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Pick of The Day 
Stock Code Strategy Action BEP Risk Reward 

SBICARDS BUY FUT  
In the Range of 949-955 SL 929 

Target 998 
 18400 36800 

 
Key Market Indicators 

 11Aug 12Aug % Chg. 

Nifty (Spot) 17659.00 17689.00 0.17 

Nifty (Future) 17684.95 17713.05 0.16 

Basis 25.95 24.05 - 

Nifty OI (Sh) 13.17 13.28 0.84 

Nifty Vol (mn) 8.62 8.00 -7.15 

PCR (OI) 1.24 1.24 - 

PCR (Vol) 1.10 0.90 - 

IV’s (Jan) 15.90 13.30 -16.35 

India Vix 18.40 17.61 -4.29 

HV’s 16.20 13.60 - 

Fut Adv/Dec 143/55 108/90 - 

NIF50 Ad/Dec 30/20 25/25 - 

 

Market Wide OI (INR In MN) 

 11-Aug 12-Aug %Chg. 

IDX – 
Nifty 

2,33,123 2,35,462 1.00 

IDX - 
Others 

1,35,240 1,35,219 -0.02 

Stock Fut. 19,97,937 20,16,534 0.93 

Nifty Opt. 51,37,702 36,30,023 -29.35 

Other –
Opt. 

34,25,970 22,01,042 -35.75 

Stock 
Opt. 

15,66,955 15,94,853 1.78 

Total 1,24,96,927 98,13,134 -21.48 

 

FII as % of Mkt Wide OI (INR. MN) 

 Mkt OI FII OI % Chg 

Index Fut. 370681 73430 20% 

Index Opt. 5831065 511143 9% 

Stock Fut. 2016534 754376 37% 

Stock Opt. 1594853 51485 3% 

Total 9813134 1390433 14% 

 

F & O Market Turnover (INR. MN) 

 11-Aug 12-Aug 
% 

Chg. 

Index Fut. 288599 253878 -12.03 

Stock Fut. 582894 619330 6.25 

Index Opt. 207909757 56346194 -72.90 

Stock Opt. 2382495 3003033 26.05 

Total 211163745 60222435 -71.48 

 

Securities in Ban Period 16Aug2022 

DELTACORP  

BALRAMCHINI  

TATACHEM  

  

 Nifty hovers around 17700 levels. 

 Nifty opened flat, but after a brief fall when it found support near the 
17600 mark, it has been steadily rising. On the intraday chart, Nifty kept 
setting higher highs as it closed just a bit below the crucial level of 17700. 
It gained 39 points by closing at 17698. In the first hour of trading, the 
Bank Nifty did see a little decline, but that dip was quickly purchased into 
as the index began to rise. The Bank Nifty continued to increase steadily, 
reaching a day high almost towards the end of the trading session. The 
Bank Nifty gained 162 points as it concluded the day at 39042. 

 Nifty futures OI saw long built-up to the tune of 0.8% i.e., addition of 
0.11mn shares with total outstanding position currently at 13.28mn 
shares. The advance decline ratio was positive with 108stocks on the 
gaining side against 90 stocks on the losing side. 

 Nifty PCR (OI) was unchanged  at 1.24 as compared to its previous closing 
of 1.24. Major addition happened in Put options front at 17500 and 
17600 strikes saw addition of 1.18 mn and 1.85 mn shares each, while on 
the call option front 17800 and 18000 strikes saw addition of more than a 
3.00mn and 2.17mn shares each. 

 Bank Nifty Future total OI stands at 34.54 lakh shares against 34.67 lakh 
shares on the previous day. Thus indicates that there was minor short -
covering seen in the index with reduction in OI by 0.5% i.e 12 k shares. 

 Top five long addition was seen PFC (35%),INDIACEM(32%), TATACHEM
 (21%), GSPL (15%) and MUTHOOTFIN(15%), while top five short 
position were witnessed  in  IPCALAB(110%)       DIVISLAB(30%),  
HDFCAMC (14%),UBANK(5%) and WHIRLPOOL(4%).  Nifty has a strong 
support at 16800 levels and resistance at 17800 marks. 

 Most active +ve Stock: BHARATFORGE, IGL, ONGC,  
 

 Most active –ve Stock: IPCALAB,DIVISLAB,HDFCAMC. 

 

FII Statistics 

 11-Aug 12-Aug 

(INR Cr.) BUY SELL NET BUY SELL NET 

IDX Future 3666 2744 921.8 3208 2286 921.37 

IDX Option 1390196 1389074 1122.62 388010 384586 3423.96 

STK Future 11273 10290 983.04 10626 10507 119.31 

STK Option 7735 7909 -173.71 8526 8626 -100.51 

Total 1412871 1410017 2853.75 410370 406006 4364.13 

 

Nifty Technical Indicators 

Support 17638 

Pivot 17696 

Resistance 17771 
 

Nifty Technical Indicators 

5 DEMA 17571 

21 DEMA 17039 

55 DEMA 16643 

200 DSMA 16991 
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Options Statistics  

NIFTY Strike Wise OI Concentration 

Month Maximum Call OI Maximum Put OI Max OI (Call + Put) Maximum Call OI 

Aug 18000-17800-17700 17000-17500-16500 17500-17000-17700 18000-17800-17700 

 

Total NIFTY Call OI Shares Total NIFTY Put OI Shares 

11-Aug 12-Aug Diff : 11-Aug 12-Aug Diff : 

