11-Dec-2023 15:32:32 | OiDeer.com

- . o " = Nifty Net O = 0 Line - i = 0 Li

07-Dec-2023 | Participant Wise Ol 08-Dec-2023 | Participant Wise Ol Y | s13.000 | see.s61 Bank Nifty Net Ol — 0 Line 708774 | 1197.64
Contracts Contracts Change 400000 i 1 800000
FlI Net Index Future Oi 31549 Fll Net Index Future Oi 36052 4503
. . 300000 600000

DIl Net Index Future Oi 30195 DIl Net Index Future Oi 30516 321
Pro Net Index Future Oi -13110 OiDeer Pro Net Index Future Oi -20187 -7077
Retail Net Index Future Oi -48634 Retail Net Index Future Oi -46381 2253
NIFTY50 India VIX | 12.76 BANK NIFTY
100000 200000
Current Expiry JPIPXEPEVS Current Expiry JEPIPXEPEES

Nifty Prev. CI 20,969.40 BN Prev. CI 47,262.00
Nifty50 Open 20,965.30 . BN Open 47,233.30
Nifty50 High |  21,026.10 BN High |  47,588.00
Nifty50 Low 20,923.70 BN Low 47,186.60
Nifty50 Spot LTP{  20,994.50 :29.20 BN Spot LTP{ 47,284.25 :50.95

Nifty50 VWAP Diff_ Bearish BN VWAP Diff_ Bearish
Nifty Expected Day High 79.20 BN Expected Day High -39.20
Nifty Expected Day Low 98.40 BN Expected Day Low 268.80
Max Call Oi (Resistance) 180,680 Max Call Oi (Resistance) 266,957
Max Put Oi (Support) 158,109 Max Put Oi (Support) 205,053

Nifty50 SRR i Bearish 0.88 Bank Nifty SRR i Bearish 0.77

200000 400000

-200000

09:14:42
09:25:42
09:37:43
09:14:42
09:25:42
09:37:43
09:49:42
10:01:43
10:13:42
10:25:42
10:37:42
10:49:43
11:01:43
11:13:42
11:25:41
11:37:42
11:49:43
12:01:42
12:13:42
12:25:43
12:37:43
12:49:42
13:01:42
13:13:43
13:25:44
13:37:42

SRR Says 21000 Strike is S(rong Resistance SRR Says 47500 Strike is S(;ong Resistance

CALL col PCR PUT COI CALL cOl PCR PUT COI
14 69

513009 586861 708774 1197640

Price Action NET Oi VWAP Diff Price Action NET Oi VWAP Diff

./ . |
Global Markets
us Canada LONDON Sector HIGH
Dow Jones Nasdaq Hang Seng INDPETRO (F&C Oil Gas & Fuels 360.25 (-17.25) 1 Healthcare 384 (48.15) 335.9
36,247.87 14,403.97 16,187.00 ANFINHOME (F&7inancial Service: 755 (-35.45) 753.3 Capital Goods 565.55 (54.65) 515.35
CARYSIL  ionsumer Durablg 854.45 (-39.45) 851.2 Realty 200.8 (18.35) 189.85
11-Dec-2023 15:32:32 | OiDeer.com KIRLOSBROS | Capital Goods 922.5 (-41.55) 915 Automobile 307.5 (25.75) 291.3

09:14:42
09:21:42

for BTST buy after 3 pm
HIGH

Open Interest Open Interest I JUBLPHARMA | Healthcare 454,85 (17.75) 453.05 MAYURUNIQ_ionsumer Durabie 579 (46.5) 533.8
Call Writer (OTM) 61078 Call Writer (OTM) 48509 VARROC | Automobile 521 (-16.6) 514 INOXWIND | Capital Goods 394 (30.65) | 36335
Call Writer (OTM) 102536 Call Writer (OTM) hUPATHLAB (F&¢ _ Healihcare 2564 (-74.55) 25405 CENTURYPLY ionsumer Durablé 73945 (526) | 697.15
Call Writer (OTM) 56169 Call Writer (OTM) ZENSARTECH brmation Technol 518,65 (-14.45) 5185 TITAGARH : Capital Goods 1068.95 (66.35); 1012.6
Call Writer (ATM) Call Writer (ATM) AMIORG Healthcare 108195 (-29.95) 1076 R UJJIVAN  Financial Serviced 598.95 (35.85) | 566
20,994.50 47,284.25 Healthcare  |NMOSHIN. 273.25 (-7.15) 27275 RADICO FMCG 1661.75 (92.9) | 1587.45
Put Writer (ATM) 121396 Put Writer (ATM) GMDCLTD _ iMetals & Mining 405.9 (-10.3) 4044 AFFLE _ brmation Technols 1193.65 (66.05)i 1127
Put Writer (OTM) 67231 Put Writer (OTM) PRUDENT _ financial Service: 1227 (29.95) 1226 |RE¥ CARTRADE ionsumer Service 771(4025) | 732.05
Put Writer (OTM) Put Writer (OTM) CHOLAHLDNG Financial Service: 1010 (-24.35) 1008.6 NAVA Power 4365 (2265) | 4167
Put Writer (OTM) Put Writer (OTM) BSE inancial Service 2361 (-56.65) 2286.05 |REE SCHNEIDER | Capital Goods 3915 (20.15) | 3715
USHAMART | Capital Goods 308,65 (-7.35) STAR Healthcare 53845 (26.2) | 5163

| OiDeer.cor Dec-202 32 | OiDeer



Nifty Current Expiry

2023-12-14

Time NET Oi

09:14:42

Nifty

PCR

Nifty LTP

09:15:26
09:15:43
09:16:44
09:17:42

W

308721
-293895

09:18:42

09:19:43
09:20:41
09:21:42

-25534
9540

09:22:44 -7742

09:23:43

09:24:42

09:25:42 -550

09:26:43

09:27:42
09:28:42
09:29:42

23942

09:30:43 9

09:31:42 -22188

09:32:43

09:33:42

09:34:42 -6874

09:35:43

09:36:42 4158

09:37:43

-3824

09:38:42
09:39:43

09:40:42 6421

09:41:44

09:42:43 1335

09:43:44 6887

09:44:42

09:45:42
09:46:43
09:47:42

5385
-9007

09:48:42

o

1.2 20,965.30| | 09:14:42
1.2 20,965.30| | 09:15:26
1.2 20,965.30| | 09:15:43
4.28 120,975.90( | 09:16:44
1.09 |20,975.25| | 09:17:42
1.09 |20,980.10| [ 09:18:42
1.02 |20,989.75| | 09:19:43
1.04 |20,993.75| | 09:20:41
1.04 |20,992.35| | 09:21:42
1.02 |20,984.20| | 09:22:44
1.02 |20,985.50| [ 09:23:43
1.02 |21,001.00| | 09:24:42
1.02 |21,009.25| | 09:25:42
1.02 |21,009.25| | 09:26:43
1.02 |21,011.85| [ 09:27:42
1.07 |21,011.85| | 09:28:42
1.07 |20,971.05| | 09:29:42
1.07 |20,979.90| | 09:30:43
1.02 |20,979.90| | 09:31:42
1.02 |20,973.15| | 09:32:43
1.02 |20,985.15| | 09:33:42
1.01 |20,985.15| [ 09:34:42
1.01 |20,992.95| | 09:35:43
1.02 |21,000.40| | 09:36:42
1.01 |20,999.95| | 09:37:43
1.01 |20,999.95| | 09:38:42
1.01 |21,005.15| [ 09:39:43
1.02 |21,008.00| | 09:40:42
1.02 |21,008.00| [ 09:41:44
1.03 |20,997.35| | 09:42:43
1.04 |20,997.35| | 09:43:44
1.04 |20,988.00| | 09:44:42
1.05 |20,979.30| | 09:45:42
1.03 |20,979.30| | 09:46:43
1.03 |20,976.85| | 09:47:42
1.03 |20,979.55| | 09:48:42

J

OiDeer

k

-641270
572965
14940
39386

27508

27946

-14591

-28571

-5854

-3143

33668

18548

54

13995

268.80 Not Break Support

VWAP Diff

Strike

290.62 |47,233.30
290.62 |47,233.30
290.62 |47,233.30
0.76  |47,403.60
1.65 |47,436.30
1.67 |47,442.95
1.71 |47,475.65
1.71 |47,465.75
1.71 |47,456.35
1.73 |47,465.80
1.73 |47,444.60
1.73 |47,461.40
1.75 |47,474.10
1.75 |47,474.10
1.75 |47,440.65
1.71 |47,440.65
1.71 |47,312.70
1.71 |47,283.00
1.64 |47,283.00
1.64 |47,220.75
1.64 |47,309.85
1.63 |47,309.85
1.63 |47,363.50
1.63 |47,397.25
1.63 |47,409.75
1.63 |47,409.75
1.63 |47,409.10
1.68 |47,438.40
1.68 |47,438.40
1.68 [47,429.55
1.7 |47,429.55
1.7 |47,411.75
1.7 |47,368.90
1.69 |47,368.90
1.69 |47,375.35
1.71 |47,384.50




Nifty Current Expiry

2023-12-14

" ommewy

268.80 Not Break Support

VWAP Diff Strike

Nifty

Time NET Oi PCR

Nifty LTP

09:49:42
09:50:42
09:51:43
09:52:43
09:53:44
09:54:43
09:55:42
09:56:43
09:57:42
09:58:44
09:59:42
10:00:43
10:01:43
10:02:42
10:03:43
10:04:42
10:05:45
10:06:43
10:07:42
10:08:42
10:09:42
10:10:42
10:11:43
10:12:42
10:13:42
10:14:42
10:15:42
10:16:42
10:17:42
10:18:42
10:19:42
10:20:40
10:21:43
10:22:42
10:23:43
10:24:43

-3228 1.02 |20,979.55| | 09:49:42
1.02 |20,993.05| [ 09:50:42
1.02 |20,995.55| [ 09:51:43
1.04 |20,995.55| [ 09:52:43
1.04 |20,998.40| | 09:53:44
1.04 |20,995.25| | 09:54:43
1.06 |20,995.35| [ 09:55:42
1.06 |21,000.80| [ 09:56:43
1.08 |20,999.40| | 09:57:42
1.08 ]20,999.50| [ 09:58:44
1.08 |20,995.65| | 09:59:42
1.08 |20,999.10| | 10:00:43
11 21,003.75| | 10:01:43
1.1 21,001.80| | 10:02:42
1.1 21,000.85| | 10:03:43
1.12 |20,997.75| | 10:04:42
1.12 |20,998.65| | 10:05:45
1.12 |20,992.35| | 10:06:43
1.11 |20,996.30| | 10:07:42
1.11 |20,989.00| | 10:08:42
1.11 |20,996.50| | 10:09:42
1.11 |21,001.40| | 10:10:42
1.11 |21,002.45| | 10:11:43
1.12 |21,003.10| | 10:12:42
1.12 |21,001.65| | 10:13:42
1.12 |21,003.70| | 10:14:42
1.12 |21,005.25| | 10:15:42
1.15 |21,008.20| | 10:16:42
1.15 |21,007.55| | 10:17:42
1.15 |21,002.30| | 10:18:42
1.14 |21,001.70| | 10:19:42
1.14 |20,998.60| | 10:20:40
1.14 |20,999.65| | 10:21:43
1.13 |21,006.20| | 10:22:42
1.13 |21,008.55| | 10:23:43
1.13 |21,014.65| | 10:24:43

2420 1.7  |47,384.50
1.7  |47,407.85
1.7 |47,398.00
1.7  |47,398.00
1.7 |47,387.45
1.7  |47,403.05
1.73 |47,391.20
1.73  |47,400.00
1.73 |47,394.60
1.73 |47,418.90
1.73 |47,394.90
1.73  |47,405.85
1.75 |47,415.50
1.75 |47,411.60
1.75 |47,413.05
1.77 |47,418.45
1.77 |47,424.55
1.77 |47,405.30
1.77 |47,408.20
1.77 |47,388.45
1.77 |47,411.10
1.79 |47,416.20
1.79 |47,420.35
1.79 |47,424.30
1.81 |47,411.90
1.81 |47,427.05
1.81 |47,435.60
1.82  |47,480.90
1.82  |47,495.65
1.82 |47,481.15
1.94 |47,473.30
1.94 |47,469.90
1.94 |47,470.80
1.94 |47,486.75
1.94 |47,511.05
1.94 |47,544.10

7675 979

12229 20337

12429

~

5722
4

e

14326 11560

9736 15210

-4570 -531

-1626 9896

5792
95

a

13640

18139 8738

-5138 51862

-5775 -1124

wv
v




Nifty Current Expiry

2023-12-14

Time NET Oi

10:25:42
10:26:42
10:27:42
10:28:44
10:29:43
10:30:42
10:31:45
10:32:42
10:33:43
10:34:44
10:35:42
10:36:42
10:37:42
10:38:44
10:39:43
10:40:43
10:41:44
10:42:42
10:43:43
10:44:43
10:45:42
10:46:43
10:47:43
10:48:44
10:49:43
10:50:42
10:51:43
10:52:43
10:53:42
10:54:42
10:55:42
10:56:43
10:57:43
10:58:42
10:59:42
11:00:42

11210
29107

8719

7753

5613

1833

-53030

-60998

-18659

-7218

-43912

-618

'
[y

Nifty
PCR

Nifty LTP

1.14 |21,017.45]| | 10:25:42
1.14 |21,022.70| | 10:26:42
1.16 |21,017.65| | 10:27:42
1.22 (21,018.70| | 10:28:44
1.22 |21,016.55| | 10:29:43
1.22 |21,019.85| | 10:30:42
1.23 |21,018.90] | 10:31:45
1.23 |21,018.35| | 10:32:42
1.23 |21,018.00] | 10:33:43
1.24 (21,020.70| | 10:34:44
1.24 |21,018.35| | 10:35:42
1.24 |21,014.95| | 10:36:42
1.25 |21,014.30| | 10:37:42
1.25 |21,014.60| | 10:38:44
1.25 |[21,011.90] | 10:39:43
1.25 |[20,999.15| | 10:40:43
1.25 |[20,976.25| | 10:41:44
1.25 |20,964.95| | 10:42:42
1.16 |20,962.70| | 10:43:43
1.16 |20,962.90| | 10:44:43
1.16 |20,962.30] | 10:45:42
1.05 |20,970.95| | 10:46:43
1.05 |20,973.80| | 10:47:43
1.05 [20,975.40| | 10:48:44
1.02 |20,973.65| | 10:49:43
1.02 |20,971.35| | 10:50:42
1.02 |20,973.65| | 10:51:43
1.01 [20,962.90| | 10:52:43
1.01 |20,955.00] | 10:53:42
1.01 [20,953.75| | 10:54:42
0.95 [20,958.60| | 10:55:42
0.95 [20,968.65| | 10:56:43
0.95 [20,971.95| | 10:57:43
0.95 |20,983.30| | 10:58:42
0.95 [20,981.25| | 10:59:42
0.95 [20,978.00| | 11:00:42

268.80 Not Break Support

VWAP Diff Strike

2.05  [47,549.80
o0 | 2.05  [47,566.05
[ o | 2.05 [47,560.10
213 [47,557.75
[ o | 213 [47,541.80
o0 | 213 [47,548.05
214 |47,558.30
o0 | 2.14  [47,547.75
216 |47,537.30
216 [47,533.05
2.16 [47,525.90
o0 | 2.16  [47,506.55
215 [47,516.70
[ o | 215 [47,522.50
o | 215 [47,524.55
213 |47,485.55
o0 | 213 [47,419.70
[ o | 213 |47,388.60
2.03  [47,337.05
[ o | 2.03 |47,340.65
o0 | 2.03 [47,337.20
19 4736355
[ o | 19 |47,370.00
o0 | 19 4736935
1.86 |47,365.15
186 [47,363.55
[ o | 1.86 |47,361.10

911 1.86  [47,351.90
[ o | 1.86 |47,288.05
o0 | 1.86 [47,297.80
176 [47,323.80
o0 | 1.76 [47,368.05
o0 | 176 [47,368.45
174 [47,385.55
o0 | 174 [47,370.40
[ o | 1.74 |47,363.15




Nifty Current Expiry

2023-12-14

Time NET Oi

11:01:43
11:02:40
11:03:43
11:04:42
11:05:44
11:06:44
11:07:43
11:08:43
11:09:42
11:10:43
11:11:43
11:12:42
11:13:42
11:14:43
11:15:42
11:16:45
11:17:43
11:18:44
11:19:42
11:20:43
11:21:43
11:22:42
11:23:43
11:25:02
11:25:41
11:26:42
11:27:43
11:28:42
11:29:43
11:30:42
11:31:43
11:32:42
11:33:42
11:34:43
11:35:43
11:36:42

