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O
xpecting Rollover on The Positive Side. o

Nifty 50 Index, 1D, NSE 25,940.40 +1.35 (+0.01%)
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* The Nifty Index, a key benchmark for the Indian stock market, closed below the psychologically
significant 26,000 level.

*  Despite this, bullish investors are actively purchasing , indicating a positive outlook for the upcoming
monthly rollover.

* Derivative data suggests that the index is expected to continue its upward trajectory as long as it
maintains support above the 25,800 level.
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FllI's Long Short Position PCR
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Flls are currently holding 48% long and 52% short The Nifty monthly Put-Call Ratio (PCR) is currently
positions in the Nifty Index. at 1.29, indicating major participation is done on
the PE side.
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The India VIX is consolidating between 11-15 The Highest Open Interest is seen at 26,000
levels, no major change in volatility is seen from where SB is formed, whereas on the PE side
past four week. 25,900 holds highest Ol where SB is formed this
indicates the market participant are expecting
the index to trade in this range.
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O
Avoid Buying at Current Use Dip For Buying o

Nifty Bank Index, 1D, NSE 54,101.65 +133.05 (+0.25%) INR
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* The Banking Index managed to close above the previous day's close, indicating that buyers

are not ready to give up. The price action suggests a tug-of-war between buyers and sellers.

*  For adirectional move, the Banking Index needs to close above 54,247.70; for a downward move, it
needs to close below 53,792.85.

* Onthe derivatives front, the 54,000 CE and PE hold the highest open interest, with a long buildup
indicating that participants are expecting a move in either direction.

* The PCRis standing at 0.87 which is suggesting that the market participant are actively participating
on the CE side.
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BNF Contract PCR
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The current contracts held by Foreign The Put-Call Ratio (PCR) for the Bank Nifty is
Institutional Investors (Flls) at present, 49% of currently 0.87, indicating major participation is
the contracts are long, while 51% are short. done on the CE side.
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The Bank Nifty IV is currently at 15.36. The IV has The highest Ol is seen at 54000 CE and PE where
increase by -1.39%. The lowest IV seen during the fresh LB is seen which indicates that the market
Sep series has been 12.96. The Sep series has participant are expecting either side breakout.

seen the lowest IV from past three months.
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8 Participant wise Future Index Participant wise Future Stock Ol
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