Movement Of The Day

U Nifty opened negative at 11,247.45 and made a low of
11,210.05. From there it moved towards the high of

U Positive Sector in Nifty: MEDIA, FIN SERVICE, PHARMA,
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11307.60 and closed positive at 11284.30.

PVT BANK, REALTY AUTO, FMCG, METAL and PSU BANK.

U Negative Sector in Nifty: IT
U India VIX closed negative by 5.63% at 11.92

Key Derivative Highlights
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Maximum open interest in Call: 11400 levels (1,817,325) (01
Aug expiry)

Maximum open interest in Put: 11200 levels (2,181,750) (01
Aug expiry)

Highest change in Ol for call: 11300 levels (+488,250) (01 Aug
expiry)

Highest change in Ol for Put: 11200 levels (+1,175,550) (01
Aug expiry)

Nifty futures open interest: 1,73,81,100

Nifty futures change in Ol: 2,54,175

Nifty VWAP : 11,304.15

Bank Nifty futures open interest: 14,66,100

Bank Nifty futures change in Ol: 83,740

Nifty futures closed with a premium of 51.7 points.

Todays Closing

Narnolia-

Market

Market Value Points % Change
Sensex 37,882.79 51.81 0.14%
Nifty 11,284.30 32.15 0.29%
Nifty Bank 29,325.30 282.25 0.97%

Advance / Decline

Group Nifty Bank Nifty 50 Sensex
Advance 11 31 18
Decline 1 19 13
Unchanged 0 0 0

Instrument Wise VVolume and Turnover
Derivative Volumes (INR in Crores)

Exchange No. of Contracts Turnover (crs)
Index Futures 2,46,645 17,609
Stock Futures 8,51,770 48,146
Index Options 87,20,520 5,98,940.16
Stock Options 7,27,046 42,410
F&O Total 1,05,45,981 7,07,105.57

Top Nifty - 50 Index Gainers

Symbol LTP % Change
BAJFINANCE 3272.00 7.40
0 YESBANK (+9.07%) : TPG Capital’s Indian private equity arm BAJAJFINSV 7279.70 7.33
and Advent |International Corporation are among EICHERMOT 17126.00 4.19
:Z:i:llzurtlonal investors that may infuse fresh capital into the INFRATEL 270.90 3.44
a BAJ.FItN'AN((;EBUi(+7.4i)r:%)):t leobal brokerage houses has
a ?I?HnE?{II\r}Ii)T (+4.$g%):e;rg:d.er buying in auto stocks. Symbol LTP % Change
O INFRATEL (+3.44%): Q1 profit jumps 39% YoY. VEDL 164.10 -4.29
O VEDL (-4.29%): Stock traded negative on weak Q1FY20 result 10C 141.85 -3.27
expectation. BHARTIARTL 333.55 -1.61
a BHARTIABTL (-1.61%): Airtel Africa Q1 profit dips 12.2% to HDEC 2165.00 138
$132 million.
TECHM 644.75 -1.19
Index Price No. of Contract in lacs Index Price No. of Contract in lacs
Option INR VOL Ol Option INR VOL 0]
11300-01AUG 64.00 3,86,432 16,49,625 11200-01AUG 22.80 3,43,618 21,81,750
11400-01AUG 22.55 3,07,179 18,17,325 11300-01AUG 55.75 2,14,832 11,56,425
11350-01AUG 38.25 2,03,149 12,02,925 11250-01AUG 35.00 1,85,356 8,14,950
11500-01AUG 6.25 1,56,760 14,46,000 11100-01AUG 9.70 1,35,644 10,13,100
11250-01AUG 91.95 1,12,439 3,13,875 11150-01AUG 14.50 1,15,971 6,88,575
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U Nifty opened negative and made a low. From there it moved O Sensex opened negative and made a low. From there it
towards the high and closed positive. moved towards the high and closed positive.
U It ended with a positive bias. U It ended with a positive bias.
U It closed 32.15 points above previous day close. O It closed 51.81 points above previous day close.
U It took Resistance & Support at 11307.60 & 11210.05 U It took Resistance & Support at 37978.07 & 37690.47
respectively during the day. respectively during the day.
Technical Diary - Bank Nifty Technical Diary- India VIX

ifty Bank 250 India VX
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O Nifty Bank opened positive and made low from there it O India VIX closed negative by 5.63% at 11.92
started moving towards the high but finally ended positive. O It took Resistance & Support at 13.31 & 11.92 respectively.
O It traded with a positive bias.
O It closed 282.25 points above its previous day close.
O It took Resistance & Support at 29379.10 & 28994.50
respectively.
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