Weekly Derivatives Review

10 November 2024

NIFTY 50

The Nifty 50 spot price closes at 24,148.20, a -0.64%
decrease from the last week. This week, all the major
marketindices posted a negative return, except for the
Nifty Midcap Select.

Nifty futures for the near month expiry closed on
Friday at 24,219.85, with a -0.67% price decrease
compared to the previous week.

Futures total open interest increased by 6.57% from
the previous week, indicating the short buildup in the
index.

Total outstanding open interest (Ol) in Nifty Futures
stood at 1,13,03,025 this week, increasing from the
previous week's open interest of 1,06,05,825.

In the next month's expiry of Nifty futures, there was a
19.81% increase in open interest.

The totalopen interest stands at 13,85,000, whichis an
increase from the previous week's open interest of
11,56,025.

Nifty Options Open Interest Distribution
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Nifty Weekly Change

Current Previous Change
Spot 24,148.20 24,304.35 -0.64%
Futures 24,219.85 24,383.65 -0.67%
Open Int. 1,13,03,025 1,06,05,825 6.57%

Source: NSE, INVES 21 Research

Nifty Pivot Levels

S2 S1 Pivot R1 R2
23,445.8 23,797.0 24,167.3 24,518.4  24,888.7

Source: INVES 21 Research

Nifty Futures Open Interest Build-Up

24,587.1
11,105,675

11,442,325 11,303,025

11,149,425 11,172,925

24,300.5

S

24,219.85
T

24,114 .65

2024-11-04 2024-11-05 2024-11-06 2024-11-07 2024-11-08

HEl Open Interest NIFTY Futures

Source: INVES 21 Research

a
[t=}
™~
«
o~
(]
Ll
<t
o .
o 3 @
~ s
['3]
[T ] H
3 =
i3 2 o - °
- o n ﬂ
I .I!I-Ir.
S o @ @9o @ @9o @ 9o @ @9o @ o @ @9oo o Qo
n 2 N o N o mn <o mn @ ©Q
= & o ®m ®m 5 ¥ A 0 8
s = = = = = & < = =
™~ NN N NN NN N N NN N

Data: Ol Distribution for the upcoming week; Source: NSE, INVES 21 Research

Nifty options distribution indicates a high concentration level on the call side at a strike price of 24,200 and
24,500 for the upcoming week; the option value at these levels is closed at 112.8 and 26.9, respectively.

On the put side, the maximum open interest concentration is at the strike price of 24,200 and 24,000; the option
values at these levels are closed at 182.0 and 95.0, respectively.
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BANKNIFTY

The Nifty Bank spot price closes at 51,561.20, marking Nifty Bank Weekly Change

a -0.22% decrease from the previous week. The major Current Previous Change
contributors to the index were ICICIBANK, AXISBANK, Spot 51,561.20 51,673.90 -0.22%
and AUBANK. Futures 51,788.55 51,927.75 -0.27%

Open Int. 26,54,190 26,49,435 0.18%

Nifty Bank futures for the near month expiry closed on

. . K Source: NSE, INVES 21 Research
Friday at 51,788.55, with a -0.27% decrease in the

futures price compared to last week. Nifty Bank Pivot Levels

. . S2 S1 Pivot R1 R2
Futures total open interest increased by 0.18% from 50,011.7 50,786.5 51,640.2 52,415.0 53,268.7
the previous week, indicating a short buildup in the Source: INVES 21 Research
index.

Nifty Bank Futures Open Interest Build-Up
Total outstanding open interest (Ol) in Nifty Bank ) 120150 52.650,35
Futures stood at 26,54,190 this week, decreasing from o 2,468,025 2,538,045 2282565 T
the previous week's open interest of 26,49,435.

In the next month's expiry of Nifty Bank futures, there
was a +0.79% increase in open interest, as the total
open interest changed to 2,40,270 from the previous
week's open interest of 2,38,380. 51
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HEl Open Interest BANKNIFTY Futures
Source: INVES 21 Research

Nifty Bank Options Open Interest Distribution
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Data: Ol Distribution for the upcoming week; Source: NSE, INVES 21 Research

Nifty Bank options distribution indicates a high concentration on the call side at strike prices of 52,000 and
52,500 for the upcoming week; the option value at these levels is closed at 164.8 and 66.2, respectively.

On the put side, the maximum open interest concentration is at the strike price of 51,500 and 51,000; the option
values at these levels are closed at 310.0 and 138.0, respectively.
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FINNIFTY

The Nifty Financial Services spot price closes at
23,834.55, a -0.47% decrease from last week. The
major contributors to the index were ICICIPRULI,
MUTHOOTFIN, and SHRIRAMFIN.

Nifty Financial Services futures for the near month
expiry closed at 23,945.15 with a -0.50% price
decrease.

Futures total open interest increased by 11.79% from
the previous week, indicating a short buildup in the
index.

