
 

 

 

 

 

 

       

                            Monday, June 27, 2016     

              Big sell off on Friday may result in NIFTY testing 7700 

 

Indian market Outlook:. Nifty is expected to open 60 points gap down at 8015, as per SGX at 8:10 am IST. The open 

interest data shows that FIIs have been a net seller worth 1768 Cr in Index futures along with a selling worth 3245 Cr 

in Index Options. The BREXIT tremors may result in NIFTY testing 7700 levels if its breaks 7927 on the downside. 

International Market Outlook: The BREXIT tremors have left the markets shocked with S&P falling 5.69% followed 

by DAX falling 11.48% from their Thursday highs. The state of panic is expected to continue on the repercussions that 

the BRITAIN leaving EU will have on the global economic fundamentals.  

Open Interest-FII & Pro Combined Activity 

 

 

 

 

 

 

 

Change in Options Open Interest Today 

 

 

 

 

 

   

 

 

 

 

On 26th May FII & Pro combined had a total long 

position in Index Futures of 8489775 shares 

which is decreased to 6574125 shares as on 24th 

June, i.e. a total sell of 1915650 shares in current 

expiry.  

Similarly, in Index options, FII and Pro combined 

have increased their short positions from 

11284425 shares to 28520250 shares, i.e. a total 

sell of 17235825 shares in current expiry.  

The data indicates a clear sell bias in the markets 

by FIIs and Proprietary. 

 

 

Today, FII have increased 537525 shares long and increased 

806700 shares short positions in Index Call option, net sell 

269175 shares today. In puts, FII have increased 1351500 shares 

long and decreased short positions by 2392425 shares, net PUT 

buy 3743925 shares today. 

Pro, have decreased 455400 shares long and increased short 

position by 4639200 shares, a net sell of 5094600 shares in 

Index Call Option Today. In Puts, Pro has decreased long 

position by 635400 shares and decreased short position by 

1364475 shares, a net buy of 729075 shares in Put today. 
 

 

 

 

 



 

 

 

 

 

 

 

 

FII Derivatives Statistics - NSE 

 

 

 

 

FII Options Statistics - Dynamic Research 

 

 

 

 

FII Index Statistics - Dynamic Research 

 

 

 

FII & DII Cash Buy/Sell Activity                                                        

   

 

 

 

  

 

As on 24th June, for Current Expiry from 27th 
May, FII have bought Rs.3805 crores worth 
shares along with DII who have sold shares 
worth Rs.1490 crores in the cash segment. 

Today, FII have SOLD equity worth 629.14 cr 
and DII BUY worth 114.94cr. 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 
 

 



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

  

 

 

 

 

 

 

 

 

 

                              

Disclaimer 

Research team Tel: 033-30010001/03   write to us at clientsupport@dynamiclevels.com to give feedback    Website: www.dynamiclevels.com 

 
The investment advice or guidance provided by way of recommendations, reports or other ways are solely the personal views of the research team. Users are 
advised to use the data for the purpose of information and rely on their own judgment while making investment decision  

 

 

Major Up Coming Event:  

NIL 

Top 10 Support Shares 

Name ADM LTP Support Level 
WONDERLA 10.93 386.65 371 : M2 

HERITGFOOD 18.90 513.5 492 : M2 

NAVINFLUOR 75.33 2023 1898 : M1 

KSBPUMPS 21.83 664.85 650.1 : W1 

COSMOFILMS 14.45 325.25 320.5 : W1 

ITDCEM 10.10 124.75 118.8 : M1 

IGARASHI 26.69 643.75 608.1 : W1 

ATUL 62.50 1828.95 1795.4 : W1 

KAJARIACER 27.83 1196.75 1103 : W1 

FSL 1.66 44.1 41.45 : W1 

 
 

 
Top 10 Shares in Volume 

Name ADM 

Times of Avg. 

Daily Volume LTP 

Support 

Level 

WONDERLA 10.93 15.70 386.65 371 : M2 

HERITGFOOD 18.90 4.41 513.5 492 : M2 

SQSBFSI 43.69 4.07 980.05 950 : M0 

NAVINFLUOR 75.33 3.90 2023 1898 : M1 

RPGLIFE 12.26 3.76 236.55 209.2 : M3 

RALLIS 6.97 3.50 214.35 203.2 : M0 

ITDCEM 10.10 3.37 124.75 118.8 : M1 

MINDAIND 36.21 3.08 1161.8 1080 : M0 

TIDEWATER 660.85 2.97 5283.25 1540 : M111 

APLAPOLLO 31.72 2.92 923.8 863.6 : M0 
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