-1078

-4876

7553

2195

33046

27566

11505

10517

12536

16586

5508

4415

-5397

BN ATM
‘ 47300
’:iéa’ Nifty LTP Time
0.94 |20,985.00| [ 11:01:43
0.94 |20,985.85| | 11:02:40
094 [20,977.50] [ 11:03:43
0.94 |20,983.50| [ 11:04:42
0.94 [20,984.75| | 11:05:44
0.95 |20,987.35| [ 11:06:44
0.95 |20,995.30| [ 11:07:43
0.95 |20,995.80| [ 11:08:43
0.95 |20,998.75| [ 11:00:42
1 |21,000.70] | 11:10:43
1 |21,001.40] | 12:11:43
1 [21,002.20] | 11:12:42
1.04 |21,006.35| | 11:13:42
1.04 |21,005.55| | 11:14:43
1.04 |21,006.60| | 11:15:42
1.06 |21,005.45| | 11:16:45
1.06 |21,008.15| |11:17:43
1.06 |21,010.45| | 11:18:44
1.08 |21,009.40| | 11:19:42
1.08 |21,005.10| | 11:20:43
1.08 |21,003.60| | 11:21:43
11 |21,001.25] | 11:22:42
11 [20,999.85| | 11:23:43
113 |21,004.20| | 11:25:02
113 |[21,004.20| | 11:25:41
113 |20,999.75| | 11:26:42
113 |20,996.40| | 11:27:43
114 |20,996.40| | 11:28:42
114 |20,997.45| | 11:29:43
114 |20,994.00| | 11:30:42
114 |20,989.75| | 11:31:43
1.14 |20,989.85| [ 11:32:42
114 |20,992.35| | 11:33:42
113 [20,993.75| | 11:34:43
113 |20,995.15| | 11:35:43
113 |20,997.55| | 11:36:42

OiDeer

4

[
w

| o |
| 2471 |
| o |
| o |
| -s605 |
| o |
| 657 |
| o |
| 5490 |
| o |
| o |
| o |
| 3234 |

268.80 Not Break Support

VWAP Diff

47500
47000

Strike BN PCR | BNLTP
1.73 |47,358.00
1.73 |47,351.30
1.73 |47,335.90
1.72 |47,341.05
1.72 |47,337.60
1.72 |47,343.65
1.73 |47,361.80
1.73 |47,359.75
1.73 |47,360.35
1.73 |47,353.45
1.73 |47,359.80
1.73 |47,361.50
1.71 |47,363.50
1.72 |47,365.50
1.72 |47,368.10
1.71 |47,360.70
1.71 |47,370.30
1.71 |47,386.55
1.71 |47,382.95
1.71 |47,371.90
1.71 |47,351.60
1.71 |47,344.05
1.71 |47,346.10
1.71 |47,363.35
1.71 |47,363.35
1.71 |47,358.40
1.71 |47,347.00
1.7 |47,352.90
1.7 |47,346.50
1.7 |47,343.65
1.71 |47,336.45
1.71 |47,336.30
1.71 |47,349.80
1.72 |47,346.65
1.72 |47,342.75
1.72 |47,355.70




Nifty Current Expiry - BN ATM

2023-12-14 . 47300

268.80 Not Break Support | 47000

Nifty LTP Time . i VWAP Diff Strike BN PCR | BN LTP

Nifty

Time NET Oi PCR

11:37:42
11:38:42
11:39:42
11:40:42
11:41:43
11:42:42
11:43:42
11:44:46
11:45:43
11:46:42
11:47:44
11:48:42
11:49:43
11:50:43
11:51:43
11:52:41
11:53:42
11:54:42
11:55:43
11:56:43
11:57:44
11:58:43
11:59:43
12:00:43
12:01:42
12:02:43
12:03:44
12:04:43
12:05:42
12:06:43
12:07:44
12:08:42
12:09:44
12:10:42
12:11:42
12:12:49

1.12 |20,995.80| | 11:37:42
1.12 |20,989.45| | 11:38:42
1.12 |20,985.55| | 11:39:42
1.09 |20,987.70| | 11:40:42
1.09 |20,987.70| | 11:41:43
1.09 |20,987.75| | 11:42:42 1.71 |47,332.85
1.08 |20,992.25| | 11:43:42 1.69 |47,334.40
1.08 |20,996.10| | 11:44:46 -27 1.69 |47,350.10
1.08 |20,994.55| | 11:45:43 1.69 |47,346.00
1.07 |20,999.15]| | 11:46:42 1.69 |47,363.50
1.07 |21,000.15| | 11:47:44 1.69 |47,371.35
1.07 |20,994.80| | 11:48:42 1.69 |47,364.50
1.07 |20,991.00| | 11:49:43 1.68 |47,352.00
1.07 |20,992.40| | 11:50:43 1.68 |47,352.35
1.07 |20,991.20| | 11:51:43 1.68 |47,351.70

| o |
| 1122 |
| s |
| o |
| -5340 |
| o |
| o |
1.07 |20,988.15| | 11:52:41 [ 3263 | 1.69 |47,354.55
| o |
| -6186 |
| o |
| o |

1.72 |47,353.45
1.72 |47,343.60
1.72 |47,331.85
1.71 |47,336.15
1.71 |47,336.15

[y
[N

-16663

-9262

-5889

-132

~

-394

1.07 |20,984.30| | 11:53:42 26 1.69 |47,345.55
1.07 |20,982.35| | 11:54:42 1.69 |47,343.00
1.05 |20,975.25| | 11:55:43 1.68 |47,327.20
1.05 |20,978.35| | 11:56:43 1.68 |47,334.85
1.05 |20,979.90| | 11:57:44 1.68 |47,336.75
1.02 |20,983.70| | 11:58:43 1.68 |47,346.90
1.02 |20,982.65| | 11:59:43 1.68 |47,343.75
1.02 |20,987.30| | 12:00:43 1.68 |47,369.75
1.02 |20,989.80| | 12:01:42 1.68 |47,366.95
1.02 |20,986.20| | 12:02:43 74 1.68 |47,366.10
1.02 |20,994.05| | 12:03:44 1.68 |47,384.55
1.02 |20,990.35| | 12:04:43 1.68 |47,372.85
1.02 |20,987.60| | 12:05:42 1.68 |47,365.60
1.03 |20,986.25| | 12:06:43 1.69 |47,357.05
1.03 |20,992.30| | 12:07:44 1.69 |47,373.90
1.03 |20,990.60| | 12:08:42 1.69 |47,370.30
1.03 |20,990.45| | 12:09:44 1.69 |47,372.25
1.03 |20,986.75| | 12:10:42 1.68 |47,360.85
1.03 |20,986.75| | 12:11:42 49 1.68 |47,366.25
1.04 |20,986.80| | 12:12:49 1.68 |47,367.55

-12132

-15494

-2324

N
wv

1124

4762

1090

2990




Nifty Current Expiry 20 Not Break 21000 BN ATM 47500
2023-12-14 . Not Break Support | 20900 47300 OiDeer 268.80 Not Break Support | 47000

Time NET Oi \ ctio o Strike Tjg Nifty LTP [l Time et O ion | VWAP Diff Strike BN PCR | BN LTP
12:13:42 o0 | 1.04 |20,987.55 | 12:13:42 168 [47,369.05
12:14:42 o | 1.04 [20,984.35] | 12:14:42 168 [47,362.20
12:15:44 o | 1.04 |20,985.25| | 12:15:44 168 [47,361.10
12:16:42 | 2796 | 1.04 [20,983.80] | 12:16:42 167 [47,360.55
12:17:42 o | 1.04 |20,983.10| | 12:17:42 167 [47,360.30
12:18:43 1.04 [20,979.80] | 12:18:43 o0 | 167 [47,358.55
12:19:42 | 4254 | 1.03 |20,977.35| | 12:19:42 1.67 |47,352.95
12:20:53 252 1.04 [20,973.30] | 12:20:53 o0 | 167 [47,343.50
12:21:43 o | 1.04 |20,978.35| [ 12:21:43 [ o | 1.67 |47,356.85
12:22:43 | 10679 | 102 |20,977.90] | 12:22:43 167 [47,366.15
12:23:43 o | 1.02 |20,972.30| | 12:23:43 167 |47,347.55
12:24:43 o | 1.02 |[20,971.40| | 12:24:43 o0 | 1.67 |47,350.15
12:25:43 | 2801 | 1.01 [20,966.65 | 12:25:43 166 [47,342.75
12:26:43 | 10288 | 1 [20972.65| | 12:26:43 166 |47,350.60
12:27:45 o | 1 |20972.65| | 12:27:45 o0 | 166 |47,350.60
12:28:43 | 3538 | 099 |20,973.65| | 12:28:43 1.66 |47,350.00
12:29:42 | 3011 | 0.99 [20971.50 | 12:29:42 166 [47,337.45
12:30:43 o | 099 |20,969.90]| | 12:30:43 [ o | 1.66 |47,335.80
12:31:43 | 3500 | 0.98 [20,969.30] | 12:31:43 166 [47,332.30
12:32:44 o | 098 [20,970.25| | 12:32:44 [ o | 1.66 |47,328.60
12:33:42 o0 | 0.98 [20,969.75| | 12:33:42 [ o | 166 [47,330.10
12:34:42 | 2359 | 0.98 [20,968.70| | 12:34:42 166 [47,321.25
12:35:43 o | 0.98 |20,964.80| | 12:35:43 166 [47,318.10
12:36:42 o | 0.98 [20,968.40] | 12:36:42 o0 | 166 [47,334.30
12:37:43 | 2563 | 0.98 |20,965.65| | 12:37:43 167 [47,328.10
12:38:43 o | 0.98 [20,969.80] | 12:38:43 o0 | 167 [47,319.70
12:39:43 o | 098 |20,967.10| | 12:39:43 [ o | 1.67 |47,323.50
12:40:42 | 12853 | 0.97 [20972.95| | 12:40:42 165 [47,342.85
12:41:42 097 |20,974.00| [ 12:41:42 24 165 |47,350.65
12:42:42 o | 097 |20,973.85| [ 12:42:42 o0 | 165 [47,354.10
12:43:42 | 4647 | 096 |20,970.15| [ 12:43:42 166 |47,345.85
12:44:42 o | 0.96 [20,973.05| | 12:44:42 1.65 |47,346.05
12:45:42 o | 0.96 [20971.70] | 12:45:42 o0 | 165 [47,345.10
12:46:43 | 3201 | 0.96 |20,973.10| | 12:46:43 164 [47,353.75
12:47:42 | 924 | 0.96 |20,976.70] | 12:47:42 165 [47,352.05
12:48:44 o | 096 |20,978.00| | 12:48:44 [ o | 1.65 |47,348.95




Nifty Current Expiry 20 Not Break 21000 BN ATM
2023-12-14 . Not Break Support | 20900 47300

Nifty
PCR

268.80 Not Break Support | 47000

Nifty LTP Time . i VWAP Diff Strike BN PCR | BN LTP

Time NET Oi . ctio Di Strike

12:49:42 0.96 (20,981.30| | 12:49:42
12:50:42 -1128 0.95 (20,979.45| | 12:50:42
12:51:43 0.95 |(20,975.35| | 12:51:43
12:52:41 -2717 0.95 (20,977.40| | 12:52:41
12:53:44 0.95 (20,970.35| | 12:53:44
12:54:42 0.95 (20,971.50| | 12:54:42
12:55:44 0.95 (20,971.50| | 12:55:44
12:56:43 0.95 |(20,974.70| | 12:56:43
12:57:42 0.95 |(20,971.00| | 12:57:42
12:58:44 0.94 (20,971.50| | 12:58:44
12:59:42 0.94 (20,974.20| | 12:59:42
13:00:43 0.94 (20,979.25| | 13:00:43
13:01:42 0.94 (20,979.55| | 13:01:42
13:02:43 0.94 (20,976.90| | 13:02:43
13:03:42 0.94 (20,974.40| | 13:03:42
13:04:42 0.94 (20,974.05| | 13:04:42
13:05:43 -724 0.94 (20,971.55| | 13:05:43
13:06:43 0.94 [20,969.50| | 13:06:43
13:07:43 -336 0.94 (20,971.95| | 13:07:43
13:08:42 0.94 [20,969.80| | 13:08:42
13:09:42 0.94 (20,970.05| | 13:09:42
13:10:42 0.94 (20,971.30| | 13:10:42
13:11:44 0.94 (20,973.50| | 13:11:44
13:12:43 0.94 (20,978.10| | 13:12:43
13:13:43 0.94 |(20,975.10| | 13:13:43
13:14:43 0.94 (20,971.65| | 13:14:43
13:15:43 0.94 (20,975.15| | 13:15:43
13:16:43 0.95 (20,984.25| | 13:16:43
13:17:42 0.95 (20,982.75| | 13:17:42
13:18:43 0.95 |20,983.10| | 13:18:43
13:19:42 0.95 (20,984.40| | 13:19:42
13:20:43 0.95 |[20,983.95| | 13:20:43
13:21:43 0.95 (20,984.50| | 13:21:43
13:22:42 0.95 |(20,981.35| | 13:22:42
13:23:43 0.95 |(20,978.65| | 13:23:43
13:24:43 0.95 |(20,981.75| | 13:24:43

1.65 |47,355.15
1.65 |47,352.30
1.65 |47,339.05
1.65 |47,345.35
1.66 |47,326.80
1.66 |47,333.40
1.66 |47,333.40
1.66 |47,341.05
1.66 |47,343.50
1.66 |47,344.05
1.66 |47,348.15
1.66 |47,353.55
1.65 |47,363.65
1.65 |47,358.70
1.65 |47,349.65
1.65 |47,349.45
1.65 |47,349.20
1.65 |47,341.30
1.65 |47,347.40
1.65 |47,344.95
1.65 |47,349.20
1.65 |47,351.45
1.65 |47,353.75
1.65 |47,375.50
1.64 |47,366.55
1.64 |47,347.00
1.64 |47,354.25
1.64 |47,378.90
1.64 |47,371.35
1.64 |47,366.75
1.65 |47,367.55
1.65 |47,376.10
1.65 |47,374.95
1.65 |47,366.65
1.64 |47,373.05
1.64 |47,374.65

'
=
w

iy

I
fuy

| o
[ 1103
| o
| 80
| o
[ o
[ 2315

-
[oe]

w
N
)

-
~

()]
~

'
=

| o |
| 754 |
| 71|
| 4|
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| o |
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| o |
| 420 |
| o |
| o |
| 6923 |
| 137 |
| o |
| 759 |
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| o |
| 2735 |
| 18 |
| o |
| o |
[ 4171 |
| o |




Nifty Current Expiry 20 Not Break 21000
2023-12-14 . Not Break Support | 20900 i 268.80 Not Break Support

Nifty
PCR

Nifty LTP . i VWAP Diff Strike

Time NET Oi . ctio Di Strike

13:25:44
13:26:42
13:27:43
13:28:43
13:29:43
13:30:44
13:31:44
13:32:43
13:33:44
13:34:42

0.95 (20,983.95| | 13:25:44
0.95 (20,987.95| | 13:26:42
0.95 [20,986.05| | 13:27:43
0.95 (20,987.55| | 13:28:43
0.95 (20,984.90| | 13:29:43
0.95 (20,983.85| | 13:30:44
0.94 (20,983.70| | 13:31:44
0.94 (20,983.15| | 13:32:43
0.94 (20,979.55| | 13:33:44
0.94 (20,984.55| | 13:34:42
13:35:44 0.95 (20,986.65| | 13:35:44
13:36:43 0.95 [20,988.30| | 13:36:43
13:37:42 0.95 (20,991.05| | 13:37:42
13:38:43 0.95 |[20,988.75| | 13:38:43
13:39:42 0.95 (20,991.10]| | 13:39:42
13:40:43 0.96 [20,988.85| | 13:40:43
13:41:43 0.96 (20,987.35| | 13:41:43
13:42:43 0.96 (20,988.30| | 13:42:43
13:43:40 0.96 (20,994.70| | 13:43:40
13:44:42 0.98 (20,993.30| | 13:44:42
13:45:44 0.98 (20,993.15| | 13:45:44
13:46:43 0.98 [20,988.60| | 13:46:43
13:47:43 0.98 [20,989.90| | 13:47:43
13:48:42 0.98 (20,985.45| | 13:48:42
13:49:43 0.97 |[20,987.65| | 13:49:43
13:50:44 0.97 (20,984.60| | 13:50:44
13:51:45 0.97 (20,983.10| | 13:51:45
13:52:44 0.97 (20,982.40| | 13:52:44
13:53:43 0.97 |(20,975.50| | 13:53:43
13:54:43 0.97 |20,977.25| | 13:54:43
13:55:41 0.97 |(20,975.10]| | 13:55:41
13:56:44 0.97 |(20,975.75| | 13:56:44
13:57:42 0.97 |(20,973.45| | 13:57:42
13:58:42 0.96 [20,979.15]| | 13:58:42
13:59:42 0.97 (20,980.95| | 13:59:42
14:00:42 0.97 |(20,978.90| | 14:00:42

