
Nifty Close Trend R1 R2 S1 S2 

11359.9 Consolidation  11448 11568 11238 11136 

SENSEX NIFTY INDIAVIX BANKNIFTY 10YR G-SEC USDINR 

38340.45 
-0.85% 

11359.9 
-1.00% 

16.76 
5.58% 

28725.5 
-1.30% 

6.67 
-0.46% 

71.13 
-0.37% 
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Å Goods and services tax (GST) collection fell to a 19-month low of Rs 91,916 crore in September, pointing to a deepening 
economic slowdown. Negative for Market.  
 

Å The manufacturing sector continued to tell a muted growth story in September. The IHS Markit purchasing managers’ 
index (PMI) survey showed that at 51.4, growth in manufacturing activities was unchanged from August — when it 
posted a 15-month low. Negative for Cap goods stocks like LT.  
 

Å The latest automobile sales numbers for September show that the decline continued when compared with the 
corresponding period last year. In fact, the country’s largest carmaker Maruti Suzuki witnessed a 32.7 per cent fall in 
sales — the worst in the firm’s history. Negative for Automobile sector.  
 

Å PVR Cinemas has tied up with Canadian motion technology player D-BOX Technologies Inc for these specially designed 
seats that offer a more immersive experience at two of its theatres — one each in Delhi and Mumbai. Positive for PVR.  
 

Å NMDC’s Iron ore production in September fell 30.2 percent to 1.64 million tonnes versus 2.35 million tonnes. Iron ore 
sales slipped 18.4 percent to 1.91 million tonnes versus 2.34 million tonnes YoY. Negative for NMDC  
 

Å Prestige Estates Projects Ltd has tied up with Mumbai-based DB Group for a mixed-development project comprising a 
large hotel and convention centre in Delhi at a total investment of around ₹2,000 crore. Positive for Prestige Estate. 
 

Å Mahindra Lifespaces, real estate development arm of Mahindra Group, is evaluating half a dozen stressed and 
redevelopment projects in Mumbai, Pune and Bengaluru, said a senior executive of the company. Positive for Mahindra 
Lifespaces. 
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Nifty Short Term View 

News Buzz 

European stocks may follow their U.S. and Asian 
peers lower on Wednesday as a surprise 
contraction in U.S. manufacturing last month 
stoked fresh worries about global growth. SGX 
Nifty is indicating gap down opening for Indian 
market.   
 
Three straight session nifty is making lower lows. 
In previous session nifty formed long body red 
candle which indicate bears grip in market. As on 
RSI nifty breach 60 level which was acting as 
support level. Further selling pressure can be 
seen only if nifty dropped below 11238 level.   



Nifty Derivative Activity 

Participants wise OI Activity 
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Bank Nifty Derivative Activity 

OI 

OI Change 

Client 
51.3% 

DII 
11.9% 

FII 
27.2% 

Pro 
9.6% 

Index Fut OI % 

48.0% 

88.8% 

37.5% 

47.8% 

52.0% 

11.2% 

62.5% 

52.2% 

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 -3.0  42.1  -16.0  

DII 0.5  1.75  0.0  

FII -0.1  6.72  7.2  

Pro 2.6  -50.58  8.8  

Index  NIFTY   Change  

Fut Closing  11429.85 -0.9% 

Prem /Disc 69.95  9.80  

OI Qty  1.64 cr.  7.0% 

Nifty PCR 0.72  

Highest OI 11600 CE   11000 PE  

Å FII added short Index future by 0.1k contracts  and Client added short Index future by 3k contracts  

Å FII added Long calls by 6.7k contracts and added long puts by 7.2 k contracts 

Å Client added Long calls by 42.1k contracts and  unwounded the long puts by 16 k contracts 

Å Tuesday NIFTY future was down 0.91%  with  increase in O I by 
6.95%.   

Å  Put O I Reduction was seen at 11450 followed by 11400 

Å  Call O I addition was seen at 11600 followed by 11400.  which 
can act as short term resistance   

Index  BANKNIFTY   Change  

Fut Closing  28874.65 -1.5% 

Prem/Disc 149.15  -72.40  

OI Qty  0.16 cr.  58.1% 

Highest OI 30000 CE  29500 PE  

Å Tuesday BANKNIFTY future was down 1.53%  with  
increase in O I by 58.12%. 

Å  Put O I Reduction was seen at 29000 followed by 28500.  

