
Nifty Close Trend R1 R2 S1 S2 

11512.4 Consolidation  11657 11807 11438 11392 

SENSEX NIFTY INDIAVIX BANKNIFTY 10YR G-SEC USDINR 

38822.57 
-0.43% 

11512.4 
-0.51% 

16.11 
-1.39% 

29876.65 
-0.42% 

6.73 
0.15% 

70.66 
0.31% 
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Å The expected easing of the monetary policy as well as fresh foreign fund inflows are likely to lift the Indian equity 
markets in the coming week, say experts. According to market observers, the monetary policy committee of the RBI is 
expected to go ahead and further reduce the key lending rate, to give further impetus to growth. Positive for Market. 
 

Å Saudi Arabia, the world's biggest oil exporter, is looking at investing USD 100 billion in India in areas of petrochemicals, 
infrastructure and mining among others, considering the country's growth potential. Positive for Reliance 
 

Å Maruti Suzuki India has reduced the price of its performance hatchback Baleno Rs. by Rs 1 lakh. Positive for Maruti 
Suzuki. 
 

Å The Reserve Bank has initiated Prompt Corrective Action (PCA) against Lakshmi Vilas Bank due to high level of bad loans, 
lack of sufficient capital to manage risks and negative return on assets for two consecutive years. Negative for Lakshmi 
Vilas Bank 
 

Å Biocon plans to bring down the cost of insulin to 10 cents (roughly Rs 7) from the $ 5 (Rs 350) currently. Positive for 
Biocon.  
 

Å JSPL has set a target to reduce net debt by more than Rs 10,000 crore to bring it down to below Rs 30,000 crore. The 
company has also decided to generate EBITDA of over Rs 12,000 crore on a consolidated yearly basis over the next two 
years. Positive for Jindal and Power Steel Ltd 

 

Å Future Consumer Unit acquired 50 percent stake; in Genoa Rice Mills from the JV partner. Positive for Future Consumer 
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Nifty Short Term View 

News Buzz 

Indian shares ended a choppy session lower on 
Friday amid mixed global cues in the wake of 
rising political uncertainty in the U.S. and 
lingering uncertainty surrounding the U.S-China 
trade war. Nifty index dropped 58.80 points, to 
close at 11,512.40. 
 
After a volatile week Nifty formed spinning top 
candle on weekly chart which indicates  trend is 
exhausted after a strong rally. However, nifty RSI 
took a trendline breakout on weekly basis which 
indicate bullishness. For further upside nifty has 
to sustain above 11657 level. 



Nifty Derivative Activity 

Participants wise OI Activity 
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Bank Nifty Derivative Activity 

OI 

OI Change 

Client 
50.4% 

DII 
12.5% 

FII 
29.0% 

Pro 
8.1% 

Index Fut OI % 

51.1% 

92.6% 

32.6% 

39.6% 

48.9% 

7.4% 

67.4% 

60.4% 

Client

DII

FII

Pro

Future Index Long % Future Index Short %

Participant wise OI Activity ( Fig in ‘000 Contracts) Index Future OI % 

Participant  
Type 

Index Fut 
Activity 

Call  
Activity 

Put  
Activity 

Retail 5.1  35.5  -26.7  

DII -0.0  4.92  0.0  

FII -1.9  -18.66  26.4  

Pro -3.2  -21.74  0.3  

Index  NIFTY   Change  

Fut Closing  11579.5 -0.4% 

Prem /Disc 67.10  67.10  

OI Qty  1.53 cr.  -24.0% 

Nifty PCR 0.90  

Highest OI 11600 CE   11000 PE  

Å FII  unwounded the long Index future by 1.9k contracts  and Client added long Index future by 5.1k contracts  

Å FII  added Short calls by 18.7k contracts and added long puts by 26.4 k contracts 

Å Client added Long calls by 35.5k contracts and added short puts by 26.7 k contracts 

Å Friday NIFTY future was down 0.44%  with  decrease in O I by 
23.96%.   

Å  Put O I addition was seen at 11400 followed by 11450 which 
can act as short term support   

Å  Call O I addition was seen at 11600 followed by 11700.  which 
can act as short term resistance   

Index  BANKNIFTY   Change  

Fut Closing  30080.9 -0.5% 

Prem/Disc 204.25  204.25  

OI Qty  0.1 cr.  -42.0% 

Highest OI 31000 CE  30000 PE  

Å Friday BANKNIFTY future was down 0.48%  with  
decrease in O I by 42%. 

Å  Put O I addition was seen at 30000 followed by 29500 
which can act as short term support.  