1.63 |47,382.00
1.63 |47,389.25
1.63 |47,386.55
1.64 |47,398.00
1.64 |47,392.80
1.64 |47,390.75
1.63 |47,392.45
1.63 |47,384.30
1.63 |47,380.45
1.63 |47,384.70
1.63 |47,391.65
1.63 |47,392.85
1.63 |47,383.35
1.63 |47,391.20
1.63 |47,394.85
1.63 |47,385.90
1.63 |47,379.30
1.63 |47,385.50
1.65 |47,398.00
1.65 |47,392.00
1.65 |47,394.95
1.65 |47,390.10
1.64 |47,395.70
1.64 |47,383.55
1.64 |47,388.60
1.64 |47,386.65
1.64 |47,381.20
1.64 |47,377.50
1.64 |47,368.60
1.64 |47,357.35
1.64 |47,355.30
1.64 |47,357.75
1.64 |47,338.95
1.65 |47,365.10
1.65 |47,365.15
1.65 |47,356.55

N
=}

=
v

~

=
w
w




Nifty Current Expiry

2023-12-14

Time NET Oi

14:01:43
14:02:47
14:03:43
14:04:42
14:05:45
14:06:42
14:07:44
14:08:43
14:09:44
14:10:42
14:11:46
14:12:43
14:13:43
14:14:43
14:15:42
14:16:43
14:17:42
14:18:42
14:19:42
14:20:43
14:21:41
14:22:44
14:23:44
14:24:42
14:25:42
14:26:42
14:27:42
14:28:42
14:29:43
14:30:48
14:31:42
14:32:43
14:33:43
14:34:43
14:35:42
14:36:42

-1353

7003

3885

7028
5553

14150

o

6391
3608

2248
7

o]

o

3628

5038

5520

-873

2963

-423

-760

Nifty
PCR

Nifty LTP

0.97 [20,980.60| | 14:01:43
0.96 [20,983.15| | 14:02:47
0.96 |20,983.15| | 14:03:43
0.97 [20,992.60| | 14:04:42
0.97 [20,990.20| | 14:05:45
0.97 [20,993.70| | 14:06:42
0.97 [20,993.50| | 14:07:44
0.98 (20,988.80| | 14:08:43
0.98 (20,991.10| | 14:09:44
0.99 (20,991.95]| | 14:10:42

1 20,993.30| | 14:11:46

1 20,990.45( | 14:12:43
1.02 |20,990.70| | 14:13:43
1.02 |20,993.70| | 14:14:43
1.02 |20,991.05| | 14:15:42
1.03 |20,992.55| | 14:16:43
1.03 |20,993.25| | 14:17:42
1.03 |20,991.55| | 14:18:42
1.04 |20,989.20| | 14:19:42
1.04 |20,990.00| | 14:20:43
1.04 |20,991.20| | 14:21:41
1.04 |20,987.30| | 14:22:44
1.05 |20,992.30| | 14:23:44
1.05 |20,994.45| | 14:24:42
1.05 |20,994.30| | 14:25:42
1.06 |20,993.60| | 14:26:42
1.06 |20,988.90| | 14:27:42
1.06 |20,987.10| | 14:28:42
1.06 |20,986.10| | 14:29:43
1.06 |20,984.40| | 14:30:48
1.06 |20,990.55| | 14:31:42
1.06 |20,994.15| | 14:32:43
1.06 |20,995.90| | 14:33:43
1.06 |20,996.10| | 14:34:43
1.06 |20,998.05| | 14:35:42
1.06 |21,003.90| | 14:36:42

o |
o |

N
o |
o]

o |

o |
o |
o |

o |
o |
o |
o |
o |
o |
o |

268.80 Not Break Support

VWAP Diff Strike

47,348.00
1.64 |47,361.05
1.64 |47,361.05
1.64 |47,361.00
1.64 |47,365.10
1.64 |47,382.55
1.64 |47,378.60
1.64 |47,377.15
1.64 |47,380.00
1.64 |47,385.75
1.64 |47,387.50
1.64 |47,381.60
1.62 |47,378.85
1.62 |47,390.40
1.62 |47,389.85
1.62 |47,382.60
1.63 |47,392.90
1.63 |47,387.95
1.63 |47,386.90
1.63 |47,381.65
1.63 |47,386.55
1.64 |47,364.50
1.64 |47,379.80
1.64 |47,393.85
1.64 |47,392.35
1.64 |47,392.90
1.64 |47,383.60
1.64 |47,369.70
1.64 |47,364.80
1.64 |47,367.20
1.64 |47,374.05
1.64 |47,384.30
1.64 |47,385.15
1.64 |47,382.75
1.64 |47,386.55
1.64 |47,406.90




Nifty Current Expiry 20 Not Break 21000
2023-12-14 . Not Break Support | 20900

Nifty
PCR

%
OiDear 268.80 Not Break Support

VWAP Diff Strike

Time NET Oi . ctio Di Strike Nifty LTP

14:37:42
14:38:44
14:39:43
14:40:43
14:41:42
14:42:43
14:43:42
14:44:42
14:45:42
14:46:43
14:47:42
14:48:43
14:49:42
14:50:44
14:51:43
14:52:43
14:53:43
14:54:44
14:55:44
14:56:43
14:57:44
14:58:44
14:59:51
15:00:43
15:01:42
15:02:44
15:03:43
15:04:42
15:05:42
15:06:44
15:07:44
15:08:43
15:09:42
15:10:44
15:11:44
15:12:43

1.06 |21,003.90| | 14:37:42
1.06 |20,998.30| | 14:38:44
1.06 |20,999.60| | 14:39:43
1.06 |21,000.95| | 14:40:43
1.06 |21,003.55| | 14:41:42
1.06 |20,997.35| | 14:42:43
1.06 |20,996.80| | 14:43:42
1.07 |20,997.75| | 14:44:42
1.07 |20,996.95| | 14:45:42
1.07 |20,996.65| | 14:46:43
1.07 |20,998.85| | 14:47:42
1.07 |21,001.20| | 14:48:43
1.08 |21,001.95| | 14:49:42
1.08 |21,002.55| | 14:50:44
1.08 |20,999.85| | 14:51:43
1.08 |20,997.00| | 14:52:43
1.08 |20,999.55| | 14:53:43
1.08 |20,999.45| | 14:54:44
1.08 |20,996.10| | 14:55:44
1.08 |20,994.30| | 14:56:43
1.08 |20,996.65| | 14:57:44
11 20,990.40| | 14:58:44
11 20,995.05| | 14:59:51
11 20,995.05| | 15:00:43
Al 20,998.50| | 15:01:42
1.11 |20,995.05| | 15:02:44
1.11 |21,000.00| | 15:03:43
1.12 |21,003.80| | 15:04:42
1.12 |21,008.90| | 15:05:42
1.12 |21,005.15]| | 15:06:44
1.17 |21,004.60| | 15:07:44
1.17 |20,999.30| | 15:08:43
1.17 |20,999.85| | 15:09:42
1.16 |21,002.00| | 15:10:44
1.16 |21,001.95| | 15:11:44
1.16 |21,003.30| | 15:12:43

-8643 1.64 |47,406.90
1.64 |47,409.45
1.64 |47,408.90
1.64 |47,410.70
1.64 |47,421.00
1.64 |47,400.35
1.64 |47,402.75
1.67 |47,399.50
1.67 |47,393.55
1.69 [47,385.10
1.69 |47,394.80
1.69 |47,418.05
1.7 |47,410.65
1.7 |47,417.55
1.7 |47,410.90
1.69 |47,393.50
1.69 |47,400.55
1.7 |47,389.90
1.7 |47,374.00
1.7 |47,344.70
1.7 |47,359.25
1.69 |47,343.30
1.69 |47,359.45
1.7 |47,359.45
1.7 |47,367.60
1.7 |47,341.65
1.7 |47,354.15
1.7 |47,369.90
1.73 |47,369.05
1.73 [47,333.10
1.74 |47,310.60
1.74 |47,311.85
1.74 |47,317.40
1.71 |47,337.85
1.71 |47,355.00
1.71 |47,358.60

4464
15

16826

8895

507
6

(%)

-3030

=y
~

3771
-883

-7962

v

2689

1776

N
w

-309
12118

2338

-14723




Nity ATM | Curront Expiy 7920 || NotBIeak 21000 o
2023-12-14 -- 98.40 Not Break Support | 20900 ‘ 268.80 Not Break Support | 47000

. Price .
Time NETOI | +A-v | NtOT I pcion | VWAP Strike Nifty
NEGE] . Diff PCR
Signal

Nifty LTP NET Oi = . i VWAP Diff Strike

15:13:43 82787
15:14:42
15:15:43
15:16:43
15:17:44
15:18:43
15:19:43
15:20:43 73169
15:21:43 79274
15:22:43 79274
15:23:43 73607
15:24:41 73607
15:25:42 58182
15:26:43 70597
15:27:42 70597
15:28:43 85197
15:29:43
15:30:43

-12594 1.14 |21,003.20| | 15:13:43 544119 47,368.10
1.14 |21,005.85]| | 15:14:42 544119 1.71 [47,368.10
1.14 |21,005.85| | 15:15:43 544119 1.71 |47,366.15
1.13 |21,002.05]| | 15:16:43 544119 1.71 [47,331.30
1.15 |20,993.30| | 15:17:44 532679 1.7/ 47,300.50
1.15 |20,986.80| | 15:18:43 532679 1.7 47,281.45
1.13 |20,984.75| | 15:19:43 506611 1.67 |47,275.65
1.13 |20,989.15]| | 15:20:43 506611 1.67 (47,283.40
1.15 |20,991.45]| | 15:21:43 499947 1.66 |47,290.45
1.15 |20,990.50| | 15:22:43 499947 1.66 (47,284.10
1.14 |20,993.20| | 15:23:43 501840 1.67 |47,284.50
1.14 |20,994.65| | 15:24:41 501840 1.67 (47,307.40
1.11 |20,993.20| | 15:25:42 501840 1.67 |47,298.85
1.13 |20,994.95| | 15:26:43 501096 1.68 |47,257.00
1.13 |20,993.65]| | 15:27:42 501096 1.68 [47,250.85
1.17 |20,997.15| | 15:28:43 501096 1.68 |47,271.50
1.14 |20,995.45]| | 15:29:43 488866 1.69 |47,271.05
1.14 |20,995.50| | 15:30:43 488866 1.69 |47,279.75

-10124
9785

-9279

6105

-5667

-15425
12415

14600
-11345




- Current Expiry Exp H\gh . 79.20 Not Break ReS|sta x Breakout ReS|sta [0]
21000 2023-12-14 -- 98.40 Not Break Support OiDeer |-- 268.80 Not Break Support | 47000

" Price .
Time NETOI | +A-v | NEEOT | ption | VWAP Strike Nifty
NEGE] . Diff PCR
Signal

Nifty LTP i i . i VWAP Diff Strike




fty ATM
21000

Net Oi Price Put COI
Signal | Action (Bullish e c VWAP Diff | Strike
signal A) signal
09:14:42 | 100207 0 120278 0 12 |20965.30] |09:14:42| 1675 0 486788 290.62 [47,233.30
09:15:26 | 100207 0 120278 0 12 [20965.30) [09:15:26 | 1675 0 486788 200.62 [47,233.30
09:15:43 | 100207 0 120278 0 12 [20965.30] [09:1543] 1675 0 486788 200.62 [47,233.30
09:16:44 | 100207 0 428999 | 308721 428 |20975.90| |09:16:44 | 642945 | 641270 486788 076 [47,403.60
09:17:42 | 394102 | 293895 428999 0 109 [20,975.25| | 09:17:42| 642945 0 1059753 165 |47,43630
09:18:42 | 394102 0 428999 0 109 [20,980.10] | 09:18:42 | 642945 0 1074693 167 |47,44295
09:19:43 | 440318 | 46216 449681 | 20682 102 [20,989.75] [ 09:19:43| 663891 | 20946 1135025 171 [47,47565
09:20:41 | 440318 0 459221 | 9540 104 |20,993.75] | 09:20:41 | 663891 0 1135025 171 [47,465.75
09:21:42 | 440318 0 459221 ) 104 [20,992.35| | 09:21:42| 663891 ) 1135025 171 [47,45635
09:22:44 | 481713 | 41395 192874 | 33653 102 |20,984.20| [ 09:22:44| 682087 | 18196 1180729 173 [47,465.80
09:23:43 | 481713 0 492874 0 102 [20,985.50] [ 09:23:43 | 682087 0 1180729 173 |47,444.60
09:24:42 | 481713 0 492874 0 102 [21,001.00| | 09:24:42| 682087 0 1180729 173 [47,461.40
09:25:42 | 518180 | 36467 528791 | 35017 102 [21,009.25] [ 09:25:42| 706298 | 24211 1232886 175 [47,474.10
09:26:43 | 518180 o 528791 ) 102 [21,000.25| | 09:26:43| 706298 ) 1232886 175 [47,474.10
09:27:42 | 518180 [} 528791 ) 102 |21,011.85] | 09:27:42| 706298 ) 1232886 175 [47,44065
09:28:42 | 515700 | -2480 550253 | 21462 107 [21,011.85] [ 09:28:42| 725692 | 19394 1237689 171 |47,44065
09:29:42 | 515700 0 550253 0 1.07 [20,971.05] | 09:29:42| 725692 0 1237689 171 [47,312.70
09:30:43 | 515700 0 551202 | 949 107 [20,979.90| | 09:30:43| 725692 o 1237689 171 [47,283.00
09:31:42 | 537888 | 22188 551202 ) 102 [20,979.90| [ 09:31:42| 756633 | 30941 1240059 164 [47,283.00
09:32:43 | 537888 [} 551202 0 102 |20,973.15] [ 09:32:43 | 756633 0 1240059 164 |47,22075
09:33:42 | 537888 0 551202 0 102 [20,985.15] [ 09:33:42 | 756633 0 1240059 164 [47,309.85
09:34:42 | 551227 | 13339 557667 | 6465 101 |20,985.15] | 09:34:42 | 756802 169 1234374 163 [47,309.85
09:35:43 | 551227 [} 557667 ) 101 |20,992.95| [ 09:35:43| 756802 ) 1234374 163 [47,363.50
09:36:42 | 551227 [} 561825 | 4158 102 |21,000.40| | 09:36:42| 756802 ) 1234374 163 [47,397.25
09:37:43 | 558990 | 7763 565764 | 3939 101 [20,999.95| [ 09:37:43| 758417 | 1615 1232846 163 |47,409.75
09:38:42 | 558990 0 565764 0 101 [20,999.95| | 09:38:42 | 758417 0 1232846 163 [47,409.75
09:39:43 | 558990 0 565764 ) 101 |21,005.15] | 09:39:43 | 758417 ) 1232846 163 [47,409.10
09:40:42 | 563008 | 4018 576203 | 10439 102 [21,008.00| [09:40:42 | 751752 | 6665 |SHOMGHN 1259849 168 [47,438.40
09:41:44 | 563008 o 576203 ) 102 |21,008.00] | 09:41:44| 751752 ) 1259849 168 |47,438.40
09:42:43 | 561673 | -1335 576203 0 103 [20,997.35| | 09:42:43| 751752 0 1259849 168 [47,429.55
09:43:44 | 561673 [} 583090 | 6887 104 [20,997.35| | 09:43:44| 756117 | 4365 1282762 17 [47,42955
09:44:42 | 561673 [} 583090 ) 104 |20,988.00| | 09:44:42 | 756117 0 1282762 17 |a7,41175
09:45:42 | 561673 o 588475 | 5385 105 [20,979.30| | 09:45:42| 756117 ) 1282762 17 [47,368.90
09:46:43 | 570680 | 9007 588475 0 103 [20,979.30| [09:46:43 | 761580 | 5463 1288279 169 |47,368.90
09:47:42 | 570680 0 588475 0 103 |20,976.85| | 09:47:42| 761580 0 1288279 169 [47,375.35
09:48:42 | 570680 0 588475 ) 103 |20,979.55| | 09:48:42| 761580 0 1302274 171 [47,384.50
09:49:42 | 586474 | 15794 601041 | 12566 102 [20,979.55| [ 09:49:42| 764042 | 2462 1302316 17 [47,38450
09:50:42 | 586474 [} 601041 ) 102 [20,993.05] | 09:50:42| 764042 0 1302316 17 |47,407.85
09:51:43 | 586474 0 601041 0 102 [20,995.55| | 09:51:43 | 764042 0 1302316 17 [47,398.00
09:52:43 | 587694 | 1220 609936 | 8895 104 [20,995.55| | 09:52:43| 767720 | 3678 1306973 17 [47,398.00
09:53:44 | 587694 0 609936 ) 104 |20,998.40| | 09:53:44| 767720 ) 1306973 17 |47,387.45
09:54:43 | 587694 o 609936 ) 104 [20,995.25| | 09:54:43| 767720 0 1306973 17 [47,403.05
09:55:42 | 589975 | 2281 624446 | 14510 106 |20,995.35| | 09:55:42 | 768216 496 1327806 173 [47,391.20
09:56:43 | 589975 0 624446 0 1.06 |21,000.80| | 09:56:43| 768216 0 1327806 1.73 [47,400.00
09:57:42 | 589975 0 636875 | 12429 108 |20,999.40| | 09:57:42| 768216 0 1327806 173 [47,394.60
09:58:44 | 589898 | 77 636875 0 108 |20,999.50| | 09:58:44| 772416 | 4200 1337728 173 [47,418.90
09:59:42 | 589898 [} 636875 ) 108 |20,995.65| | 09:59:42| 772375 41 1337728 173 [47,394.90
10:00:43 | 589898 0 636875 0 108 |20,999.10] [ 10:00:43 | 772375 0 1337728 173 [47,405.85
10:01:43 | 585383 | -4515 646686 | 9811 11 [21,003.75| [10:01:43] 768660 | 3715 1345573 1.75 [47,415.50
10:02:42 | 585383 0 646686 0 11 [21,001.80] [10:02:42| 768660 ) 1345573 175 [47,411.60
10:03:43 | 585383 o 646686 ) 11 [21,000.85| [ 10:03:43| 768660 ) 1345573 175 [47,413.05
10:04:42 | 587887 | 2504 658926 | 12240 112 [20,997.75] | 10:08:42| 765382 | 3278 H 1357505 177 |47,418.45
10:05:45 | 587887 0 658926 0 112 [20,998.65| | 10:05:45 | 765382 0 1357505 177 |47,42455
10:06:43 | 587887 0 658926 0 112 [20,992.35] | 10:06:43| 765382 0 1357505 1.77 [47,405.30
10:07:42 | 592939 | 5052 659408 | 482 111 [20,996.30| | 10:07:42| 768776 | 3304 1360368 177 [47,408.20
10:08:42 | 592939 o 659408 ) 111 [20,989.00| | 10:08:42| 768784 3 1360368 177 [47,388.45
10:09:42 | 592939 0 659408 0 111 [20,996.50] | 10:09:42 | 768784 0 1360368 177 |47,411.00
10:10:42 | 593939 | 1000 658782 | 626 111 |21,00140| [ 10:20:42| 766114 | 2670 1367594 179 [47,416.20
10:11:43 | 593939 0 658782 0 111 |21,00245| [ 1011:43| 766114 0 1367594 179 [47,42035
10:12:42 | 593939 o 664574 | 5792 112 [21,003.10| | 10:12:42| 766114 ) 1367594 179 [47,42430
10:13:42 | 503244 | 695 664574 ) 112 [21,00165] | 1013:42| 763748 | 2366 1378868 181 [47,411.90
10:14:42 | 593244 0 664574 0 112 [21,003.70| | 10:14:42 | 763748 0 1378868 181 [47,427.05