Å  Call O I addition was seen at 29000 followed by 28500 
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 % 

IDFCFIRSTB Bearish 35.6 -6.9% 31.2% 

YESBANK Bearish 32.3 -22.4% 23.3% 

PEL Bearish 1600.75 -1.0% 19.9% 

AXISBANK Bullish 681.25 -1.3% 17.2% 

RBLBANK Bearish 300.15 -7.8% 15.0% 

Open interest Losers 

 Symbol Trend  
Future 
Price 

 Price 
Chng % 

 Fut OI 
Chng % 

BPCL Bullish 496.3 4.7% -11.1% 

CONCOR Bullish 642.15 5.6% -10.8% 

BIOCON Bearish 222.5 -0.6% -9.9% 

JUBLFOOD Bullish 1335.85 -1.7% -9.6% 

DLF Bearish 144.55 -7.5% -9.2% 

Volume Gainers 

 Symbol Trend  
Future 
Price 

Price Chng 
% 

3 Day Vol 
Chng % 

RBLBANK Bearish 300.15 -7.8% 109.1% 

IDFCFIRSTB Bearish 35.6 -6.9% 80.3% 

BPCL Bullish 496.3 4.7% 78.5% 

INDUSINDBK Bearish 1301.25 -6.6% 78.3% 

CONCOR Bullish 642.15 5.6% 67.5% 

Highest Position Carry forward % 

 Symbol Trend  
Future 
Price 

Price Chng 
% 

O I Chng / 
Volume 

IDFCFIRSTB Bearish 35.6 -6.9% 37.6% 

CIPLA Bearish 415.05 -3.1% 33.8% 

PEL Bearish 1600.75 -1.0% 24.3% 

GRASIM Bearish 697.75 -5.2% 21.0% 

BRITANNIA Bullish 2937.75 -1.1% 20.6% 

Stocks Near Highest Call Open Interest 

 Symbol Trend  
Future 
Price 

Highest 
Call OI 

No of 
Contracts 

BPCL Bullish 496.3 500 457 

IOC Bullish 149.1 150 290 

UPL Bullish 597.9 600 141 

Stocks Near Highest Put Open Interest 

 Symbol Trend  
Future 
Price 

Highest 
Put OI 

No of 
Contracts 

SRF Bearish 2695.35 2700 37 

APOLLOTYRE Bearish 169 170 36 

AMARAJABAT Bullish 703.1 700 12 
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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 28874.65 Short Built-up Down 30000 29500 30391.5 29744.5 29308.4 29099.7 28891.0 28454.8 27807.8 

NIFTY 11429.85 Short Built-up Down 11600 11000 11798.5 11640.1 11533.3 11482.2 11431.1 11324.4 11166.0 

ADANIPORTS 406.95 Neutral Down 425 400 429.4 420.3 414.2 411.3 408.3 402.2 393.2 

ASIANPAINT 1772.7 Neutral Neutral 1800 1700 1850.7 1811.2 1784.6 1771.9 1759.2 1732.6 1693.1 

AXISBANK 681.25 Short Built-up Neutral 700 650 718.4 702.1 691.1 685.8 680.6 669.5 653.2 

BAJAJ-AUTO 2930.35 Short Built-up Neutral 3100 2800 3053.4 2999.2 2962.6 2945.1 2927.6 2891.0 2836.7 

BAJAJFINSV 8520.75 Neutral Neutral 9000 8000 8981.1 8764.6 8618.7 8548.9 8479.0 8333.1 8116.6 

BAJFINANCE 4022.2 Neutral Neutral 4500 3800 4282.7 4165.8 4086.9 4049.2 4011.5 3932.7 3815.7 

BHARTIARTL 353.25 Short Built-up Down 380 330 378.3 369.9 364.2 361.5 358.7 353.0 344.6 

BPCL 496.3 Short Covering Up 500 400 519.6 502.3 490.7 485.1 479.6 467.9 450.6 

BRITANNIA 2937.75 Short Built-up Neutral 3100 2600 3106.3 3029.8 2978.3 2953.7 2929.0 2877.5 2801.0 

CIPLA 415.05 Short Built-up Down 460 400 436.3 429.0 424.1 421.8 419.4 414.5 407.2 

COALINDIA 195.15 Short Built-up Down 200 190 207.3 202.6 199.5 198.0 196.4 193.3 188.6 

DRREDDY 2709.4 Neutral Neutral 2800 2600 2788.8 2752.4 2727.9 2716.2 2704.4 2679.9 2643.5 

EICHERMOT 17951.65 Neutral Neutral 20000 15500 19157.6 18535.8 18116.7 17916.1 17715.5 17296.4 16674.6 

GAIL 133.8 Neutral Neutral 150 130 139.4 136.9 135.3 134.5 133.7 132.1 129.6 

GRASIM 697.75 Short Built-up Down 800 700 753.1 735.0 722.8 717.0 711.1 698.9 680.8 

HCLTECH 1066.15 Neutral Down 1100 1040 1106.1 1090.5 1080.0 1074.9 1069.9 1059.4 1043.8 

HDFC 2013.45 Long Built-up Neutral 2200 2000 2085.6 2044.5 2016.9 2003.6 1990.4 1962.7 1921.7 