Å  Call O I addition was seen at 30000 followed by 30500 
which can act as short term resistance.  
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Stock Future  & Option Activity 

Open Interest Gainers 

 Symbol Trend  
Future 
Price 

Price Chng 
% 

Fut OI 
Chng % 

NESTLEIND Bullish 13831.1 -0.7% 10.4% 

YESBANK Bearish 48.95 -5.0% 8.4% 

SRTRANSFIN Bullish 1101.15 -0.9% 8.1% 

BIOCON Bearish 219.1 0.6% 7.5% 

PEL Bearish 1723.6 -7.5% 6.4% 

Open interest Losers 

 Symbol Trend  
Future 
Price 

 Price 
Chng % 

 Fut OI 
Chng % 

JUBLFOOD Bullish 1364 -1.3% -27.8% 

ADANIPORTS Bullish 411.3 -2.6% -26.1% 

APOLLOHOSP Bearish 1410.9 -2.0% -21.2% 

INFY Bearish 780.3 0.2% -19.9% 

RECLTD Bearish 126.85 -2.0% -17.6% 

Volume Gainers 

 Symbol Trend  
Future 
Price 

Price Chng 
% 

3 Day Vol 
Chng % 

NMDC Bearish 92.15 0.9% 29.2% 

IBULHSGFIN Bearish 358.35 -11.8% -8.1% 

BIOCON Bearish 219.1 0.6% -10.2% 

ICICIPRULI Bullish 459.35 1.6% -13.2% 

PEL Bearish 1723.6 -7.5% -14.5% 

Highest Position Carry forward % 

 Symbol Trend  
Future 
Price 

Price Chng 
% 

O I Chng / 
Volume 

NESTLEIND Bullish 13831 -0.7% 28.5% 

GRASIM Bearish 732.8 -2.1% 18.8% 

SRTRANSFIN Bullish 1101.2 -0.9% 18.5% 

M&MFIN Bearish 348.55 -1.7% 17.0% 

DIVISLAB Bearish 1672.2 -0.9% 15.3% 

Stocks Near Highest Call Open Interest 

 Symbol Trend  
Future 
Price 

Highest 
Call OI 

No of 
Contracts 

NIFTY Bullish 11579.5 11600 27570 

ICICIBANK Bullish 452.2 450 866 

POWERGRID Bearish 198.7 200 121 

Stocks Near Highest Put Open Interest 

 Symbol Trend  
Future 
Price 

Highest 
Put OI 

No of 
Contracts 

AMBUJACEM Bearish 208.15 210 75 

APOLLOTYRE Bullish 181.45 180 29 

ADANIENT Bullish 149.85 150 29 
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 Symbol 
 Futures 

Close 
O I Activity Trend 

Highest  
Call OI 

Highest  
Put OI 

R3 R2 R1 
Mid 

Point 
S1 S2 S3 

BANKNIFTY 30080.9 Long Unwinding Neutral 31000 30000 31398.0 30718.8 30260.8 30041.8 29822.7 29364.7 28685.5 

NIFTY 11579.5 Long Unwinding Neutral 11600 11000 11910.0 11742.4 11629.4 11575.4 11521.3 11408.3 11240.7 

ADANIPORTS 411.3 Long Unwinding Down 420 400 434.9 425.5 419.2 416.2 413.2 406.9 397.5 

ASIANPAINT 1776.55 Neutral Neutral 1640 1600 1861.6 1819.6 1791.4 1777.8 1764.3 1736.0 1694.0 

AXISBANK 705.4 Neutral Neutral 720 700 739.0 721.6 709.9 704.3 698.7 686.9 669.6 

BAJAJ-AUTO 2977.95 Long Unwinding Neutral 3100 2800 3096.4 3038.6 2999.6 2981.0 2962.3 2923.3 2865.5 

BAJAJFINSV 8601.5 Short Covering Neutral 8500 8000 9011.6 8781.7 8626.7 8552.6 8478.4 8323.4 8093.5 

BAJFINANCE 4073.9 Short Covering Neutral 4500 3800 4293.2 4169.7 4086.4 4046.5 4006.7 3923.4 3799.8 

BHARTIARTL 352.3 Short Covering Up 370 330 362.2 355.6 351.1 349.0 346.8 342.4 335.8 

BPCL 472.8 Long Unwinding Neutral 500 400 511.8 494.6 483.1 477.5 472.0 460.4 443.3 

BRITANNIA 3037.55 Long Unwinding Down 3200 3000 3237.2 3154.6 3098.9 3072.3 3045.6 2990.0 2907.4 

CIPLA 440.7 Neutral Neutral 460 435 453.9 447.2 442.7 440.6 438.5 434.0 427.3 

COALINDIA 199.3 Long Unwinding Down 210 190 211.5 206.6 203.3 201.8 200.2 196.9 192.1 

DRREDDY 2751.2 Long Unwinding Down 2800 2600 2846.7 2808.0 2781.9 2769.4 2756.9 2730.8 2692.1 

EICHERMOT 17861.2 Neutral Neutral 20000 15500 19248.7 18587.0 18140.8 17927.4 17713.9 17267.8 16606.1 

GAIL 134.15 Long Unwinding Down 150 130 141.2 138.5 136.8 136.0 135.1 133.4 130.7 

GRASIM 732.8 Short Built-up Down 800 700 774.8 757.4 745.7 740.1 734.4 722.7 705.3 

HCLTECH 1045.85 Neutral Neutral 1060 1040 1072.5 1060.2 1051.9 1047.9 1043.9 1035.6 1023.3 