fty ATM
21000

Price
Action
signal

Net Oi
NIEGEN

Put COI
(Bullish

Action | VWAP Diff Strike

signal | qonal

47,435.60

10:15:42 | 593244 | 0 664574
10:16:42 | 587166 | -6078 676635
10:17:42 | 587166 | 0 676635
10:18:42 | 587166 | 0 676635
10:19:42 | 502723 | 5557 677054
102040 | 592723 | o0 677054
1021:43 | 592723 | 0 677054
10:22:42 | 600413 | 7690 678969
10:23:43 | 600413 | 0 678969
1024:43 | 600413 | 0 678969
10:25:42 | 509817 | 596 683166
10:26:42 | 599817 | 0 683166
1027:42 | 599817 | 0 694376
10:28:44 | 573250 | 26567 |SROMGHN| 696916
1029:43 | 573250 | 0 696916
10:30:42 | 573250 | 0 696916
10:31:45 | 584255 | 11005 716640
10:32:42 | 584255 | 0 716640
10:33:43 | 584255 | 0 716640
10:34:44 | 587258 | 3003 72739
10:35:42 | 587258 | 0 72739
10:36:42 | 587258 | 0 72739
10:37:42 | 589357 | 2009 735108
10:38:44 | 589358 | 1 735108
10:39:43 | 589358 | 0 735108
10:40:43 | 590019 | 661 737602
10:41:44 | 500019 | 0 737602
10:42:42 | 500019 | 0 737602
10:43:43 | 506000 | 5981 690553
10:44:43 | 596000 | 0 690553
10:45:42 | 596000 | 0 690553
10:46:43 | 634600 | 38600 668155
10:47:43 | 634600 | 0 668155
10:48:44 | 634600 | 0 668155
10:49:43 | 658252 | 23652 673148
10:50:42 | 658252 | 0 673148
10:51:43 | 658252 | 0 673148
10:52:43 | 666520 | 8268 674198
10:53:42 | 666520 | 0 674198
10:54:42 | 666520 | 0 674198
10:55:42 | 680639 | 14119 644405
10:56:43 | 680639 | 0 644405
10:57:43 | 680639 | 0 644405
10:58:42 | 680836 | 197 643984
10:59:42 | 680836 | 0 643984
11:00:42 | 680836 | 0 643984
11:01:43 | 674872 | 5964 | SROMGHN| 636942
11:02:40 | 674872 | 0 636942
11:03:43 | 672872 | 0 636942
11:04:42 | 680979 | 6107 638173
11:05:44 | 680979 | 0 638173
11:06:44 | 673426 | 7553 |SHOMGHN 638173
11:07:43 | 673426 | 0 640368
11:08:43 | 673426 | 0 640368
11:09:42 | 673426 | 0 640368
11:10:43 | 650137 | 23289 650125
111143 | 650137 | 0 650125
11:12:42 | 650137 | 0 650125
11:13:42 | 632900 | 17237 660454
11:14:43 | 632900 | 0 660454
11:15:42 | 632900 | 0 660454
11:16:45 | 628662 | -4238 H 667721

112 [21,005.25] | 10:15:42 | 763748 |

115 |21,00820] | 10:16:42 | 758462 | 5286

115 |21,007.55] [10:17:42 | 758462 0

115 |21,00230| | 10:18:42 | 758462 0 1382320

114 |21,001.70] [10:19:42 | 719255 | -39207 H 1394975

114 [20,998.60| | 1020:40| 719191 64 1394975

114 2099965 | 10:21:43] 719191 [) 1394975 0
113 |21,006.20] [ 1022:42 | 721097 | 1906 1395757 | 782
113 |21,00855| [ 10:23:43| 721042 55 1395757 0
113 |21,01465| | 10:24:43 | 721042 0 1395757 0
114 [21,017.45) [ 1025:42 | 684914 | 36128 1406552 | 10795
114 |21,022.70| | 10:26:42 | 684914 0 1406552 0
116 |21,017.65] | 10:27:42 | 684914 0 1406552 0
122 |21,01870| | 10:28:44 | 668128 | -16786 H 1422141 | 15589
122 |21,01655| [ 10:29:43 | 668128 0 1422141 0
122 |21,01985] | 10:30:42 | 668128 [) 1422141 0
123 |21,01890] |1031:45 | 674491 | 6363 1440492 | 18351
123 |21,01835] | 10:32:42 | 674491 0 1440492 0
123 [21,01800| [10:3343| 671397 | 3094 |SHOMGH 1451608 | 11116
124 [21,020.70| | 1034:44 | 671458 61 1452215 | 607
124 |21,01835] | 10:35:42 | 671445 13 1452215 0
124 |21,01495] | 10:36:42 | 671445 0 1452215 0
125 |21,01430] [1037:42 | 674249 | 2804 1451985 | 230
125 |21,01460| | 10:38:44 | 674249 0 1451985 0
125 |21,01190] [ 10:39:43 | 674249 [) 1451985 0
125 |20,999.15] | 10:40:43 | 681536 | 7287 1454653 | 2668
125 |20,976.25| | 10:41:44 | 681536 0 1454653 0
125 |20,964.95| | 10:42:42 | 681536 [} 1454653 0
116 |20,962.70| | 10:43:43 | 686074 | 4538 1389844 | 64809
116 |20,962.90| | 10:44:43 | 686074 0 1389844 0
116 |20,962.30| | 10:45:42 | 686074 0 1389844 0
105 |20,97095| | 10:46:43| 710509 | 24435 1348525 | 41319
105 |20,973.80| | 10:47:43| 710509 0 1348525 0
105 |20,975.40| | 10:48:44| 710509 [) 1348525 0
102 |2097365| [ 10:49:43| 726741 | 16232 1348525 0
102 |2097135] | 10:50:42 | 726741 0 1351914 | 3389
102 |20973.65| | 10:51:43 | 726741 0 1351914 0
101 |20,962.90| [ 10:52:43| 730845 | 3004 1356720 | 4815
101 |20,955.00| | 10:53:42 | 730645 [) 1356729 0
101 |20,953.75| | 10:54:42 | 730845 0 1356729 0
095 |20958.60| | 10:55:42| 739973 | 9328 1300801 | -55928
095 |20968.65| | 10:56:43| 739973 0 1300801 0
095 [20971.95| [10:57:43 | 739973 ) 1300801 )
095 |20983.30| | 10:58:42| 745913 | 5940 1206322 | -4479
095 |20981.25| [ 10:59:42 | 745913 0 1296322 0
095 |20978.00| | 11:0042 | 745913 [} 1296322 0
094 |20985.00| [ 11:01:43| 750011 | 4098 1208879 | 2557
094 |20985.85| | 11:0240| 750011 0 1298879 0
094 |20977.50| | 11:03:43| 750011 0 1298879 0
094 |20983.50| | 11:04:42| 756900 | 6889 1305450 | 6571
094 |20984.75| | 11:05:44| 756900 0 1305450 0
095 |20987.35| | 11:06:44| 756900 0 1305450 0
095 |20995.30| [ 11:07:43| 761787 | 4887 1316594 | 11144
095 |20995.80| | 11:08:43| 761787 0 1316594 0
095 |20998.75| | 11:09:42| 761787 0 1316594 0
1 |21,00070| [11:10:43| 765592 | 3805 1321986 | 5392
1 [21,00140| [ 11:11:43| 765579 13 1321986 0
1 [21,002.20] [11:12:42 | 765579 0 1321986 0
104 |21,00635] [11:13:42 | 7726010 | 7022 1324873 | 2887
104 |21,00555] | 11:14:43 | 772543 58 1324940 67
104 |21,006.60| | 11:15:42 | 772543 0 1324940 0
106 |21,005.45| | 11:16:45| 776328 | 3785 133119 | 6256

1.82  [47,480.90
1.82  [47,495.65
182 |47,481.15
194 47,473.30
1.94  |47,469.90
1.94  |47,470.80
1.94 |47,486.75
1.94 |47,511.05
1.94 |47,544.10
2.05 [47,549.80
2.05 [47,566.05
2.05  [47,560.10
2.13  [47,557.75
2.13  [47,541.80
2.13  [47,548.05
2.14  [47,558.30
2.14  [47,547.75
2.16  |47,537.30
2.16 [47,533.05
216 [47,525.90
2.16  |47,506.55
2.15 [47,516.70
2.15  [47,522.50
2.15 [47,524.55
2.13  [47,485.55
213 [47,419.70
2.13  [47,388.60
2.03 [47,337.05
2.03 [47,340.65
2.03 [47,337.20
19  [47,363.55
19  [47,370.00
19 [47,369.35
1.86  |47,365.15
1.86 |47,363.55
1.86 |47,361.10
1.86 |47,351.90
1.86 [47,288.05
1.86 |47,297.80
176  |47,323.80
176 |47,368.05
176  |47,368.45
174 [47,385.55
174 |47,370.40
174 |47,363.15
173 [47,358.00
173 [47,351.30
173 [47,335.90
172 |47,341.05
172 |47,337.60
172 [47,343.65
173 [47,361.80
173 |47,359.75
173 |47,360.35
173 |47,353.45
173 [47,359.80
173 |47,361.50
171 |47,363.50
172 |47,365.50
172 |47,368.10
171 [47,360.70




fty ATM
21000

11:17:43 | 628662 667721

11:18:44 | 628662 0 667721
11:19:42 | 625607 =R 675183

11:20:43 | 625607 0 675183

11:21:43 | 625607 0 675183

11:22:42 | 620868 -4739 682980

11:23:43 | 620868 0 682980

11:25:02 | 617127 -3741 695825

11:25:41 | 617127 0 695825

11:26:42 | 617127 0 695825 0
11:27:43 | 617127 0 695825 0
11:28:42 | 619324 2197 703530 7705
11:29:43 | 619324 0 703530 0
11:30:42 | 619324 0 703530 0
11:31:43 | 620917 1593 709538 6008
11:32:42 | 620917 0 709538 0
11:33:42 | 620917 0 709538 0
11:34:43 | 622682 1765 705906 -3632
11:35:43 | 622682 0 705906 0
11:36:42 | 622682 0 705906 0
11:37:42 | 628897 6215 704827 -1079
11:38:42 | 628908 11 704827 0
11:39:42 | 628908 0 704827 0
11:40:42 | 632882 3974 692138 -12689
11:41:43 | 632882 0 692138 0
11:42:42 | 632882 0 692138 0
11:43:42 | 634538 1656 684532 -7606
11:44:46 | 634538 0 684532 0
11:45:43 | 634538 0 684532 0
11:46:42 | 634172 -366 678277 -6255
11:47:44 | 634172 0 678277 0
11:48:42 | 634172 0 678277 0
11:49:43 | 634904 732 678877 600
11:50:43 | 634887 -17 678877 0
11:51:43 | 634887 0 678877 0
11:52:41 | 635701 814 679297 420
11:53:42 | 635701 0 679297 0
11:54:42 | 635701 0 679297 0
11:55:43 | 643304 7603 674768 -4529
11:56:43 | 643304 0 674768 0
11:57:44 | 643304 0 674768 0
11:58:43 | 651161 7857 667131 -7637
11:59:43 | 651161 0 667131 0
12:00:43 | 651161 0 667131 0
12:01:42 | 653128 1967 666774 -357
12:02:43 | 653103 -25 666774 0
12:03:44 | 653103 0 666774 0
12:04:43 | 654752 1649 669547 2773
12:05:42 | 654752 0 669547 0
12:06:43 | 654883 131 674440 4893
12:07:44 | 654883 0 674440 0
12:08:42 | 654883 0 674440 0
12:09:44 | 654883 0 674440 0
12:10:42 | 652572 -2311 673219 -1221
12:11:42 | 652572 0 673219 0
12:12:49 | 652249 -323 675886 2667
12:13:42 | 652249 0 675886 0
12:14:42 | 652249 0 675886 0
12:15:44 | 652249 0 675886 0
12:16:42 | 651856 -393 678289 2403
12:17:42 | 651856 0 678289 0
12:18:43 | 651856 0 679036 747

Put COI
(Bullish
A)

