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Strength above 21k likely to see continuation of
northbound journey...

Major Technical Levels to watch for Nifty:
Supply: 21800, 22800
Demand: 20800, 20300, 19800

View: Positive

Nifty end yesterday's session with a gain of ~256
points at 21182

Nifty ends the session at fresh life highs, believe
positivity to continue

India VIX @ 12.32 levels
PCR Ol at 1.06

Sectorally, IT & Realty emerged as top gainers.
Media & Consumer Durables emerged as a top
losers.

Long development seen for EXID

Short development seen for Pl and CROMPTON
Crucial to see continuation of upmove in IT, PSE
and PSU Banks in near term

BankNifty: SL of 46500 for all Longs

Bank Nifty seen U/P vs Nifty

Long development seen for IIB

Data Points:

e Open Interest Buildup:
Nifty future 18.09%
Bank Nifty -3.86%

e Volatilities:
Implied Vol at 10
Historical Vol at 11
INDIAVIXis at 12.32

¢ NIFTY Options activity:
PCR-Ol at 1.37

¢ Fll Activity in previous session:
Fll Long-Short ratio on index futures: 1.32
Index Futures: -339.72 Cr, -3332 Contracts

Index Options: -42968.66 Cr
Index Call -206705 Contracts, Index Put -217044
Contracts

e Retail Long-Short ratio on index futures: 0.82

Stocks in Ban: MGFL, SAIL, Z, ICEM, HCP, BRCM,
IHFL, DELTA

Inclusion: MGFL, SAIL
Exclusion: NACL

Fll Cash: 3570.07 Crores
DIl Cash: 553.17 Crores
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SECTOR Ol v/s Price
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NIFTY options distribution
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% Price Gainers against Ol, Volume & Delivery
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TREND=O-METER: = INDEX & NIFTY50 OPTIONS ACTIVITY

Symbol Spot Expiry PutCal Str_lke Price (o]} Change \} IV
| price Change

ADANIENT 2894.05 28-Dec-23 C 3000 107.9 2,057,400 5,400 63.12 -2.2
ADANIPORTS 1074.7 28-Dec-23 C 1100 31.7 3,700,000 42,400 48.79 -4.59
APOLLOHOSP 5515.9 28-Dec-23 @ 5600 81.95 227,375 4,625 25.41 -0.98
ASIANPAINT 3241.35 28-Dec-23 C 3300 40.1 700,200 31,000 21.89 -0.36
AXISBANK 1120.45 28-Dec-23 C 1150 11 2,743,750 -308,750 22.54 -1.54
BAJAJ-AUTO 6334.85 28-Dec-23 P 6000 17.5 185,875 -13,375 25.03 0.18
BAJAJFINSV 1730.95 28-Dec-23 @ 1700 56.1 653,000 -211,500 24.34 0.94
BAJFINANCE 7474.2 28-Dec-23 C 7500 139.6 702,250 209,375 234 -0.6
BHARTIARTL 1005.2 28-Dec-23 C 1020 12.35 3,285,100 1,261,600 21.85 0.82
BPCL 4457 28-Dec-23 P 379 0.35 2,262,600 -48,600 4427 0.61

BRITANNIA 4946.65 28-Dec-23 C 5000 52.05 195,200 2,800 17.53 -1.16
CIPLA 1204.65 28-Dec-23 C 1220 19.65 1,298,700 466,700 25.41 1.38
COALINDIA 347.6 28-Dec-23 @ 360 49 7,568,400 29,400 32.64 0.34
DIVISLAB 3683.2 28-Dec-23 @ 3800 36.6 540,000 42,600 24.92 -1.21
DRREDDY 5573.35 28-Dec-23 C 5800 47.9 442,375 15,750 27.15 043
EICHERMOT 4086.15 28-Dec-23 C 4100 86.85 304,675 -48,825 26.81 -1.15
GRASIM 2103.9 28-Dec-23 C 2100 45,5 310,175 -475 23.38 -0.18
HCLTECH 1414.6 28-Dec-23 C 1400 35.05 760,900 -515,900 21.54 -1.32
HDFCBANK 1650.15 28-Dec-23 @ 1700 7.2 3,653,650 10,450 16.08 -1.57
HDFCLIFE 684.55 28-Dec-23 @ 700 10.1 2,995,300 914,100 31.1 2.2