HDFC 2053.3 Neutral Neutral 2200 2000 2147.6 2105.2 2076.6 2063.0 2049.3 2020.8 1978.4 

HDFCBANK 1254.35 Neutral Neutral 1300 1200 1305.1 1278.1 1260.0 1251.3 1242.6 1224.4 1197.5 

HEROMOTOCO 2745.95 Long Unwinding Neutral 3000 2600 2933.8 2846.5 2787.5 2759.4 2731.2 2672.2 2584.9 

HINDALCO 192.05 Long Unwinding Down 200 180 202.1 198.3 195.7 194.5 193.2 190.6 186.8 

HINDUNILVR 2020 Long Unwinding Neutral 2100 2000 2114.0 2072.9 2045.1 2031.9 2018.6 1990.9 1949.8 

IBULHSGFIN 358.35 Long Unwinding Down 440 300 428.4 407.7 393.7 387.0 380.3 366.4 345.6 

ICICIBANK 452.2 Long Unwinding Neutral 450 400 478.0 465.5 457.1 453.1 449.1 440.7 428.3 

INDUSINDBK 1490.1 Long Unwinding Down 1550 1400 1620.3 1571.4 1538.4 1522.6 1506.8 1473.8 1424.9 

INFRATEL 257.15 Long Unwinding Neutral 275 245 266.8 262.6 259.8 258.5 257.1 254.3 250.1 

INFY 780.3 Short Covering Neutral 800 740 809.4 796.3 787.4 783.2 779.0 770.2 757.1 

IOC 145.4 Neutral Neutral 150 130 153.1 149.2 146.6 145.3 144.1 141.5 137.6 

ITC 254.55 Short Covering Neutral 260 240 262.4 257.7 254.6 253.1 251.5 248.4 243.7 

JSWSTEEL 232.75 Long Unwinding Neutral 240 230 247.3 241.0 236.7 234.7 232.6 228.3 222.0 

KOTAKBANK 1651.7 Short Covering Neutral 1700 1600 1712.7 1677.8 1654.3 1643.1 1631.8 1608.3 1573.4 

LT 1474.55 Long Unwinding Neutral 1500 1400 1567.1 1526.3 1498.8 1485.6 1472.5 1445.0 1404.1 

M&M 558.25 Long Unwinding Down 600 550 597.5 580.7 569.3 563.9 558.5 547.1 530.3 

MARUTI 6825.1 Long Unwinding Neutral 7500 6500 7294.5 7075.4 6927.7 6857.1 6786.4 6638.7 6419.6 

NTPC 117.1 Neutral Neutral 120 115 121.0 119.0 117.7 117.1 116.5 115.2 113.2 

ONGC 131.8 Short Built-up Down 140 130 141.9 138.3 135.9 134.8 133.6 131.2 127.6 

POWERGRID 198.7 Long Unwinding Neutral 200 200 206.1 202.8 200.5 199.5 198.4 196.1 192.8 

RELIANCE 1316 Short Covering Neutral 1400 1200 1363.8 1336.6 1318.2 1309.4 1300.6 1282.2 1254.9 

SBIN 283.3 Neutral Neutral 300 260 301.5 292.3 286.2 283.2 280.3 274.1 265.0 

SUNPHARMA 404.8 Neutral Down 430 400 423.6 416.5 411.6 409.3 407.0 402.2 395.0 

TATAMOTORS 120.65 Long Unwinding Down 130 110 132.6 127.7 124.4 122.9 121.3 118.0 113.2 

TATASTEEL 361.3 Long Unwinding Down 400 450 392.0 380.7 373.1 369.4 365.8 358.1 346.8 

TCS 2068.25 Long Unwinding Down 2100 2000 2134.5 2108.6 2091.1 2082.7 2074.4 2056.9 2031.0 

TECHM 708.55 Long Unwinding Down 740 680 734.8 723.7 716.3 712.8 709.2 701.8 690.8 

TITAN 1293.2 Long Unwinding Neutral 1200 1200 1358.3 1325.9 1304.1 1293.7 1283.3 1261.5 1229.1 

ULTRACEMCO 4410.4 Short Covering Neutral 4500 4800 4636.7 4524.7 4449.2 4413.1 4377.0 4301.5 4189.5 

UPL 584.3 Long Unwinding Neutral 600 580 607.3 596.3 588.9 585.3 581.7 574.3 563.3 

VEDL 157.7 Long Unwinding Down 160 160 173.1 167.7 164.0 162.3 160.6 156.9 151.5 

WIPRO 238.4 Long Unwinding Neutral 250 240 244.0 241.2 239.2 238.3 237.4 235.4 232.6 

YESBANK 48.95 Short Built-up Down 60 30 55.9 53.0 51.1 50.1 49.2 47.2 44.4 

ZEEL 275.1 Long Unwinding Down 300 250 302.2 291.9 284.9 281.6 278.2 271.3 260.9 

Nifty 50 Daily Volatility Levels 
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