21,008.15] | 11:17:43 | 776328 0 1331196 0
106 |21,01045| | 11:18:44 | 776328 0 1331196 0
108 |21,00040] [11:29:42| 777051 | 723 1326314 | -4882
108 |21,005.10| | 11:20:43 | 777048 3 1326314 0
108 |21,003.60| | 11:21:43| 777048 0 1326314 0
11 |21,000.05] [112242| 777486 | 438 1326005 | 219
11 [20999.85] | 11:2343| 777486 [) 1326095 0
113 |21,00420] [11:25:02 | 779886 | 2400 1333985 | 7890
113 |21,004.20] | 11:25:41| 779886 0 1333985 0
113 |20,999.75| [ 11:26:42 | 779886 0 1333985 0
113 |20996.40| | 11:27:43 | 779886 [) 1333985 0
114 |20,996.40] |11:28:42 | 783790 | 3904 1334655 | 670
114 |20,997.45| [11:29:43| 783672 | 118 1334655 0
114 |20994.00| | 11:30:42 | 783672 0 1334655 0
114 |20,989.75| [11:3143 | 781682 | 1990 |SHOMGH 1338000 | 3345
114 |20,989.85| | 11:32:42 | 781682 [) 1338000 0
114 |2099235] [11:33:42 | 781682 0 1338000 0
113 |2099375| [1134:43| 781893 | 2m1 1341942 | 3942
113 |20,995.15| | 11:35:43 | 781804 -89 1341942 0
113 |20997.55| | 11:36:42 | 781804 0 1341942 0
112 |20995.80| [1137:42 | 781671 | 133 1342525 | 583
112 |20989.45| | 11:38:42 | 781671 0 1342568 43
112 |20,985.55| [ 11:39:42 | 781671 [} 1342568 0
109 |20,987.70| [ 11:40:42 | 784615 | 2084 1340446 | 2122
109 |20987.70| | 11:41:43 | 784615 [) 1340446 0
109 |20,987.75| | 11:42:42 | 784615 0 1340446 0
108 |20,992.25| [11:43:42 | 790887 | 6272 1336765 | 3681
108 |20,996.10| | 11:44:46 | 790914 27 1336765 0
108 |20,99455| | 11:45:43 | 790914 0 1336765 0
107 |20999.15] |11:46:42 | 701655 | 741 1338628 | 1863
107 |21,000.15] | 11:47:44 | 791647 8 1338628 0
107 |20,994.80| | 11:48:42 | 791647 0 1338628 0
107 |20991.00] |11:49:43 | 792033 | 386 1333674 | -4954
107 |20992.40| | 11:50:43 | 792033 0 1333674 0
107 |20,991.20] | 11:51:43| 792033 0 1333674 0
107 |20,988.15] | 11:52:41| 792060 27 1336964 | 3290
107 |20,98430] | 11:53:42 | 792086 26 1336964 0
107 |20,98235| | 11:54:42 | 792086 0 1336964 0
105 |20,975.25] [1155:43 | 796237 | 4151 1334929 | 2035
105 |20,97835| | 11:56:43 | 796237 0 1334929 0
105 |20,979.90| | 11:57:44 | 796237 0 1334929 0
102 |2098370| [11:58:43 | 795827 | -a10 1334929 0
102 |2098265) | 11:59:43 | 795827 0 1337717 | 2788
102 |20,987.30| | 12:00:43 | 795827 [) 1337717 0
102 |20,989.80| | 12:01:42 | 798048 | 2221 1338799 | 1082
102 |20,986.20| | 12:02:43| 797974 74 1338799 0
102 |20,994.05| | 12:03:44 | 797974 0 1338799 0
102 |2099035| | 12:04:43 | 796339 | -1635 1340965 | 2166
102 |20,987.60| | 12:05:42 | 796339 0o | [134095 0
103 |20,986.25| [ 12:06:43 | 704162 | 2177 | 1302032 | 1067
103 |20,99230| | 12:07:44 | 704162 0 1342032 0
103 |20,99060] | 12:08:42 | 794162 0 1342032 0
103 |20,99045] | 12:09:44 | 794162 [) 1342032 0
103 |20,98675| | 12:10:42 | 799808 | s646 1345123 | 3091
103 |20,98675| | 12:11:42 | 799759 49 1345123 0
104 |20,986.80| | 12:12:49 | 801559 | 1800 1344872 | 251
104 |20987.55| | 12:13:42 | 801559 0 1344872 0
104 |20,98435| | 12:14:42 | 801559 0 1344872 0
104 |20,985.25| | 12:15:44 | 801559 0 1344872 0
104 |20,983.80| [ 12:16:42 | 801923 | 364 1342579 | 2293
104 |20,983.10| [ 12:17:42 | 801952 29 1342475 | 104
104 |20979.80| | 12:18:43 | 801952 0 1342475 0

Action | VWAP Diff
signal

NEGEN

Strike
171 [47,370.30
171 [47,386.55
171 [47,382.95
171 |47,371.90
171 |47,351.60
171 [47,344.05
171 [47,346.10
171 |47,363.35
171 |47,363.35
171 [47,358.40
171 [47,347.00
17  [47,352.90
17  [47,346.50
17  [47,343.65
171 [47,336.45
171 [47,336.30
171 [47,349.80
172 |47,346.65
172 |47,342.75
172 [47,355.70
172 [47,353.45
172 |47,343.60
172 |47,331.85
171 4733615
171 4733615
171 [47,332.85
169 |47,334.40
169 |47,350.10
169 |47,346.00
169 [47,363.50
169 [47,371.35
1.69 |47,364.50
168 |47,352.00
168 [47,352.35
168 [47,351.70
169 |47,354.55
169 |47,345.55
169 [47,343.00
168 [47,327.20
168 |47,334.85
168 |47,336.75
168  |47,346.90
168 |47,343.75
168 [47,369.75
168 |47,366.95
168 |47,366.10
168 |47,384.55
168 [47,372.85
168 |47,365.60
169 |47,357.05
169 |47,373.90
169 [47,370.30
169 [47,372.25
168 |47,360.85
168 |47,366.25
168 |47,367.55
168 [47,369.05
168 [47,362.20
168 |47,361.10
167 |47,360.55
167 |47,360.30
167 [47,358.55




fty ATM

Current Expiry

994.50 2023-12-14
call short | PUtCON 1 bt co
Time AV vering \[.AH; fA-Y
12:19:42 | 656110 | 4254 679036 | 0
12:20:53 | 656110 | 0 679288 | 252
12:21:43 | 656110 | 0 679288 | 0
12:22:43 | 665586 | 9476 678085 | -1203
12:23:43 | 665586 | 0 678085 | 0
12:24:43 | 665586 | 0 678085 | 0
12:25:43 | 665586 | 0 675284 | 2801
12:26:43 | 675874 | 10288 675284 | 0
12:27:45 | 675874 | 0 675284 | 0
12:28:43 | 679412 | 3538 675284 | 0
1229:42 | 679426 | 14 672287 | 2997
12:30:43 | 679426 | 0 672287 | 0
12:31:43 | 682420 | 4994 673781 | 1494
12:32:44 | 682420 | 0 673781 | 0
12:33:42 | 682420 | 0 673781 | 0
12:34:42 | 685337 | 917 672339 | -1242
12:35:43 | 685337 | 0 672339 | 0
12:36:42 | 685337 | 0 672339 | 0
12:37:43 | 686304 | 967 675869 | 3530
12:38:43 | 686304 | 0 675869 | 0
12:39:43 | 686304 | 0 675869 | 0
12:40:42 | 691939 | 5635 668651 | 7218
12:41:42 | 691937 | 2 668651 | 0
12:42:42 | 691937 | 0 668651 | 0
12:43:42 | 697888 | 5951 669955 | 1304
12:44:42 | 697888 | 0 669955 | 0
12:45:42 | 697888 | 0 669955 | 0
12:46:43 | 701089 | 3201 660955 | 0
12:47:42 | 701089 | 0 670879 | 924
12:48:44 | 701089 | 0 670879 | o
12:49:42 | 701089 | 0 670493 | 386
12:50:42 | 702217 | 1128 670493 | 0
12:5143 | 702217 | 0 670493 | 0
12:52:41 | 700596 | 1621 |SHOWGNM] 666155 | 4338
12:53:44 | 70059 | 0 666155 | 0
12:54:42 | 70059 | 0 666155 | 0
12:55:44 | 705103 | 4507 667048 | 893
12:56:43 | 705116 | 13 667048 | 0
12:57:42 | 705116 | © 667043 | 0
12:58:44 | 707170 | 2054 667999 | 951
12:59:42 | 707170 | © 667999 | 0
13:00:43 | 707169 | 1 667999 | 0
13:01:42 | 707219 | 50 667969 | 30
13:02:43 | 707219 | 0 667969 | 0
13:03:42 | 707219 | 0 667969 | 0
13:04:42 | 710534 | 3315 667969 | 0
13:05:43 | 710534 | 0 667245 | 724
13:06:43 | 710534 | 0 667245 | 0
13:07:43 | 714794 | 4260 671169 | 3924
13:08:42 | 714794 | 0 671169 | 0
13:09:42 | 714794 | 0 671169 | 0
13:10:42 | 714794 | 0 671169 | 0
13:11:44 | 714250 | 544 671167 | 2
13:12:43 | 714250 | 0 671167 | 0
13:13:43 | 713448 | 802 672063 | 896
13:14:43 | 713448 | 0 672063 | 0
131543 | 713448 | 0 672063 | 0
13:16:43 | 705356 | 8092 |SHOWGNM| 672799 | 736
13:17:42 | 705356 | 0 672799 | 0
13:18:43 | 70535 | 0 672799 | 0
13:19:42 | 705604 | 248 671279 | 1520
13:2043 | 705437 | 167 671279 | o

NEGEN

Nty | Nifey e Fw“r:ﬁ\‘\'\‘»‘\“
pcr | NiftY Al
103 [20,977.35] [ 12:19:42 | 802161 209 1339970 | -2505
1.04 [20,973.30| | 12:20:53| 802161 0 1339970 0
104 |20,978.35| [ 12:21:43| 802161 0 1339970 0
102 [20,977.90| [ 12:22:43| 803792 | 1631 1341208 | 1328
102 [20,972.30| | 12:23:43| 803791 1 1340479 | 819
102 [20,971.40| | 12:24:43| 803791 0 1340479 0
101 [20,966.65] | 12:25:43| 805822 | 2031 1341659 | 1180
1 [20,972.65] | 12:26:43 | 805872 50 1341659 )
1 [20,972.65] | 12:27:45| 805872 ) 1341659 0
099 [20973.65| [12:28:43| soses1 | -191 1339750 | 1909
099 |20971.50| |12:29:42 | 805678 3 1339750 0
099 [20969.90| |12:30:43 | 805678 0 1339750 0
098 |20969.30| [12:31:43| s09sea | 4216 1340389 639
098 |20970.25| | 12:32:44 | 809894 ) 1340389 0
098 |20969.75| | 12:33:42 | 809894 ) 1340389 0
098 [20968.70 |12:34:42 | 809894 0 1346091 | 5702
098 |20964.80| [12:35:43| 809212 | 682 1346091 )
098 |20968.40 |12:36:42 | 809212 o 1346091 )
098 |20965.65| |12:37:43| so7161 | 2051 1345995 -96
098 |20969.80| |12:38:43| 807161 0 1345995 0
098 |20967.10 [12:39:43| 807161 0 1345995 0
097 |20972.95| | 12:40:42 | 807282 121 1332156 | 13839
097 |20974.00 |12:41:42| 807306 24 1332156 )
097 |20973.85| |12:42:42| 807306 ) 1332156 0
096 |20,970.15| | 12:43:42 | 807306 0 1341027 | 8871
096 |20973.05| [12:44:42 | 810853 | 3547 1341027 )
096 |20971.70| |12:4542 | 810853 ) 1341027 )
096 |20973.10| |12:46:43| 816084 | 5231 1341027 0
096 |20976.70| | 12:47:42| 816107 23 1348791 | 7764
096 |20978.00| |12:48:44 | 816107 0 1348791 0
096 |20981.30| [12:49:42| 817921 | 1814 1353020 | 4229
095 |20979.45| [12:5042 | 817913 8 1353020 0
095 |20975.35| [12:51:43| 817913 ) 1353020 0
095 |20977.40| [12:52:41| 818734 821 1353020 0
095 [20970.35| [12:53:44 | 818734 0 1357226 | 4206
095 |20971.50| |12:54:42 | 818734 0 1357226 )
095 |20971.50| [12:55:44 | 821502 | 2768 1360991 | 3765
095 |20974.70| | 12:56:43 | 821499 3 1360991 0
095 [20,971.00| | 12:57:42 | 821499 0 1360991 0
094 |20971.50| [12:58:44 | 824337 | 2838 1364583 | 3502
094 |20974.20| [12:59:42 | 824333 4 1364650 67
094 [20979.25| [13:0043 | 824292 41 1364650 0
094 [20979.55| [13:01:42 | 825111 819 1364650 0
094 [20976.90| |13:02:43| 825111 0 1364036 | 614
094 |20974.40| [13:03:42 | 825111 0 1364036 0
094 |20974.05| [13:04:42| 826870 | 1759 1364404 368
094 [20971.55| [13:05:43 | 826682 | -1s8 1364404 0
094 |20969.50| | 13:06:43 | 826682 0 1364404 0
094 [20971.95| [13:07:43 | 826678 4 1364404 0
094 |20969.80| | 13:08:42 | 826601 77 1366328 | 1924
094 [20970.05 | 13:09:42 | 826601 ) 1366328 0
094 |20971.30 |13:1042 | 827404 303 1366711 383
094 |20973.50| |13:11:44 | 827404 0 1366711 0
094 |20978.10| [13:1243| 827404 0 1366711 0
094 |20975.10| [13:1343| 826524 | 880 1358008 | 7803
094 |20971.65| [13:14:43| 826387 | 137 1358908 0
094 [20975.15| [13:1543 | 826387 0 1358908 0
095 |20984.25| [13:16:43 | 828236 | 1849 1361516 | 2608
095 |20982.75| [13:17:42 | 828236 0 1361516 0
095 |20983.10| [13:1843| 828236 0 1361516 )
095 |20984.40| [13:19:42| 820812 | 1576 1365827 | 4311
095 |20,983.95| | 13:20:43| 820830 18 1365827 0

Action
signal

VWAP Diff

Strike
167 |47,352.95
167 |47,343.50
167 |47,356.85
167 |47,366.15
167 |47,347.55
167 [47,350.15
166 |47,342.75
1.66  |47,350.60
1.66  |47,350.60
1.66  |47,350.00
166 |47,337.45
166 |47,335.80
166 |47,332.30
1.66 |47,328.60
166 |47,330.10
166 |47,321.25
166 [47,318.10
166 |47,334.30
167 |47,328.10
167 [47,319.70
167 |47,323.50
165 |47,342.85
165 |47,350.65
165 |47,354.10
1.66 |47,345.85
165 |47,346.05
165 |47,345.10
164 |47,353.75
165 |47,352.05
165 |47,348.95
165 |47,355.15
165 |47,352.30
165 |47,339.05
165 [47,345.35
1.66 |47,326.80
166 |47,333.40
1.66 |47,333.40
166  |47,341.05
1.66 |47,343.50
166  |47,344.05
166 |47,348.15
166 |47,353.55
165 |47,363.65
165 |47,358.70
165 |47,349.65
165 |47,349.45
165 |47,349.20
165 [47,341.30
165 |47,347.40
165 |47,344.95
165 |47,349.20
165 |47,351.45
165 |47,353.75
165 |47,375.50
164 |47,366.55
164 |47,347.00
164 |47,354.25
164 |47,378.90
164 |47,371.35
164 |47,366.75
165 |47,367.55
165 |47,376.10




fty ATM

Price
Action
signal

Net Oi
NIEGEN

call short | PUtCON 1 bt co
Time AV vering \[.AH; fA-Y
13:21:43 | 705437 | 0 671279 | o
13:22:42 | 706897 | 1460 672190 | o911
13:23:43 | 706897 | 0 672190 | 0
13:24:43 | 706897 | 0 672190 | 0
13:25:44 | 707931 | 1034 672088 | 798
132642 | 707931 | 0 672083 | 0
13:27:43 | 707931 | 0 672088 | 0
13:28:43 | 709072 | 1141 672039 | 949
13:29:43 | 708833 | 239 672039 | 0
13:30:44 | 708833 | 0 672039 | 0
13:3144 | 712396 | 3563 672061 | 922
13:32:43 | 71239 | 0 672961 | 0
13:33:44 | 7123% | 0 672961 0
13:30:42 | 713103 | 707 672061 | 0
133544 | 713103 | 0 675378 | 2417
13:36:43 | 713103 | 0 675378 | 0
13:37:42 | 713103 | © 675844 | 466
13:38:43 | 707809 | 5294 |SHOWGNN| 675844 | 0
13:39:42 | 707809 | 0 675884 | 0
13:4043 | 707102 | 707 679534 | 3690
13:41:43 | 707117 | 15 679534 | 0
13:42:43 | 707117 | © 679534 | 0
13:43:40 | 707117 | © 680261 | 727
13:44:42 | 696273 | 10844 680261 | 0
13:45:44 | 696273 | 0 680261 | 0
13:46:43 | 695135 | 1138 678700 | -1561
13:47:43 | 695135 | 0 678700 | 0
13:48:42 | 695135 | 0 678700 | 0
13:49:43 | 695877 | 742 678122 | 578
13:50:44 | 695877 | 0 678122 | o
13:51:45 | 695877 | 0 678122 | 0
13:52:44 | 695877 | 0 678255 | 133
13:53:43 | 696542 | 665 678255 | 0
13:54:43 | 696542 | 0 678255 | o
13:55:41 | 700607 | 4065 676915 | -1340
13:56:44 | 700607 | 0O 676915 | 0
13:57:42 | 700607 | © 676915 | 0
13:58:42 | 702222 | 1615 676915 | 0
13:59:42 | 702222 | 0 679936 | 3021
14:00:42 | 702222 | © 679936 | 0
14:01:43 | 702222 | © 678946 | 990
14:02:47 | 703575 | 1353 678946 | 0
14:03:43 | 703575 | 0 678946 | 0
14:04:42 | 697895 | 5630 |SHOMGH| 680269 | 1323
14:05:45 | 697895 | 0 680269 | 0
14:06:42 | 697895 | 0 680269 | 0
14:07:44 | 697895 | 0 680269 | 0
14:08:43 | 693380 | 4515 679639 | 630
14:09:44 | 693380 | 0 679639 | 0
14:10:42 | 693380 | 0 686667 | 7028
14:11:46 | 687827 | 5553 686667 | 0
14:12:43 | 687827 | 0 686667 | 0
14:13:43 | 680340 | 7487 693330 | 6663
14:14:43 | 680335 | 5 693395 | 65
14:15:42 | 680335 | 0 693395 | 0
14:16:43 | 673944 | 6391 H 693395 0
14:17:42 | 673949 | 5 697008 | 3613
14:18:42 | 673949 | 0 697008 | 0
14:19:42 | 673949 | 0 699256 | 2248
14:20:43 | 673079 | 870 699256 | 0
142141 | 673079 | 0 699256 | 0
14:22:44 | 669626 | 3453 |SHOWGHN] 699431 | 175

