro 91637 71258 1.285989 Pro 609318 291851 2.087771
Long Bui[d_up Short BUlld-Up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
ALKEM 5235.50 2.46 25.45 GRASIM 2463.20 -0.52 19.34
CANFINHO  891.35 6.76 19.30 UNITSPIRT 1256.10 -1.01 15.33
ME
T B —— - _ HAVELLS 1834.20 -0.58 11.70
- —— o - ISVIETROPOLI 1961.95 -0.16 6.85
MOTHERSO  180.90 3.58 6.98 MUTHOOTFI  1754.25 -0.88 6.56
N N
Short Covering Long unwinding
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
TRENT 5361.20 1.95 -9.85 JINDALSTL 1035.70 -1.83 -15.82
Gl | BT 2l b ASHOKLEY  239.70 -0.13 -6.53
MGL 1472.55 0.42 -8.80 BALRAMCHI  430.30 -0.27 -473
N
POWERGRI  331.80 3.19 -7.07
D ULTRACEM 11139.65 -0.73 -2.98
BPCL 631.15 0.53 -5.55 " =T e Py
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director or employee of the subject company. Research analyst has not received any compensation/benefits from the Subject Company or
third party in connection with the research report.
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