
Market Value Points % Change

Sensex 35,574.55 -70.85 -0.20%

Nifty 10,749.75 -20.15 0.19%

Nifty Bank 26,503.30 69 0.26%

Group Nifty Bank Nifty 50 Sensex 

Advance 3 26 15

Decline 9 24 16

Unchanged 0 0 0

LTP % Change LTP % Change

348.6 3.89 836 -5.7

3,936.85 3.86 1,286.50 -4.36

272.75 3.16 219.2 -3.88

1,324.00 2.65 964.65 -2.57

271.25 2.61 567.7 -2

Exchange Turn Over cr

Index Futures 16,229.44

Stock Futures 47,874.67

Index Options 1,411,265.45

Stock Options 42,727.97

F&O Total 1,518,097.53

Index Price  Index Price  

Option INR VOL OI Option INR VOL OI

11000 26.15 97450 3590850 10600 65 87630 5163900

10800 95 152078 3424200 10500 44.5 76805 3441600

10900 52.75 105733 2966325 10200 14.1 28273 3197775

10700 152 60175 2395950 10700 95.1 123904 3027900

11100 12.3 46661 1750200 10400 30.05 43664 2354850
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Market

Market Roundup NIFTY Intraday Chart 

5-Jul-18

• Today the Nifty opened in negative with the gap down of

146 points with the levels of 9968.80 & made a high of

10027.70 & made a low of 9951.90 levels from their it gave

bounce back & closed at 9998.05 levels 

• Positive Sector in Nifty: IT,MEDIA.

• Negative Sector in Nifty: AUTO,

FINSERVICE,FMCG,METAL,PHARMA,PSU BANK, PVT

BANK, REALTY.

• India VIX gain marginally by 3.06% to 15.7150.                              

• Maximum open interest in Call:10500 levels (5,465,175)

• Maximum open interest in Put:10000 levels (5426625)

• Highest change in OI for call:10000 levels (+2,755,200)

• Highest change in OI for Put: 10100 levels (-1,648,575)

4-Jul-18 5-Jul-18

4-Jul-18

Nifty Most Active Put  

No. of Contract in lacs 

Nil Nil

Stock in Ban period 

VEDL

INFY

15,049,009

5-Jul-18

174,595

Derivative Volumes (INR in Crores)

Derivative Market

13,579,538

583,151

711,725

Symbol

No. of Contracts

Top Nifty - 50 Index Gainers

TITAN

RELIANCE

SUNPHARMA

Todays  Closing

Top Nifty - 50 Index Losers

Symbol

YESBANK

ULTRACEMCO

ITC

ASIANPAINT

COALINDIA

No. of Contract in lacs 

Nifty Most Active Call 

•Today Nifty opened in positive at the day high of 10786 
and from there it started moving downwards and made a 
low of 10726 and ended in negative at 10749   
•Positive Sector in Nifty:  , AUTO, FMCG,  PVT BANK, FIN 
SERVICE, Media flat to positive 
•Negative Sector in Nifty: PSU BANK, IT, PHARMA, 
Metals,REALTY 
•India VIX fell down by  -0.41% to 12.60 
•Maximum open interest in Call: 11000 levels (3,590,850) 
•Maximum open interest in Put: 10600 levels (5,163,900) 
•Highest change in OI for call: 10800 levels (+543,450) 
•Highest change in OI for Put: 10700 levels (+315,975) 
•Nifty future open interest: (2,15,43,000) 
•Nifty future change in OI: (+3,65,025) 
•Bank Nifty future open interest: (23,93,040) 
•Bank Nifty future change in OI: (+1,54,280) 
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• Bank Nifty opened in positive & made a low, from there it made a high & and ended at positive.

• It traded in Range bound.

• It closed 69 points above previous day close.

• It took  Resistance & support at 26598  & 26415  respectively.

• Nifty opened in positive at the day high & made a low  & closed in negative.

• It traded in Range bound.

• It closed 20 points below previous day close.

• It took  Resistance & support at 10786  & 10726 respectively. 

Technical Diary - Nifty

Technical Diary - Bank Nifty
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• It took  Resistance & support at 12.95 & 11.22  respectively.

• India VIX fell down by -0.41% to 12.60

Technical Diary- Sensex 

• Sensex opened in positive  & made a high, from there it made a low & closed in negative 

• It traded in Range bound.  

• It closed 70 points below previous day close.

• It took  Resistance & support at 35748  & 35517  respectively

Technical Diary- India VIX 
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Symbol LTP Volume

348.6 Symbol

3,936.85

272.75

1,324.00

271.25

Instrument Symbol Expiry Strike  LTP Volume 

Type Date Price (Contracts)

OPTIDX NIFTY 43307 11000 26.15 97450

OPTIDX NIFTY 43307 10800 95 152078

OPTIDX NIFTY 43307 10900 52.75 105733

OPTIDX NIFTY 43307 10700 152 60175

OPTIDX NIFTY 43307 11100 12.3 46661

OPTIDX NIFTY 43307 11200 6.05 31650

OPTIDX NIFTY 43307 10600 219 14454

OPTIDX NIFTY 43307 11300 3.45 11992

OPTIDX NIFTY 43307 11400 2.75 9606

OPTIDX NIFTY 43307 10750 122 9956

Instrument Symbol Expiry Strike  LTP Volume 

Type Date Price (Contracts)

OPTIDX NIFTY 43307 10600 65 87630

OPTIDX NIFTY 43307 10500 44.5 76805

OPTIDX NIFTY 43307 10200 14.1 28273

OPTIDX NIFTY 43307 10700 95.1 123904

OPTIDX NIFTY 43307 10400 30.05 43664

OPTIDX NIFTY 43307 10300 20.25 30536

OPTIDX NIFTY 43307 10000 7.8 20154

OPTIDX NIFTY 43307 10800 135 54157

OPTIDX NIFTY 43307 10100 9.8 13745

OPTIDX NIFTY 43307 10900 191.75 10243

Product No. of contracts Turnover (cr.)*

Index Futures 16,229.44

Stock Futures 47,874.67

Index Options ########

174,595

711,725

13,579,538

SUNPHARMA

YESBANK

ULTRACEMCO

ITC

ASIANPAINT

COALINDIA

TITAN

INFY

VEDL

RELIANCE



Stock Options 42,727.97

F&O Total ########

583,151

15,049,009



LTP % chng Volume

836 -5.7

1,286.50 -4.36

219.2 -3.88

964.65 -2.57

567.7 -2

Notional  Premium Open  Value of 

Turnover Turnover Interest Underlying

805996.5 2034.03 3590850 10749.75

1243053 11221.08 3424200 10749.75

868777.1 4409.86 2966325 10749.75

489957.9 7053.56 2395950 10749.75

388916.9 464.04 1750200 10749.75

266013.6 153.58 1382550 10749.75

117361.1 2451.8 990975 10749.75

101664.4 32.2 990300 10749.75

82151.4 20.1 738150 10749.75

81205.79 935.54 240825 10749.75

Notional  Premium Open  Value of 

Turnover Turnover Interest Underlying

701099.4 4440.87 5163900 10749.75

607558.9 2719.47 3441600 10749.75

216606.1 317.65 3197775 10749.75

1003409 9079.07 3027900 10749.75

341620.6 1041.39 2354850 10749.75

236388.3 497.66 1974750 10749.75

151270.6 115.63 1503300 10749.75

444296 5624.34 1305075 10749.75

104224.4 105.97 1106025 10749.75

85219.74 1483.21 562650 10749.75