Action | VWAP Diff
signal

NEGEN

Put COI
Nifty LTP (Bullish
A)

20,984.50| | 13:21:43 | 829830 0 1365827 0
20,981.35| | 13:22:42 | 829830 0 1365827 0
20,978.65 | 13:23:43 | 832969 3139 1364795 |  -1032
20,981.75| | 13:24:43 | 832969 0 1364795 0
20,983.95| | 13:25:44 | 837300 | 4331 1364795 0
20,987.95 | 13:26:42 | 837300 0 1365779 984
20,986.05 | | 13:27:43 | 837300 0 1365779 0
20,987.55 | | 13:28:43 | 837300 0 1370541 | 4762
20,984.90| | 13:29:43 | 837441 141 1370541 0
20,983.85 | 13:30:44 | 837441 0 1370541 0
20,983.70| | 13:31:44 | 843318 5877 1370541 0
20,983.15| | 13:32:43 | 843318 0 1373564 | 3023
20,979.55| | 13:33:44 | 843318 0 1373564 0
20,984.55| | 13:34:42 | 843126 -192 1371377 | 2187
20,986.65 | 13:35:44 | 843174 48 1371377 0
20,988.30| | 13:36:43 | 843174 0 1371377 0
20,991.05| | 13:37:42 | 843174 0 1372735 | 1358
20,988.75 | 13:38:43 | 841409 | -1765 1372735 0
20,991.10| | 13:39:42 | 841409 0 1372735 0
20,988.85 | 13:40:43 | 841409 0 1372735 0
20,987.35| | 13:41:43 | 840483 926 1372577 -158
20,988.30| | 13:42:43 | 840483 0 1372577 0
20,994.70| | 13:43:40 | 827777 | -12706 1369941 |  -2636
20,993.30| | 13:44:42 | 827777 0 1369941 0
20,993.15| | 13:45:44 | 827777 0 1369941 0
20,988.60| | 13:46:43 | 827777 0 1369941 0
20,989.90| | 13:47:43 | 832988 5211 1369936 5
20,985.45| | 13:48:42 | 832988 0 1369936 0
20,987.65| | 13:49:43 | 834773 1785 1369936 0
20,984.60| | 13:50:44 | 834773 0 1372039 | 2103
20,983.10| | 13:51:45 | 834772 1 1372039 0
20,982.40| | 13:52:44 | 834772 0 1371906 -133
20,975.50| | 13:53:43 | 834199 573 1371906 0
20,977.25| | 13:54:43 | 834195 4 1371906 0
20,975.10| | 13:55:41 | 834195 0 1371906 0
20,975.75| | 13:56:44 | 833120 | -1075 1367567 |  -4339
20,97345| | 13:57:42 | 833120 0 1367567 0
20,979.15| | 13:58:42 | 832323 797 1371189 | 3622
20,980.95| | 13:59:42 | 832317 -6 1371189 0
20,978.90| | 14:00:42 | 832317 0 1371189 0
20,980.60| | 14:01:43 | 832317 0 1371189 0
20,983.15| | 14:02:47 | 835907 3590 1371077 -112
20,983.15| | 14:03:43 | 835907 0 1371077 0
20,992.60| | 14:04:42 | 836580 673 1376023 | 4946
20,990.20| | 14:05:45 | 836550 -30 1376023 0
20,993.70| | 14:06:42 | 836550 0 1376023 0
20,993.50| | 14:07:44 | 837453 903 1372772 | 3251
20,988.80 | | 14:08:43 | 837461 8 1372772 0
20,991.10| | 14:09:44 | 837461 0 1372772 0
20,991.95| | 14:10:42 | 837461 0 1372772 o
20,993.30| | 14:11:46 | 836748 713 1370308 |  -2464
20,9905 | 14:12:43 | 836748 0 1370308 0
20,990.70| | 14:13:43 | 843773 7025 1370308 0
20,993.70| | 14:14:43 | 843804 31 1370111 -197
20,991.05 | | 14:15:42 | 843804 0 1370111 0
20,992.55| | 14:16:43 | 843804 0 1370111 0
20,993.25 | 14:17:42 | 843797 7 1372879 | 2768
20,9915 | | 14:18:42 | 843797 0 1372879 0
20,989.20| | 14:19:42 | 843797 0 1374367 | 1488
20,990.00| | 14:20:43 | 842795 | -1002 1374367 0
20,991.20| | 14:21:41 | 842825 30 1374367 0
20,987.30| | 14:22:44 | 838046 | -4779 1377010 | 2643

Strike
165 |47,374.95
1.65 |47,366.65
164 |47,373.05
164 |47,374.65
163 |47,382.00
163 [47,389.25
163 |47,386.55
164 |47,398.00
164 |47,392.80
164 |47,390.75
163 [47,392.45
163 |47,384.30
163 |47,380.45
163 |47,384.70
163 [47,391.65
163 |47,392.85
163 |47,383.35
163 [47,391.20
163 [47,394.85
163 [47,385.90
163 [47,379.30
163 |47,385.50
165 |47,398.00
165 |47,392.00
165 |47,394.95
165 [47,390.10
164 |47,395.70
164 |47,383.55
164 |47,388.60
164 |47,386.65
164 |47,381.20
164 |47,377.50
164 |47,368.60
164 [47,357.35
164 [47,355.30
164 |47,357.75
164 |47,338.95
165 |47,365.10
165 |47,365.15
165 |47,356.55
165 |47,348.00
164 |47,361.05
164 |47,361.05
1.64 |47,361.00
164 |47,365.10
164 |47,382.55
164 |47,378.60
164 [47,377.15
1.64  |47,380.00
164 |47,385.75
164 |47,387.50
164 |47,381.60
162 |47,378.85
162 [47,390.40
162 [47,389.85
162 |47,382.60
163 [47,392.90
163 |47,387.95
163 |47,386.90
163 |47,38165
163 |47,386.55
164 |47,364.50




21000 fele ‘30

Time (Bullish Nifty | iy e (Bullish VWAP Diff | Strike
A) PCR A)
14:23:44 | 669598 | 28 704441 | 5010 105 |20,99230] [ 14:23:44 | 838009 37 1377271 164 [47,379.80
14:24:42 | 669598 | 0 704441 [) 105 |20,994.45] | 14:24:42 | 838009 0 1377271 164 [47,393.85
142542 | 669598 | 0 704441 0 105 |20,99430| | 14:25:42 | 838009 0 1377271 164 [47,39235
14:26:42 | 666063 | -3535 706426 | 1985 106 |20993.60| [ 14:26:42 | 835558 | 2451 |SHOMON 1368864 164 [47,392.90
14:27:42 | 666063 | 0 706426 0 106 |20,988.90| | 14:27:42 | 835558 0 1368864 164 |47,383.60
14:28:42 | 664804 | 1250 708294 | 2132 106 |20,987.10| | 14:28:42 | 835739 181 1367791 164 [47,369.70
14:2043 | 664804 | 0 704294 [) 106 |20,986.10| | 14:29:43 | 835739 [) 1367791 164 [47,364.80
14:3048 | 661841 | 2963 704294 0 106 |20,984.40| | 14:30:48 | 834063 | -1676 1367791 164 [47,367.20
143142 | 661841 | 0 704294 ) 106 |20,99055| | 14:31:42 | 834063 [} 1367791 164 [47,374.05
14:32:43 | 661849 | 8 703879 | 415 106 |20,994.15| | 14:32:43 | 832698 | -1365 1367779 164 [47,384.30
14:33:43 | 661849 | 0 703879 0 106 |20,995.90| | 14:33:43 | 832698 0 1367779 164 |47,385.15
14:34:43 | 661849 | 0 703879 0 106 |20,996.10| | 14:34:43 | 832698 0 1367779 164 [47,382.75
14:35:42 | 659622 | 2227 |SHOWGNN| 700892 | 2987 106 |20,998.05| [1435:42 | 831571 | 1127 1367235 164 [47,386.55
1436142 | 659622 | 0 700892 0 106 |21,003.90| | 14:36:42 | 831557 14 1367235 164 |47,406.90
14:37:42 | 659454 | -168 695809 | -5083 106 |21,003.90| |14:37:42 | 826906 | -4651 1353941 164 |47,406.90
14:38:44 | 659454 | 0 695809 ) 106 |20,998.30| | 14:38:44 | 826906 [) 1353941 164 [47,409.45
14:3943 | 659454 | 0 695809 0 106 |20,999.60| | 14:39:43 | 826906 0 1353941 164 [47,408.90
14:40:43 | 657819 | 1635 |SHOMGNN 695809 0 106 |21,00095| | 14:40:43 | 827809 | 903 1359308 164 [47,410.70
14:4142 | 657819 | 0 697319 | 1510 106 |21,003.55| | 14:41:42 | 827794 15 1359308 164 [47,421.00
14:42:43 | 657819 | 0 697319 0 106 |20,99735| | 14:42:43 | 827794 0 1359308 164 |47,40035
14:43:42 | 657819 | 0 697319 0 106 |20,996.80| | 14:43:42 | 827794 0 1359308 164 [47,402.75
14:44:42 | 653224 | 4595 696374 | 945 107 |20,99775| | 14:44:42 | 812544 | -15250 1360884 167 [47,399.50
14:45:42 | 653224 | 0 696374 [} 107 |20,996.95| | 14:45:42 | 812544 [} 1360884 167 [47,393.55
14:46:43 | 651631 | -1593 698519 | 2145 107 |20,996.65| | 14:46:43 | 802342 | -10202 1359577 169 |47,385.10
14:47:42 | 651631 | 0 698519 [) 107 |20998.385| | 14:47:42 | 802342 0 1359577 169 [47,394.80
14:4843 | 651631 | 0 698519 0 107 |21,001.20| | 14:48:43 | 802342 0 1359577 169 [47,418.05
14:49:42 | 645189 | -6442 H 698519 0 108 |21,001.95| | 14:49:42 | 802342 [} 1360084 17 [47,41065
14:50:44 | 645189 | 0 695478 | 3041 108 |21,00255] | 14:50:44 | 802279 63 1360077 17 |47,41755
14:5143 | 645189 | 0 695478 0 108 |20,999.85| | 14:51:43 | 802279 0 1360077 17 |47,41090
14:5243 | 645189 | 0 695478 [) 1.08 |20,997.00] | 14:52:43 | 805309 | 3030 1360077 169 [47,393.50
14:53:43 | 640130 | 5059 690894 | -4584 108 |20,999.55| | 14:53:43 | 805309 0 1360153 169 [47,40055
14:54:44 | 638951 | 1179 691922 | 1028 108 |20999.45| [ 14:54:44 | 801538 | 3771 |SHOMGH 1360153 17 |47,389.90
14:55:44 | 638951 | 0 691922 0 108 |20,996.10| | 14:55:44 | 801547 9 1359279 17 |47,374.00
14:56:43 | 638951 | 0 691922 0 108 |20,99430] | 14:56:43 | 801547 0 1359279 17 |47,344.70
14:57:44 | 638951 | 0 691922 0 108 |20,996.65| | 14:57:44 | 801547 0 1359279 17 [47,359.25
14:58:44 | 632530 | 6421 |[SHOMGH| 694199 | 2277 11 |20990.40| | 14:58:44 | 794800 | 6738 1344579 169 [47,343.30
14:5051 | 632530 | 0 694199 0 11 |20995.05| | 14:59:51 | 794809 0 1344579 169 [47,359.45
15:0043 | 632530 | 0 694955 | 756 11 |20995.05| | 15:0043| 792120 | -2689 1344579 17 |47,359.45
15:0142 | 632530 | 0 694955 [) 11 |20,99850| [15:01:42 | 792120 0 1344579 17 |47,367.60
15:02:44 | 623481 | 9049 694955 0 111 |20,995.05| | 15:02:44 | 792107 13 1346342 17 |47,34165
15:0343 | 623481 | 0 694955 0 111 |21,00000] | 15:03:43| 792107 0 1346342 17 |47,354.15
15:04:42 | 617617 | 5864 689327 | 5628 112 |21,003.80] | 15:08:42 | 792107 0 1346033 17 [47,369.90
15:05:42 | 617617 | 0 689327 0 112 |21,00890] |15:05:42 | 779989 | -12118 | 1346033 173 [47,369.05
15:06:44 | 617617 | 0 689327 [) 112 |21,005.15] | 15:06:44 | 779989 o | [134a6033 173 [47,333.10
15:07:44 | 500110 | 27507 687647 | -1680 117 |21,00460] | 15:07:44 | 768918 | -11071 1337300 174 [47,31060
15:0843 | 590110 | 0 687647 0 117 |20,999.30| | 15:08:43 | 768918 0 1337300 174 |47,31185
15:00:42 | 590110 | 0 687647 0 117 |20,999.85| | 15:09:42 | 768918 0 1337300 174 [47,317.40
15:10:44 | 580944 | -9166 676325 | -11322 116 |21,002.00] |15:10:44 | 774871 | 5553 1328130 171 [47,337.85
151144 | 580944 | 0 676325 0 116 |21,00195| | 15:11:44 | 774471 0 1328130 171 [47,355.00
151243 | 580944 | 0 676325 0 116 |21,00330] | 15:12:43 | 774471 0 1328130 171 [47,358.60
15:13:43 | 571984 | -8960 H 654771 | 21554 114 [21,003.20| [15:1343 | 770383 | 4085 |JSHOMGH 1314502 171 |47,368.10
151442 | 571984 | 0 654771 0 114 |21,005.85] | 15:14:42 | 770383 0 1314502 171 |47,368.10
151543 | 571984 | 0 654771 0 114 |21,005.85] | 15:15:43| 770383 [) 1314502 171 |47,366.15
151643 | 571984 | 0 644647 | -10124 113 |21,002.05] | 15:16:43 | 770383 0 1314502 171 [47,33130
15:17:44 | 562199 | 9785 644647 0 115 |20,99330| | 15:17:44 | 759574 | -10809 [ 1292253 17 [47,30050
151843 | 562199 | 0 644647 0 115 |20,986.80| | 15:18:43 | 759574 o | [1202253 17 |47,28145
15:19:43 | 546133 | -16066 619302 | -25345 113 |20,98475| [15:19:43| 753397 | 6177 1260008 167 [47,7565
152043 | 546133 | 0 619302 0 113 |20,989.15| | 15:20:43 | 753397 0 1260008 167 [47,283.40
15:21:43 | 540028 | 6105 619302 0 115 |2099145] | 15:21:43| 753397 0 1253344 166 [47,29045
152243 | 540028 | © 619302 0 115 |20,99050| | 15:22:43| 753397 0 1253344 166 [47,284.10
152343 | 540024 | 4 613631 | 5671 114 |20993.20] [ 15:23:43| 751504 | -1893 1253344 167 [47,84.50
152441 | 540024 | 0 613631 0 114 |20,994.65| | 15:24:41| 751504 0 1253344 167 [47,307.40




