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Nifty Snapshot 

 Close Prv Cl. Ab chg % chg 

Spot 24,625.05 24,426.85 198.20 0.81 

Futures 24,748.00 24,568.50 179.50 0.73 

OI(ml shr) 17.69 17.63 0.06 0.36 

Vol (lots) 56463 75374 -18911 -25.09 

COC 122.95 141.65 -18.70 -13.2 

PCR–OI 1.14 0.71 0.43 60.2 
 

Nifty Futures Price v/s OI 

 

 

Institutional Activity in previous trading session 

(in Rs cr.) Buy Sell Net 

Index Futures 2007.31 1514.61 492.70 

Index Options 1177236.90 1187700.89 -10463.99 

Stock Futures 17741.51 14523.03 3218.48 

Stock Options 12984.66 13362.16 -377.50 

FII Cash 9,540.36 10,970.07 -1,429.71 

DII Cash 13,314.23 8,969.30 4,344.93 

Net FII Activity (in Rs cr.) 

Date Idx Fut Stk Fut Idx Opt Cash 

1-Sep 492.7 3218.5 -10464.0 -1430 

29-Aug -1239.0 1612.5 -7559.6 -8313 

28-Aug -2868.1 -1312.2 -3737.3 -3857 

26-Aug -1302.9 34.6 5111.0 -6516 

25-Aug 205.4 897.8 -4292.1 -2466 

22-Aug -657.7 -1769.9 -1940.4 -1623 
 

 

Technical Pivot (Intraday): 

 S2 S1 PIVOT R1 R2 

NIFTY 24515 24635 24695 24810 24875 

BANKNIFTY 54020 54195 54290 54465 54560 
 

Summary 

 Indian markets closed on a positive note where buying was mainly seen in Auto, Metal & 

Realty Sectors. Nifty Sept Futures closed at 24748.00 (up 179.50 points) at a premium 

of 122.95 pts to spot. 

 FIIs were net sellers in Cash to the tune of 1429.71 Cr and were net buyers in index 

futures to the tune of 492.70 Cr. 

 India VIX decreased by 3.91% to close at 11.29 touching an intraday high of 12.20. 

Open Interest in Nifty Options: 

 

 

 The above second chart shows previous trading day’s change in Nifty options where 

Additions in OI were seen in 25000, 24800, 24700, strike Calls and additions at 24300 

24400, 24500, 24600 strike Puts indicating market is likely to remain range bound in the 

near term. 

 Highest OI build-up is seen at 25000 strike Calls and 24500 strike Puts, to the tune of 

29.88mn and 27.64mn respectively. 

Outlook on Nifty: 

Index is likely to open on a flattish note today and is likely to remain range 

bound during the day. 

 
 
 
  

(Price is in Rs; OI is in million units; Price chg and OI chg are in percentage) NB RESEARCH 

Fresh Longs seen in: Fresh Shorts seen in: 

Scrip Price 
Price  
chg 

OI OI Chg Scrip Price 
Price  
chg 

OI 
OI  

Chg 

SAMMAANCAP 125.9 0.8 40.5 38.7 ITC 408.1 -0.7 93.7 2.7 

AMBER 7679.5 5.0 0.8 23.0 DIVISLAB 6128.0 -0.4 2.5 2.1 

NUVAMA 6488.5 1.0 0.2 19.0 AUROPHARMA 1031.2 -0.3 19.4 2.1 

Short Covering seen in: Long Unwinding seen in: 

Scrip Price 
Price  
chg 

OI OI Chg Scrip Price 
Price  
chg 

OI 
OI  

Chg 

SUZLON 58.1 2.5 110.7 -7.0 SUNPHARMA 1568.4 -2.0 15.6 -1.5 

KPITTECH 1231.5 3.8 3.4 -5.9 HINDUNILVR 2664.6 -0.4 15.3 -0.8 

ASIANPAINT 2585.3 2.0 13.1 -4.3 CIPLA 1592.4 -0.2 10.7 -0.4 
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NIFTY50 Options OI (CE OI = Resistance) (PE OI = Support) 

Symbol 
Highest CE 

OI 
Highest PE 

OI 
CMP 

ADANIENT 2300 2600 2296 

ADANIPORTS 1400 1400 1344 

APOLLOHOSP 8000 7500 7719 

ASIANPAINT 2600 2500 2585 

AXISBANK 1100 1060 1066 

BAJAJ-AUTO 9000 8800 9011 

BAJAJFINSV 2000 1900 1951 

BAJFINANCE 900 900 894 

BEL 400 370 376 

BHARTIARTL 2000 1900 1909 

CIPLA 1620 1600 1592 

COALINDIA 400 450 379 

DRREDDY 1300 1220 1275 

EICHERMOT 6300 5500 6304 

ETERNAL 300 300 323 

GRASIM 2900 2600 2816 

HCLTECH 1500 1500 1474 

HDFCBANK 1000 950 957 

HDFCLIFE 800 800 784 

HINDALCO 720 700 723 

HINDUNILVR 2700 2600 2665 

ICICIBANK 1500 1400 1417 

INDIGO 6000 5700 5701 

INFY 1600 1500 1506 

ITC 410 400 408 

 
 
 
 

NIFTY50 Options OI (CE OI = Resistance) ( PE OI = Support) 

Symbol 
Highest CE 

OI 
Highest PE 

OI 
CMP 

JIOFIN 330 350 315 

JSWSTEEL 1100 1000 1042 

KOTAKBANK 2000 2000 1977 

LT 3600 3600 3613 

M&M 3400 3200 3327 

MARUTI 15000 14000 14898 

MAXHEALTH 1300 1300 1186 

NESTLEIND 1200 1100 1181 

NTPC 340 330 329 

ONGC 240 235 238 

POWERGRID 300 280 281 

RELIANCE 1400 1400 1361 

SBILIFE 1900 1800 1820 

SBIN 810 800 811 

SHRIRAMFIN 600 580 592 

SUNPHARMA 1600 1500 1568 

TATACONSUM 1200 970 1081 

TATAMOTORS 700 680 694 

TATASTEEL 160 150 157 

TCS 3200 3100 3131 

TECHM 1500 1500 1512 

TITAN 3700 3600 3640 

TRENT 5600 5400 5471 

ULTRACEMCO 13000 12000 12869 

WIPRO 260 250 249 
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OI against MWPL 

Symbol MWPL Open Interest 
Limit for 
next day 

% OI 

RBLBANK 121801958 98875850 16836010 81% 

PNBHOUSING 37416542 25964250 9581464 69% 

HFCL 197306132 136662600 50778225 69% 

LICHSGFIN 60244101 40343000 16888895 67% 

NMDC 689383367 428935500 225978698 62% 

ANGELONE 12863513 7958500 4261837 62% 

SAIL 289148547 174661400 100029719 60% 

PNB 687763516 392392000 260983340 57% 

BANDHANBNK 190337283 105760800 75059618 56% 

INDUSINDBK 125074379 67015200 51805460 54% 

RECLTD 249446067 131771250 105202513 53% 

CANBK 672420574 350966250 287833295 52% 

PATANJALI 22595616 11587500 9878335 51% 

NATIONALUM 178967755 90821250 79198117 51% 

EXIDEIND 91809066 46513800 40704812 51% 
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Derivative Recommendations: 

Stock Name 
Call 

(Buy/Sell) 
Entry price Targets Stop Loss Duration Status 

BANKNIFTY Future Buy 541701 55200 53600 1-2 Days Open 
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