HEROMOTOCO 3883.65 28-Dec-23 @ 4000 43.75 714,000 9,900 28.13 -1.04
HINDALCO 543.1 28-Dec-23 P 520 3.05 3,038,000 261,800 27.84 -1.35
HINDUNILVR 2516.35 28-Dec-23 C 2600 12.6 1,537,800 -25,800 18.37 -0.53
ICICIBANK 1033.65 28-Dec-23 P 990 2.65 2,598,400 111,300 21.48 1.6

INDUSINDBK 1551.7 28-Dec-23 P 1500 6.55 1,766,000 267,500 21.73 0.37
INFY 1501.45 28-Dec-23 C 1500 30.95 4,098,000 -979,200 20.89 -2.39
ITC 460.1 28-Dec-23 C 460 8.55 12,544,000 -2,342,400 20.22 -1.35
JSWSTEEL 847.4 28-Dec-23 C 950 2.35 924,750 70,200 38.47 0.04
KOTAKBANK 1853.85 28-Dec-23 C 1900 13.75 1,454,000 -41,200 19.69 -14
LT 3433.1 28-Dec-23 P 3300 12.95 775,500 24,600 22.79 043
LTIM 5944.3 28-Dec-23 @ 6000 128.05 133,800 11,850 29.49 -0.55
M&M 1703.55 28-Dec-23 @ 1760 19.8 1,452,850 1,057,000 29.16 1.31

MARUTI 10353.2 28-Dec-23 @ 11000 38.55 843,200 19,300 25.36 0.25
NESTLEIND 247933 28-Dec-23 P 25000 391.6 43,880 80 18.99 1.76
NTPC 2954 28-Dec-23 C 300 5.55 10,416,000 693,000 30.74 -0.89
ONGC 195.95 28-Dec-23 C 200 3.05 13,174,700 -30,800 28.7 0.85
POWERGRID 232.1 28-Dec-23 @ 240 34 6,879,600 32,400 33.63 2.75
RELIANCE 2464.15 28-Dec-23 @ 2500 23.9 4,878,500 -291,000 1717 -1.99
SBILIFE 1469.85 28-Dec-23 C 1500 17.9 629,250 56,250 23.48 0.32
SBIN 623.65 28-Dec-23 C 630 10.2 9,984,000 3,954,000 23.21 -1.21
SUNPHARMA 12313 28-Dec-23 P 1240 18.05 1,070,300 16,100 18.3 1.72
TATACONSUM 950.45 28-Dec-23 @ 950 18 897,300 125,100 19.65 1.53
TATAMOTORS 719.75 28-Dec-23 C 720 17.25 7,046,625 542,925 26.29 0.13
TATASTEEL 132 28-Dec-23 C 135 2.4 30,778,000 8,833,000 31.97 1.9

TCS 3667.25 28-Dec-23 C 4000 475 935,725 -62,125 25.89 -2.7
TECHM 1264.7 28-Dec-23 C 1300 14.95 1,043,400 3,600 27.02 -2.37
TITAN 35914 28-Dec-23 C 3600 62.3 545,625 31,125 19.18 0.91

ULTRACEMCO 9963.3 28-Dec-23 C 10000 140.35 141,000 -62,900 21.53 -2.22
UPL 599.15 28-Dec-23 C 600 12.45 2,884,700 15,600 23.93 -0.54
WIPRO 434.4 28-Dec-23 C 450 4 4,008,000 -432,000 26.98 -2.26
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DART RATING MATRIX
Total Return Expectation (12 Months)

Buy >20%

Accumulate 10 to 20%

Reduce 0to 10%

Sell < 0%
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