fty ATM
21000

15:25:42

ifty Spot

540024

Put COI
(Bullish
A)
598206

Net Oi
NIEGEN

Put COI
+A-V

Bearish

20,993.20

15:25:42

751504

Put COI
(Bullish

Exp High

<

Net Oi
NEGEN

Bearish

39.20

Not Break | Support | 47000

Strike

47,298.85

737888

1238984

Bearish

-95.03

1.68

47,257.00

15:26:43 | 527609 | -12415 598206 Bearish 1.13  [20,994.95| | 15:26:43

15:27:42 | 527609 0 598206 Bearish 1.13 |20,993.65( | 15:27:42 | 737888 0 1238984 Bearish -95.03 1.68 [47,250.85
15:28:43 | 513009 | -14600 598206 Bearish 1.17 |20,997.15( | 15:28:43 | 737888 0 1238984 Bearish -100.78 1.68 [47,271.50
15:29:43 | 513009 0 586861 Bearish 1.14 [20,995.45( | 15:29:43 | 708774 -29114 H 1197640 Bearish -103.48 1.69 [47,271.05
15:30:43 | 513009 0 586861 0 1.14 [20,995.50( | 15:30:43 | 708774 0 1197640 Bearish -109.04 1.69 [47,279.75




fty ATM

India VIX
76

Put COI | price ) Put COI
Time < ‘A‘ v M"‘”’;‘:‘ (Bulish r“l ' ':;‘ng“ Action Strike ':E‘RV Nifty LTP (Bullish Action Strike
el a) Signal A) Signal
09:14:42 | 100207 | 0 120278 | o0 20950 12 |2096530| |09:14:42| 1675 0 486788 47200 | 20062 |47,233.30
09:15:26 | 100207 | 0 120278 | 0 20950 12 [2096530] [09:15:26| 1675 0 486788 47200 | 29062 [47,233.30
09:1543 | 100207 | 0 120278 | 0 20950 12 |20965.30| [09:1543| 1675 0 486788 47200 | 29062 |47,233.30
09:16:44 | 100207 | 0 428999 | 308721 21000 428 |20975.90| |09:16:44 | 642945 | 641270 486738 47200 | 076 |47,403.60
09:17:42 | 394102 | 293895 428999 | 0 21000 109 |20975.25| | 09:17:42 | 642945 0 1059753 47400 165 [47,436.30
09:18:42 | 394102 | 0 428999 | 0 21000 109 |2098010] [ 09:18:42 | 642945 0 1074693 47400 167 47,4295
09:19:43 | 440318 | 46216 449681 | 20682 21000 102 |2098975| | 09:19:43 | 663891 | 20946 1135025 47500 171 [47,475.65
092041 | 440318 | 0 459221 | 9540 21000 104 |20993.75 [ 09:20:41 | 663891 0 1135025 47500 171 [47,465.75
092142 | 440318 | 0 259221 | o0 21000 104 |2099235 [ 09:21:42 | 663801 0 1135025 47500 171 [47,456.35
09:22:44 | 481713 | 41395 492874 | 33653 21000 102 |2098420 [09:22:44 | 682087 | 18196 1180729 47500 173 |47,465.80
092343 | 481713 | 0 492874 | 0 21000 102 |20985.50| | 09:23:43 | 682087 0 1180729 47400 173 |47,444.60
09:24:42 | 481713 | 0 192874 | 0 21000 102 |21,001.00] [09:24:42 | 682087 0 1180729 47500 173 [47,461.40
09:25:42 | 518180 | 36467 528791 | 35017 21000 102 |21,00025| [09:25:42 | 706208 | 24211 1232886 47500 175 [47,474.10
09:26143 | 518180 | 0 528791 | 0 21000 102 |21,00025 [ 09:26:43 | 706298 0 1232886 47500 175 [47,47410
09:27:42 | 518180 | 0 528791 | 0 21000 102 |21,01185| |09:27:42| 706298 0 1232886 47400 175 47,4065
09:28:42 | 515700 | 2480 |SHOMGHM] 550253 | 21462 21000 107 |2101185| |09:28:42 | 725692 | 19394 1237689 47400 171 |47,44065
09:20:42 | 515700 | 0 550253 | 0 20950 107 |2097105 [09:29:42 | 725692 0 1237689 47300 171 [47,312.70
09:3043 | 515700 | 0 551202 | 949 21000 107 |20979.90] [ 09:30:43 | 725692 0 1237689 47300 171 [47,283.00
09:31:42 | 537888 | 22188 551202 | 0 21000 102 |2097990| [09:31:42 | 756633 | 30941 1240059 47300 164 [47,283.00
09:32:43 | 537888 | 0 551202 | 0 20950 102 |2097315| | 09:32:43 | 756633 0 1240059 47200 164 [47,22075
09:3342 | 537888 | 0 551202 | 0 21000 102 |20985.15 [ 09:33:42 | 756633 0 1240059 47300 164 [47,309.85
09:34:42 | 551227 | 13339 557667 | 6465 21000 101 |20985.15| [09:34:42 | 756802 | 169 1234374 47300 163 [47,309.85
093543 | 551227 | 0 557667 | 0O 21000 101 |2099295| [ 09:35:43 | 756802 0 1234374 47400 163 [47,363.50
09:3642 | 551227 | 0 561825 | 4158 21000 102 |21,00040] [ 09:36:42 | 756802 0 1234374 47400 163 [47,397.25
09:37:43 | 558990 | 7763 565764 | 3939 21000 101 |2099995| [09:37:43| 758417 | 1615 1232846 47400 163 [47,409.75
09:38:42 | 558990 | 0 565764 | 0 21000 101 |2099995 [09:38:42 | 758417 0 1232846 47400 163 [47,409.75
09:39:43 | 558990 | 0 565764 | 0 21000 101 |21,005.15 [ 09:39:43 | 758417 0 1232846 47400 163 [47,409.10
09:40:42 | 563008 | 4018 576203 | 10439 21000 102 |21,008.00| [09:40:42 | 751752 | 6665 |SHOMGH 1259849 47400 168 [47,438.40
09:41:44 | 563008 | 0 576203 | 0 21000 102 |21,00800] | 09:41:44 | 751752 0 1259849 47400 168 47,438.40
09:42:43 | 561673 | 1335 |SHOMGHM 576203 | 0 21000 103 |20997.35| [ 09:42:43| 751752 0 1259849 47400 168 [47,429.55
09:43:44 | 561673 | 0 583090 | 6887 21000 104 |20997.35| [09:43:44 | 756117 | 4365 1282762 47400 17 [47,42955
09:44:42 | 561673 | 0 583090 | 0 21000 104 |20988.00| | 09:44:42 | 756117 0 1282762 47400 17 |a7,41175
09:45:42 | 561673 | 0 588475 | 5385 21000 105 |2097930] [ 09:45:42 | 756117 0 1282762 47400 17 [47,36890
09:46:43 | 570680 | 9007 588475 | 0 21000 103 |2097930| [ 09:46:43| 761580 | 5463 1288279 47400 169 [47,368.90
09:47:42 | 570680 | 0 588475 | 0 21000 103 |2097685 | 09:47:42 | 761580 0 1288279 47400 169 [47,375.35
09:48:42 | 570680 | 0 588475 | 0 21000 103 |2097955 [ 09:48:42 | 761580 0 1302274 47400 171 [47,384.50
09:49:42 | 586474 | 15794 601041 | 12566 21000 102 |2097955| [09:49:42 | 764042 | 2462 1302316 47400 17 [47,38450
09:5042 | 586474 | 0O 601041 | 0 21000 102 [20993.05 [ 09:50:42 | 764042 0 1302316 47400 17 |47,40785
09:5143 | 586474 | 0 601041 | 0 21000 102 |2099555| [ 09:51:43 | 764022 0 1302316 47400 17 [47,39800
09:52:43 | 587694 | 1220 609936 | 8895 21000 104 |2099555| [09:52:43 | 767720 | 3678 1306973 47400 17 [47,398.00
09:53:44 | 587694 | 0 609936 | 0 21000 104 |20998.40| | 09:53:44 | 767720 0 1306973 47400 17 |4738745
09:54:43 | 587694 | 0 600936 | 0 21000 104 |20995.25 [ 09:54:43 | 767720 0 1306973 47400 17 [47,40305
09:55:42 | 589975 | 2281 624446 | 14510 21000 106 |2099535| |09:55:42 | 768216 | 49 1327806 47400 173 [47,391.20
09:56:43 | 589975 | 0 624486 | 0 21000 106 |21,00080| [ 09:56:43 | 768216 0 1327806 47400 173 [47,400.00
09:57:42 | 589975 | 0 636875 | 12429 21000 108 |20999.40| | 09:57:42 | 768216 0 1327806 47400 173 [47,394.60
09:58:44 | 589898 | 77 636875 | 0 21000 108 |20999.50| [09:58:44 | 772416 | 4200 1337728 47400 173 [47,418.90
09:50:42 | 589898 | O 636875 | 0 21000 108 |2099565| |09:59:42| 772375 | 41 1337728 47400 173 [47,394.90
10:00:43 | 589898 | 0 636875 | 0 21000 108 |20999.10| | 10:00:43 | 772375 0 1337728 47400 173 |47,405.85
1001:43 | 585383 | 4515 |SHOWGNN| 646686 | 9811 21000 11 |21,003.75] [10:0143 | 768660 | 3715 1345573 47400 175 [47,415.50
10:02:42 | 585383 | 0 646686 | 0 21000 11 |21,001.80| [10:02:42 | 768660 0 1345573 47400 175 [47,411.60
10:03:43 | 585383 | 0 646686 | 0 21000 11 |21,000.85| [10:03:43 | 768660 0 1345573 47400 175 [47,413.05
10:04:42 | 587887 | 2504 658926 | 12240 21000 112 [20997.75| | 10:04:42 | 765382 | 3278 H 1357505 47400 177 |47,41845
10:05:45 | 587887 | 0 658926 | 0 21000 112 |20,998.65| | 10:05:45 | 765382 0 1357505 47400 177 |47,424.55
10:06:43 | 587887 | 0 658926 | 0 21000 112 |2099235 | 10:06:43 | 765382 0 1357505 47400 177 [|47,405.30
10:07:42 | 592939 | 5052 650408 | 482 56469 21000 111 |2099630] [ 10:07:42 | 768776 | 3394 1360368 47400 177 47,4080
10:08:42 | 592939 | 0 650408 | 0 56469 21000 111 |20989.00] | 10:08:42 | 768784 3 1360368 47400 177 |47,388.45
10:09:42 | 592939 | 0 659408 | 0 21000 111 |2099650] | 10:09:42 | 768784 0 1360368 47400 177 |47,411.10
10:10:42 | 593939 | 1000 658782 | -626 21000 111 |21,00140| [1010:42| 766118 | 2670 1367594 47400 179 [47,416.20
10:11:43 | 593939 | 0 658782 | 0 21000 111 |21,00245| | 10:11:43 | 766114 0 1367594 47400 179 [47,42035
10:12:42 | 593939 | 0 664574 | 5792 21000 112 |21,003.10] | 10:12:42 | 766114 0 1367594 47400 179 [47,424.30
10:13:42 | 593244 | 695 664574 | 0 21000 112 |21,00165| | 10:13:42| 763748 | 2366 1378868 47400 181 [47,411.90
10:14:42 | 593244 | 0 664574 | 0 21000 112 |21,003.70| | 10:14:42 | 763748 0 1378868 47400 181 [47,427.05




fty ATM
21000

10:15:42 | 593244 | 0 664574
10:16:42 | 587166 | -6078 676635
10:17:42 | 587166 | 0 676635
10:18:42 | 587166 | 0 676635
10:19:42 | 502723 | 5557 677054
102040 | 592723 | o0 677054
1021:43 | 592723 | 0 677054
10:22:42 | 600413 | 7690 678969
10:23:43 | 600413 | 0 678969
1024:43 | 600413 | 0 678969
10:25:42 | 509817 | 596 683166
10:26:42 | 599817 | 0 683166
1027:42 | 599817 | 0 694376
10:28:44 | 573250 | 26567 |SROMGHN| 696916
1029:43 | 573250 | 0 696916
10:30:42 | 573250 | 0 696916
10:31:45 | 584255 | 11005 716640
10:32:42 | 584255 | 0 716640
10:33:43 | 584255 | 0 716640
10:34:44 | 587258 | 3003 72739
10:35:42 | 587258 | 0 72739
10:36:42 | 587258 | 0 72739
10:37:42 | 589357 | 2009 735108
10:38:44 | 589358 | 1 735108
10:39:43 | 589358 | 0 735108
10:40:43 | 590019 | 661 737602
10:41:44 | 500019 | 0 737602
10:42:42 | 500019 | 0 737602
10:43:43 | 506000 | 5981 690553
10:44:43 | 596000 | 0 690553
10:45:42 | 596000 | 0 690553
10:46:43 | 634600 | 38600 668155
10:47:43 | 634600 | 0 668155
10:48:44 | 634600 | 0 668155
10:49:43 | 658252 | 23652 673148
10:50:42 | 658252 | 0 673148
10:51:43 | 658252 | 0 673148
10:52:43 | 666520 | 8268 674198
10:53:42 | 666520 | 0 674198
10:54:42 | 666520 | 0 674198
10:55:42 | 680639 | 14119 644405
10:56:43 | 680639 | 0 644405
10:57:43 | 680639 | 0 644405
10:58:42 | 680836 | 197 643984
10:59:42 | 680836 | 0 643984
11:00:42 | 680836 | 0 643984
11:01:43 | 674872 | 5964 | SROMGHN| 636942
11:02:40 | 674872 | 0 636942
11:03:43 | 672872 | 0 636942
11:04:42 | 680979 | 6107 638173
11:05:44 | 680979 | 0 638173
11:06:44 | 673426 | 7553 |SHOMGHN 638173
11:07:43 | 673426 | 0 640368
11:08:43 | 673426 | 0 640368
11:09:42 | 673426 | 0 640368
11:10:43 | 650137 | 23289 650125
111143 | 650137 | 0 650125
11:12:42 | 650137 | 0 650125
11:13:42 | 632900 | 17237 660454
11:14:43 | 632900 | 0 660454
11:15:42 | 632900 | 0 660454
11:16:45 | 628662 | -4238 H 667721