13,22,50,050 9,32,27,300 -39022750 16,37,08,075 11,59,89,925 -47718150 
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Open Interest Data  

Top 5 OI gainers (No. of shares) Top 5 OI gainers (%) 

STOCK OI (MN) OI (%) LCP 
Price 
(%) 

ICICIBANK  72.77 8.6 877.35 1.6 

PFC  35.41 17.8 121.15 1.3 

NTPC  61.92 8.9 158.95 3.1 

INDIACEM  13.72 29.1 193.5 0.4 

MANAPPURAM  29.87 9.7 110.15 3.1 
 

STOCK OI (MN) OI (%) LCP 
Price 
(%) 

IPCALAB  1.53 87.9 919.2 -9.8 

INDIACEM  13.72 29.1 193.5 0.4 

DIVISLAB  3.10 26.9 3734 -5.6 

PFC  35.41 17.8 121.15 1.3 

GSPL  3.80 16 247.9 4.8 
 

 

 
Top 5 OI Losers (No. of shares) Top 5 OI Losers (%) 

STOCK OI (MN) OI (%) LCP 
Price 
(%) 

IDFCFIRSTB  45.15 -0.15 -0.3 45.1 

IDEA  186.12 -4.3 45.15 -0.3 

SAIL  555.66 -1.3 8.75 0.6 

SBIN  92.47 -6.1 81.9 3.5 

BANKBARODA  53.40 -4.7 530.65 0.7 
 

STOCK OI (MN) OI (%) LCP 
Price 
(%) 

EICHERMOT  3.30 -11.7 3211.85 1.5 

AARTIIND  3.08 -8.8 818.9 0.3 

GRANULES  11.65 -8.2 310.55 1.3 

DRREDDY  1.90 -7.9 4267.5 0.1 

LTTS  1.00 -7.5 3661.2 0.2 
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Research Head 

A. K. Prabhakar       ak.prabhkar@idbicapital.com 

Derivative Analyst 
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Disclaimer 
 
This report has been published by IDBI Capital Markets & Securities Ltd. (hereinafter referred to as “IDBI Capital”) for private circulation. This report should not be 
reproduced or copied or made available to others. No person associated with IDBI Capital is obligated to call or initiate contact with you for the purposes of elaborating 
or following up on the information contained in this report. The information contained herein is strictly confidential and meant for solely for the selected recipient and 
may not be altered in any way, transmitted to copied or distributed, in part or in whole, to any other person or to the media or reproduced in any form, without the 
prior written consent of IDBI Capital. Recipients may not receive this report at the same time as other recipients. IDBI Capital will not treat recipients as customers by 
virtue of their receiving this report. 

The information contained herein is from the public domain or sources believed to be reliable, but we do not make any representation or warranty that it is accurate, 
complete or up-to-date and it should not be relied upon as such. While reasonable care has been taken to ensure that information given is at the time believed to be fair 
and correct and opinions based thereupon are reasonable, due to the very nature of research it cannot be warranted or represented that it is accurate or complete and 
it should not be relied upon as such. In so far as this report includes current or historical information, it is believed to be reliable, although its accuracy and 
completeness cannot be guaranteed. 

Opinions expressed are current opinions as of the date appearing on this material only. While we endeavor to update on a reasonable basis, the information discussed 
in this material, IDBI Capital, its directors, employees are under no obligation to update or keep the information current. Further there may be regulatory, compliance, or 
other reasons that prevent us from doing so. 

Prospective investors and others are cautioned that any forward-looking statements are not predictions and may be subject to change without notice. 

IDBI Capital, its directors and employees and any person connected with it, will not in any way be responsible for the contents of this report or for any losses, costs, 
expenses, charges, including notional losses/lost opportunities incurred by a recipient as a result of acting or non-acting on any information/material contained in the 
report. 

This is not an offer to sell or a solicitation to buy any securities or an attempt to influence the opinion or behavior of investors or recipients or provide any 
investment/tax advice. 

This report is for information only and has not been prepared based on specific investment objectives. The securities discussed in this report may not be suitable for all 
investors. Investors must make their own investment decision based on their own investment objectives, goals and financial position and based on their own analysis. 

Trading in stocks, stock derivatives, and other securities is inherently risky and the recipient agrees to assume complete and full responsibility for the outcomes of all 
trading decisions that the recipient makes, including but not limited to loss of capital. 

Opinions, projections and estimates in this report solely constitute the current judgment of the author of this report as of the date of this report and do not in any way 
reflect the views of IDBI Capital, its directors, officers, or employees. 

This report is not directed or intended for distribution to, or use by, any person or entity who is a citizen or resident of or located in any locality, state, country or other 
jurisdiction, where such distribution, publication, availability or use would be contrary to law, regulation or which would subject IDBI Capital and associates to any 
registration or licensing requirement within such jurisdiction. The securities described herein may or may not be eligible for sale in all jurisdictions or to certain 
category of investors. Persons in whose possession this report may come are required to inform themselves of and to observe such restriction. 

E-mail is not a secure method of communication. IDBI Capital cannot accept responsibility for the accuracy or completeness of any e-mail message or any 
attachment(s). 

This transmission could contain viruses, be corrupted, destroyed, incomplete, intercepted, lost or arrived late. IDBI Capital, its directors or employees or associates 
accept no liability for any damage caused, directly or indirectly, by this email. 
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