HDFCBANK 1254.7 Neutral Up 1300 1200 1297.9 1271.9 1254.4 1246.1 1237.7 1220.2 1194.2 

HEROMOTOCO 2704.25 Neutral Neutral 3000 2600 2875.6 2794.5 2739.9 2713.8 2687.6 2633.0 2551.9 

HINDALCO 190.85 Short Built-up Neutral 200 180 198.7 195.2 192.8 191.6 190.5 188.1 184.5 

HINDUNILVR 1997.6 Neutral Neutral 2100 1900 2069.7 2031.1 2005.0 1992.6 1980.1 1954.0 1915.4 

IBULHSGFIN 263.75 Short Covering Neutral 440 260 309.1 283.0 265.4 257.0 248.6 231.0 204.9 

ICICIBANK 427.55 Short Built-up Down 450 400 456.0 444.2 436.2 432.4 428.5 420.5 408.7 

INDUSINDBK 1301.25 Short Built-up Down 1500 1300 1447.0 1397.1 1363.4 1347.3 1331.2 1297.5 1247.6 

INFRATEL 250.5 Short Built-up Down 280 245 263.0 258.7 255.8 254.5 253.1 250.2 245.9 

INFY 791.4 Neutral Neutral 800 740 822.8 808.9 799.6 795.2 790.7 781.4 767.6 

IOC 149.1 Long Built-up Neutral 150 150 155.8 152.1 149.6 148.4 147.1 144.6 140.9 

ITC 257.3 Long Unwinding Neutral 260 250 268.5 263.7 260.4 258.8 257.3 254.0 249.1 

JSWSTEEL 224.3 Neutral Down 250 220 239.4 233.4 229.4 227.5 225.5 221.5 215.5 

KOTAKBANK 1658.6 Neutral Neutral 1700 1600 1723.4 1690.3 1668.0 1657.4 1646.7 1624.4 1591.3 

LT 1472.3 Neutral Neutral 1500 1400 1551.8 1513.6 1487.9 1475.6 1463.3 1437.6 1399.4 

M&M 559.85 Long Built-up Neutral 600 500 587.4 571.5 560.8 555.7 550.6 539.9 524.1 

MARUTI 6830.75 Neutral Neutral 7500 6500 7201.5 6996.6 6858.4 6792.3 6726.1 6587.9 6383.0 

NTPC 117.15 Long Unwinding Neutral 120 115 121.3 119.4 118.2 117.6 117.0 115.8 113.9 

ONGC 129.05 Neutral Down 140 130 137.6 134.3 132.0 130.9 129.8 127.5 124.1 

POWERGRID 197.5 Neutral Neutral 200 200 204.8 201.6 199.5 198.5 197.5 195.3 192.1 

RELIANCE 1314.9 Neutral Down 1400 1200 1380.3 1353.3 1335.2 1326.5 1317.8 1299.6 1272.7 

SBIN 257.2 Short Built-up Down 300 250 283.0 274.0 267.9 265.0 262.1 256.0 247.0 

SUNPHARMA 388.75 Neutral Neutral 420 400 404.7 397.7 392.9 390.7 388.4 383.7 376.7 

TATAMOTORS 116 Short Built-up Neutral 130 110 125.9 121.5 118.5 117.1 115.7 112.7 108.3 

TATASTEEL 353.1 Long Unwinding Down 400 320 377.9 367.4 360.4 357.0 353.7 346.6 336.2 

TCS 2070.2 Short Built-up Down 2100 2000 2141.7 2114.0 2095.3 2086.4 2077.4 2058.7 2031.0 

TECHM 709.45 Short Built-up Down 740 680 735.8 725.0 717.7 714.2 710.7 703.4 692.6 

TITAN 1289.45 Long Built-up Neutral 1200 1200 1346.9 1316.5 1296.0 1286.2 1276.4 1255.9 1225.5 

ULTRACEMCO 4239.95 Short Built-up Down 4500 4800 4513.3 4406.2 4334.0 4299.5 4264.9 4192.7 4085.6 

UPL 597.9 Short Built-up Down 600 580 625.8 613.8 605.8 602.0 598.1 590.1 578.1 

VEDL 152.35 Long Unwinding Neutral 160 160 163.5 158.6 155.3 153.7 152.1 148.8 143.9 

WIPRO 235.15 Short Built-up Down 250 230 244.3 241.2 239.1 238.1 237.0 234.9 231.8 

YESBANK 32.3 Short Built-up Down 50 30 43.4 40.2 38.0 37.0 35.9 33.7 30.5 

ZEEL 234.75 Long Unwinding Down 300 200 273.9 262.4 254.6 250.9 247.1 239.3 227.8 

Nifty 50 Daily Volatility Levels 
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