Total outstanding open interest (Ol) in Nifty Financial
Futures stood at 65,675 this week, an increase from
the previous week's open interest of 58,750.

In the next month’s expiry of Nifty Financial Services
futures, there is a 34.09% increase in open interest, as
the total open interest changes to 4,425 from the
previous week’s open interest of 3,300.

Nifty Financial Options Open Interest Distribution
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Nifty Financial Weekly Change

Current Previous Change
Spot 23,834.55 23,947.60 -0.47%
Futures 23,945.15 24,066.65 -0.50%
Open Int. 65,675 58,750 11.79%

Source: NSE, INVES 21 Research

Nifty Financial Pivot Levels

S2 S1 Pivot R1 R2

22,999.9 23,417.2 23,837.1 24,254.5 24,674.4
Source: INVES 21 Research

Nifty Financial Futures Open Interest Build-Up
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Data: Ol Distribution for the upcoming week; Source: NSE, INVES 21 Research

Nifty Financial options distribution indicates a high concentration level on the call side at a strike price of 24,000
and 24,200; the option value at these levels is closed at 63.0 and 23.5, respectively.

On the put side, the high open interest concentration is at the strike price of 24,000 and 23,600; the option values

at these levels are closed at 220.4 and 40.0, respectively.
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MIDCPNIFTY

The Nifty Midcap Select spot price closes at 12,520.60,
a 0.96% increase from last week. Midcap Select Index
posted a positive return this week, led by DIXON,
INDHOTEL, and ASHOKLEY.

Nifty Midcap Select futures for the near month expiry
closed on Friday at 12,516.25 with a 0.95% price
increase.

Futures total open interest decreased by -4.44% from
the previous week, indicating a short covering in the
midcap select index.

Total outstanding open interest (Ol) in Nifty Midcap
Select Futures stood at 20,34,800 this week,
decreasing from 21,29,250.

In the next month's expiry of Nifty Midcap Select
futures, the total open interest rose from 39,600 to
47,100.

Nifty Midcap Select Options Open Interest Distribution
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Nifty Midcap Select Weekly Change

Current Previous Change
Spot 12,520.60 12,402.15 0.96%
Futures 12,516.25 12,399.00 0.95%
Open Int. 20,34,800 21,29,250 -4.44%

Source: NSE, INVES 21 Research

Nifty Midcap Select Pivot Levels

S2 S1 Pivot R1 R2
11,857.2 12,188.9 12,457.5 12,789.2 13,057.9

12,525 ' 40.6
23.3
14.5
—
675 = 10.2
Fs.s
[—

1
1
1
1

Source: INVES 21 Research

Nifty Midcap Select Futures Open Interest Build-Up
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Data: Ol Distribution for the upcoming week; Source: NSE, INVES 21 Research

Nifty Midcap Select options distribution indicates a high concentration level on the call side at a strike price of
12,500 and 12,600 for the upcoming week; the option values are 51.0 and 19.0, respectively.

On the put side, high open interest concentration is at the strike price of 12,600 and 12,500; the option values at

these levels are closed at 129.0, and 62.4, respectively.
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Open Interest Participation

This week, Foreign Institutional Investors (Flls) Weekly Futures Ol Participation
increased their long positions in index futures by

33.20%, concluding at 85,969 open interests. Long _Change Short _Change
’ ! Client 4,82,715 10.25%  2,35,575 1.90%
Flls increased their short positions by 22.43% this Dl 1,40,583 1.75% 1,69,520  -0.31%
week, concluding at 2,61,867 open interests. Fil 82,969  33.20%  2,61,867  22.43%
Pro 58,509 -13.77% 97,814 7.47%

The long-to-short ratio in index futures for Flls is Source: NSE, INVES 21 Research

reported at 0.32, indicating a slight increase from the

previous week's ratio of 0.29.
Weekly Options Ol Participation
FIl’'s total number of contracts in index futures

increased by 24.86% from last week, from 2,76,183 to Call Call Put Put
3,44,836. Long Short Long Short

Client 76,52,100 75,99,289 50,65,714 60,32,266
Fll activity in index options open interest increased by DIl 2,078 0 1,77,586 0
27.01%, from 53,40,364 contracts to 67,82,594 Fll 18,95,634 15,23,795 20,89,607 12,73,558
contracts. Pro 20,47,856  24,74,584 19,74,814 20,01,897

Source: NSE, INVES 21 Research
Similarly, activity in Nifty options increased by 37.88%,

from 30,00,020 contracts to 41,36,543 contracts.

Flls increased their position in Nifty Bank futures by 16.53%, from 1,18,808 contracts to 1,38,451 contracts.
Similarly, Flls increased their position in Nifty Bank options by 20.44%, from 16,60,092 to 19,99,462 contracts.

FIl and DIl Activity

In this week's cash market, Flls had a net selling of3-19,637.60 Cr, and DlIs had a net buying of314,391.51 Cr. In
the futures segment, Flls sold index futures worth %¥-1,711.31 Cr and sold stock futures worth -7,830.81 Cr. In
the options, Flls bought ¥33,556.80 Cr worth of index options and sold ¥-9,490.58 Cr worth of stock options.

Fll ]|
Index Futures Index Options | Stock Futures Stock Options
04-Nov-24 -580.38 -1,850.99 -1,417.42 -1,602.11 -4,329.79 2,936.08
05-Nov-24 812.31 41,965.62 2,831.10 -813.73 -2,569.41 3,030.96
06-Nov-24 -482.39 9,337.21 -904.14 -1,296.20 -4,445.59 4,889.33
07-Nov-24 -1,146.43 -26,316.62 -7,193.97 -2,400.38 -4,888.77 1,786.70
08-Nov-24 -314.42 10,421.58 -1,146.38 -3,378.16 -3,404.04 1,748.44

Data: All values in INR crore; Source: NSE, NSDL, INVES 21 Research

Economic Events

India’s services sector showed strong growth in October, with the Purchasing Managers’ Index (PMl) rising to 58.5
from 57.7 in September, signaling robust expansion. This improvement was driven by increased output, new
business orders, and job creation, supported by strong demand and sales pipelines. A PMI above 50 indicates
growth, highlighting positive economic momentum in India’s services industry. India’s manufacturing sector saw
solid growth in October, with the HSBC Manufacturing PMl rising from 56.5 in September to 57.5.
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Copyright of this document vests with S A Artha Securities Private Limited.
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SEBI Reg No: Strock Broker: INZ000316838, ARN: 279815, SEBI Research Analyst Reg No: INHO00016667,
Corp Office: Plot No:27, 2nd Floor, Sri Vishnu Elite, Jayabheri Enclave, Gachibowli, Hyderabad- 500032,
Compliance Officer: Sushmita Bana | E-mail: compliance@inves21.com, Tel No. 040- 48444546
Website: www.inves21.com

Terms & Conditions

The information in this report has been prepared by S A Artha Securities Private Limited. It is intended to be used only by the person or entity it addresses.
The report and the information contained herein are strictly confidential. They should not be alerted 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 prior written consent. The information and opinions in the report
are subject to change without prior notice. The information contained in the report is obtained from public sources and sources to be reliable, but no
independent verification has been made, nor is its accuracy.

The document and information herein are solely for information purposes. They shall not be used or considered as an offer document or solicitation of an
offer to buy, sell, or subscribe for securities or other financial instruments. Though disseminated to all the customers simultaneously, not all customers
may receive the reports at the same time. S A Artha Securities Private Limited will not treat recipients as customers by virtue of their receiving reports.

Disclaimer

This report does not constitute an offer to sell or solicitation for the purchase or sale of any financial instrument or as an official confirmation of any
transaction. Though disseminated to all customers who are due to receive the same, not all customers may receive this report at the same time. S A Artha
Securities Private Limited will not treat recipients as customers by virtue of their receiving this information/report.

Nothing in this report constitutes investment, legal, accounting, or tax advice or a representation that any investment or strategy is suitable or appropriate
for customer satisfaction. The securities and strategies discussed and opinions expressed, if any, in this report may not be suitable for all investors, who
must make their own investment decisions based on their own investment objectives, financial positions, and needs of specific recipients.

While we endeavor to update the information herein on a reasonable basis, S A Artha Securities Private Limited, its subsidiaries, and associated
companies, their directors, and employees are under no obligation to update or keep the information current. Also, regulatory compliance or other reasons
may prevent S A Artha Securities Private Limited and its affiliates from doing so. This report is prepared for assistance only and is not intended to be and
must not alone be taken as the basis for an investment decision.

Recipients of this report should also be aware that past performance is not necessarily a guide to future performance, and the value of investments can go
down as well. The user assumes the entire risk of any use made of this information. Each recipient of this document should make such investigations as it
deems necessary to arrive at an independent evaluation of an investment in the securities of companies referred to in this document (including the merits
and risks involved) and should consult its own advisors to determine the merits and risks of such an investment. The investment discussed or views
expressed may not be suitable for all investors. We do not undertake to advise you as to any change of our views.

This information/recommendation/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 S A Artha Securities Private Limited and affiliates 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 categories of investors. Persons in whose possession this report may
come are required to inform themselves of and to observe such restriction.

S A Artha Securities carries out proprietary trading in the cash and derivative segment. Our proprietary trading and investment business may make
investment decisions that are inconsistent with the recommendations expressed herein.

The analyst certifies that the analyst might have dealt or traded directly or indirectly in securities of the company and that all the views expressed in this
report accurately reflect his or her personal views about the subject company or companies and its or their securities and do not necessarily reflect those
of S A Artha Securities Private Limited.
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