Net Oi
NIEGEN

Price
Action
signal

Put COI
Strike (Bullish
21000 112 [21,005.25] | 10:15:42 | 763748 |
21000 115 |21,00820] | 10:16:42 | 758462 | 5286
21000 115 |21,007.55] [10:17:42 | 758462 0
21000 115 |21,00230| | 10:18:42 | 758462 0 1382320
21000 114 |21,001.70] [10:19:42 | 719255 | -39207 H 1394975
21000 114 [20,998.60| | 1020:40| 719191 64 1394975
21000 114 2099965 | 10:21:43] 719191 [) 1394975 0
21000 113 |21,006.20] [ 1022:42 | 721097 | 1906 1395757 | 782
21000 113 |21,00855| [ 10:23:43| 721042 55 1395757 0
21000 113 |21,01465| | 10:24:43 | 721042 0 1395757 0
21000 114 [21,017.45) [ 1025:42 | 684914 | 36128 1406552 | 10795
21000 114 |21,022.70| | 10:26:42 | 684914 0 1406552 0
21000 116 |21,017.65] | 10:27:42 | 684914 0 1406552 0
21000 122 |21,01870| | 10:28:44 | 668128 | -16786 H 1422141 | 15589
21000 122 |21,01655| [ 10:29:43 | 668128 0 1422141 0
21000 122 |21,01985] | 10:30:42 | 668128 [) 1422141 0
21000 123 |21,01890] |1031:45 | 674491 | 6363 1440492 | 18351
21000 123 |21,01835] | 10:32:42 | 674491 0 1440492 0
21000 123 [21,01800| [10:3343| 671397 | 3094 |SHOMGH 1451608 | 11116
21000 124 [21,020.70| | 1034:44 | 671458 61 1452215 | 607
21000 124 |21,01835] | 10:35:42 | 671445 13 1452215 0
21000 124 |21,01495] | 10:36:42 | 671445 0 1452215 0
21000 125 |21,01430] [1037:42 | 674249 | 2804 1451985 | 230
21000 125 |21,01460| | 10:38:44 | 674249 0 1451985 0
21000 125 |21,01190] [ 10:39:43 | 674249 [) 1451985 0
21000 125 |20,999.15] | 10:40:43 | 681536 | 7287 1454653 | 2668
21000 125 |20,976.25| | 10:41:44 | 681536 0 1454653 0
20950 125 |20,964.95| | 10:42:42 | 681536 [} 1454653 0
20950 116 |20,962.70| | 10:43:43 | 686074 | 4538 1389844 | 64809
20950 116 |20,962.90| | 10:44:43 | 686074 0 1389844 0
20950 116 |20,962.30| | 10:45:42 | 686074 0 1389844 0
20950 105 |20,97095| | 10:46:43| 710509 | 24435 1348525 | 41319
20950 105 |20,973.80| | 10:47:43| 710509 0 1348525 0
21000 105 |20,975.40| | 10:48:44| 710509 [) 1348525 0
20950 102 |2097365| [ 10:49:43| 726741 | 16232 1348525 0
20950 102 |2097135] | 10:50:42 | 726741 0 1351914 | 3389
20950 102 |20973.65| | 10:51:43 | 726741 0 1351914 0
20950 101 |20,962.90| [ 10:52:43| 730845 | 3004 1356720 | 4815
20950 101 |20,955.00| | 10:53:42 | 730645 [) 1356729 0
20950 101 |20,953.75| | 10:54:42 | 730845 0 1356729 0
20950 095 |20958.60| | 10:55:42| 739973 | 9328 1300801 | -55928
20950 095 |20968.65| | 10:56:43| 739973 0 1300801 0
20950 095 [20971.95| [10:57:43 | 739973 ) 1300801 )
21000 095 |20983.30| | 10:58:42| 745913 | 5940 1206322 | -4479
21000 095 |20981.25| [ 10:59:42 | 745913 0 1296322 0
21000 095 |20978.00| | 11:0042 | 745913 [} 1296322 0
21000 094 |20985.00| [ 11:01:43| 750011 | 4098 1208879 | 2557
21000 094 |20985.85| | 11:0240| 750011 0 1298879 0
21000 094 |20977.50| | 11:03:43| 750011 0 1298879 0
21000 094 |20983.50| | 11:04:42| 756900 | 6889 1305450 | 6571
21000 094 |20984.75| | 11:05:44| 756900 0 1305450 0
21000 095 |20987.35| | 11:06:44| 756900 0 1305450 0
21000 095 |20995.30| [ 11:07:43| 761787 | 4887 1316594 | 11144
21000 095 |20995.80| | 11:08:43| 761787 0 1316594 0
21000 095 |20998.75| | 11:09:42| 761787 0 1316594 0
21000 1 |21,00070| [11:10:43| 765592 | 3805 1321986 | 5392
21000 1 [21,00140| [ 11:11:43| 765579 13 1321986 0
21000 1 [21,002.20] [11:12:42 | 765579 0 1321986 0
21000 104 |21,00635] [11:13:42 | 7726010 | 7022 1324873 | 2887
21000 104 |21,00555] | 11:14:43 | 772543 58 1324940 67
21000 104 |21,006.60| | 11:15:42 | 772543 0 1324940 0
21000 106 |21,005.45| | 11:16:45| 776328 | 3785 133119 | 6256

NEGEN

Action
signal

Strike

47,435.60

47500 1.82 (47,480.90
47500 1.82 |47,495.65
47500 1.82 |47,481.15
47500 1.94 |47,473.30
47500 1.94 |47,469.90
47500 1.94 (47,470.80
47500 1.94 |47,486.75
47500 1.94 |47,511.05
47500 1.94 |47,544.10
47500 2.05 |47,549.80
47600 2.05 |47,566.05
47600 2.05 |47,560.10
47600 2.13 |47,557.75
47500 2.13 |47,541.80
47500 2.13  |47,548.05
47600 2.14 |47,558.30
47500 2.14 |47,547.75
47500 2.16 |47,537.30
47500 2.16 |47,533.05
47500 2.16 |47,525.90
47500 2.16 |47,506.55
47500 2.15 |47,516.70
47500 2.15 |47,522.50
47500 2.15 |47,524.55
47500 2.13  |47,485.55
47400 2.13 |47,419.70
47400 2.13 |47,388.60
47300 2.03 |47,337.05
47300 2.03 |47,340.65
47300 2.03 |47,337.20
47400 1.9 47,363.55
47400 1.9 47,370.00
47400 1.9 47,369.35
47400 1.86 [47,365.15
47400 1.86 [47,363.55
47400 1.86 [47,361.10
47400 1.86 [47,351.90
47300 1.86 (47,288.05
47300 1.86 [47,297.80
47300 1.76 |47,323.80
47400 1.76 |47,368.05
47400 1.76  |47,368.45
47400 1.74 |47,385.55
47400 1.74  |47,370.40
47400 1.74 |47,363.15
47400 1.73 |47,358.00
47400 1.73 |47,351.30
47300 1.73  |47,335.90
47300 1.72  |47,341.05
47300 1.72  |47,337.60
47300 1.72  |47,343.65
47400 1.73 |47,361.80
47400 1.73  |47,359.75
47400 1.73  |47,360.35
47400 1.73 |47,353.45
47400 1.73 |47,359.80
47400 1.73  |47,361.50
47400 1.71 |47,363.50
47400 1.72  |47,365.50
47400 1.72  |47,368.10
47400 1.71 |47,360.70




fty ATM
21000

11:17:43 | 628662 667721

11:18:44 | 628662 0 667721
11:19:42 | 625607 =R 675183

11:20:43 | 625607 0 675183

11:21:43 | 625607 0 675183

11:22:42 | 620868 -4739 682980

11:23:43 | 620868 0 682980

11:25:02 | 617127 -3741 695825

11:25:41 | 617127 0 695825

11:26:42 | 617127 0 695825 0
11:27:43 | 617127 0 695825 0
11:28:42 | 619324 2197 703530 7705
11:29:43 | 619324 0 703530 0
11:30:42 | 619324 0 703530 0
11:31:43 | 620917 1593 709538 6008
11:32:42 | 620917 0 709538 0
11:33:42 | 620917 0 709538 0
11:34:43 | 622682 1765 705906 -3632
11:35:43 | 622682 0 705906 0
11:36:42 | 622682 0 705906 0
11:37:42 | 628897 6215 704827 -1079
11:38:42 | 628908 11 704827 0
11:39:42 | 628908 0 704827 0
11:40:42 | 632882 3974 692138 -12689
11:41:43 | 632882 0 692138 0
11:42:42 | 632882 0 692138 0
11:43:42 | 634538 1656 684532 -7606
11:44:46 | 634538 0 684532 0
11:45:43 | 634538 0 684532 0
11:46:42 | 634172 -366 678277 -6255
11:47:44 | 634172 0 678277 0
11:48:42 | 634172 0 678277 0
11:49:43 | 634904 732 678877 600
11:50:43 | 634887 -17 678877 0
11:51:43 | 634887 0 678877 0
11:52:41 | 635701 814 679297 420
11:53:42 | 635701 0 679297 0
11:54:42 | 635701 0 679297 0
11:55:43 | 643304 7603 674768 -4529
11:56:43 | 643304 0 674768 0
11:57:44 | 643304 0 674768 0
11:58:43 | 651161 7857 667131 -7637
11:59:43 | 651161 0 667131 0
12:00:43 | 651161 0 667131 0
12:01:42 | 653128 1967 666774 -357
12:02:43 | 653103 -25 666774 0
12:03:44 | 653103 0 666774 0
12:04:43 | 654752 1649 669547 2773
12:05:42 | 654752 0 669547 0
12:06:43 | 654883 131 674440 4893
12:07:44 | 654883 0 674440 0
12:08:42 | 654883 0 674440 0
12:09:44 | 654883 0 674440 0
12:10:42 | 652572 -2311 673219 -1221
12:11:42 | 652572 0 673219 0
12:12:49 | 652249 -323 675886 2667
12:13:42 | 652249 0 675886 0
12:14:42 | 652249 0 675886 0
12:15:44 | 652249 0 675886 0
12:16:42 | 651856 -393 678289 2403
12:17:42 | 651856 0 678289 0
12:18:43 | 651856 0 679036 747

Put COI
Strike (Bullish
A)

21,008.15] | 11:17:43 | 776328 0 1331196 0
21000 106 |21,01045] | 11:18:44 | 776328 0 1331196 0
21000 108 |21,009.40] | 11:29:42 | 777051 723 1326314 | -4882
21000 108 |21,005.10| | 11:20:43 | 777048 3 1326314 0
21000 108 |21,003.60| | 11:21:43| 777048 0 1326314 0
21000 11 [21,001.25) [11:22:42] 777486 438 1326095 | 219
21000 11 [20999.85] | 11:2343| 777486 [) 1326095 0
21000 113 |21,00420] [11:25:02 | 779886 | 2400 1333985 | 7890
21000 113 |21,004.20] | 11:25:41| 779886 0 1333985 0
21000 113 |20,999.75| [ 11:26:42 | 779886 0 1333985 0
21000 113 |20,996.40| | 11:27:43| 779886 [) 1333985 0
21000 114 |20,996.40] |11:28:42 | 783790 | 3904 1334655 | 670
21000 114 |20,997.45| [11:29:43| 783672 | 118 1334655 0
21000 114 |20994.00| | 11:30:42 | 783672 0 1334655 0
21000 114 |20,989.75| [11:3143 | 781682 | 1990 |SHOMGH 1338000 | 3345
21000 114 |20,989.85| | 11:32:42 | 781682 [) 1338000 0
21000 114 |2099235] [11:33:42 | 781682 0 1338000 0
21000 113 |20,993.75| | 11:34:43| 781893 211 1341942 | 3942
21000 113 |20,995.15| | 11:35:43 | 781804 -89 1341942 0
21000 113 |20,997.55| | 11:36:42| 781804 0 1341942 0
21000 112 |20995.80| [1137:42 | 781671 | 133 1342525 | 583
21000 112 |20989.45| | 11:38:42 | 781671 0 1342568 43
21000 112 |20,985.55| [ 11:39:42 | 781671 [} 1342568 0
21000 109 |20,987.70| [ 11:40:42 | 784615 | 2084 1340446 | 2122
21000 1.09 |20,987.70| | 11:41:43| 784615 [) 1340446 0
21000 109 |20,987.75| | 11:42:42 | 784615 0 1340446 0
21000 108 |20,992.25| [11:43:42 | 790887 | 6272 1336765 | 3681
21000 108 |20,996.10| | 11:44:46 | 790914 27 1336765 0
21000 108 |20,99455| | 11:45:43 | 790914 0 1336765 0
21000 107 |20,999.15] | 11:46:42 | 791655 741 1338628 | 1863
21000 107 |21,000.15] | 11:47:44 | 791647 8 1338628 0
21000 107 |20,994.80| | 11:48:42 | 791647 0 1338628 0
21000 107 |20,991.00| | 11:49:43| 792033 386 1333674 | -4954
21000 107 |20,992.40| | 11:50:43 | 792033 [) 1333674 0
21000 107 |20,991.20] | 11:51:43| 792033 0 1333674 0
21000 107 |20,988.15] | 11:52:41| 792060 27 1336964 | 3290
21000 107 |20,98430] | 11:53:42 | 792086 26 1336964 0
21000 107 |20,98235| | 11:54:42 | 792086 0 1336964 0
21000 105 |20,975.25] [1155:43 | 796237 | 4151 1334929 | 2035
21000 105 |20,97835| | 11:56:43 | 796237 0 1334929 0
21000 105 |20,979.90| | 11:57:44 | 796237 0 1334929 0
21000 102 |2098370| [11:58:43 | 795827 | -a10 1334929 0
21000 102 |20,982.65] | 11:59:43| 795827 ) 1337717 2788
21000 102 |20,987.30| | 12:00:43 | 795827 [) 1337717 0
21000 102 |20,989.80| | 12:01:42 | 798048 | 2221 1338799 | 1082
21000 102 |20,986.20| | 12:02:43| 797974 74 1338799 0
21000 102 |20,994.05| | 12:03:44 | 797974 0 1338799 0
21000 102 |20,990.35) | 12:04:43| 796339 | -1635 1340965 | 2166
21000 102 [20,987.60| | 12:05:42| 796339 0o | [134095 0
21000 103 |20,986.25| [ 12:06:43 | 704162 | 2177 | 1302032 | 1067
21000 103 |20,99230| | 12:07:44 | 704162 0 1342032 0
21000 103 |20,99060] | 12:08:42 | 794162 0 1342032 0
21000 103 |20,99045] | 12:09:44 | 794162 [) 1342032 0
21000 103 |20,98675| | 12:10:42 | 799808 | s646 1345123 | 3091
21000 103 |20,98675| | 12:11:42 | 799759 49 1345123 0
21000 104 |20,986.80| | 12:12:49 | 801559 | 1800 1344872 | 251
21000 104 |20,987.55| | 12:13:42| 801559 0 1344872 0
21000 104 |20,98435| | 12:14:42 | 801559 0 1344872 0
21000 104 |20,985.25| | 12:15:44 | 801559 0 1344872 0
21000 104 |20,983.80| | 12:16:42 | 801923 364 1342579 | 2293
21000 104 |20,983.10| [ 12:17:42 | 801952 29 1342475 | 104
21000 104 |20,979.80| | 12:18:43 | 801952 0 1342475 0

Action
signal

NEGEN

Strike

47400 1.71 |47,370.30
47400 1.71 |47,386.55
47400 1.71 |47,382.95
47400 1.71 |47,371.90
47400 1.71 |47,351.60
47300 1.71 |47,344.05
47300 1.71  |47,346.10
47400 1.71 |47,363.35
47400 1.71 |47,363.35
47400 1.71 |47,358.40
47300 1.71 |47,347.00
47400 17 47,352.90
47300 1.7 47,346.50
47300 1.7 47,343.65
47300 1.71 |47,336.45
47300 1.71 |47,336.30
47300 1.71  |47,349.80
47300 1.72  |47,346.65
47300 1.72  |47,342.75
47400 1.72 |47,355.70
47400 1.72  |47,353.45
47300 1.72  |47,343.60
47300 1.72  |47,331.85
47300 1.71 |47,336.15
47300 1.71 |47,336.15
47300 1.71 |47,332.85
47300 1.69 [47,334.40
47400 1.69 [47,350.10
47300 1.69 |47,346.00
47400 1.69 [47,363.50
47400 1.69 [47,371.35
47400 1.69 [47,364.50
47400 1.68 [47,352.00
47400 1.68 |47,352.35
47400 1.68 [47,351.70
47400 1.69 [47,354.55
47300 1.69 |47,345.55
47300 1.69 [47,343.00
47300 1.68 (47,327.20
47300 1.68 [47,334.85
47300 1.68 [47,336.75
47300 1.68 [47,346.90
47300 1.68 [47,343.75
47400 1.68 [47,369.75
47400 1.68 [47,366.95
47400 1.68 [47,366.10
47400 1.68 |47,384.55
47400 1.68 [47,372.85
47400 1.68 [47,365.60
47400 1.69 |47,357.05
47400 1.69 [47,373.90
47400 1.69 [47,370.30
47400 1.69 [47,372.25
47400 1.68 [47,360.85
47400 1.68 |47,366.25
47400 1.68 |47,367.55
47400 1.68 |47,369.05
47400 1.68 [47,362.20
47400 1.68 [47,361.10
47400 1.67 |47,360.55
47400 1.67 |47,360.30
47400 1.67 |47,358.55




fty ATM

Price
Action
signal

Net Oi
NIEGEN

. call Short F‘\EH \‘,‘U\ Put CO
e A-V overing A) +A-V
12:19:42 | 656110 | 4254 679036 | 0
12:20:53 | 656110 | 0 679288 | 252
12:21:43 | 656110 | 0 679288 | 0
12:22:43 | 665586 | 9476 678085 | -1203
12:23:43 | 665586 | 0 678085 | 0
12:24:43 | 665586 | 0 678085 | 0
12:25:43 | 665586 | 0 675284 | 2801
12:26:43 | 675874 | 10288 675284 | 0
12:27:45 | 675874 | 0 675284 | 0
12:28:43 | 679412 | 3538 675284 | 0
1229:42 | 679426 | 14 672287 | 2997
12:30:43 | 679426 | 0 672287 | 0
12:31:43 | 682420 | 4994 673781 | 1494
12:32:44 | 682420 | 0 673781 | 0
12:33:42 | 682420 | 0 673781 | 0
12:34:42 | 685337 | 917 672339 | -1242
12:35:43 | 685337 | 0 672339 | 0
12:36:42 | 685337 | 0 672339 | 0
12:37:43 | 686304 | 967 675869 | 3530
12:38:43 | 686304 | 0 675869 | 0
12:39:43 | 686304 | 0 675869 | 0
12:40:42 | 691939 | 5635 668651 | 7218
12:41:42 | 691937 | 2 668651 | 0
12:42:42 | 691937 | 0 668651 | 0
12:43:42 | 697888 | 5951 669955 | 1304
12:44:42 | 697888 | 0 669955 | 0
12:45:42 | 697888 | 0 669955 | 0
12:46:43 | 701089 | 3201 660955 | 0
12:47:42 | 701089 | 0 670879 | 924
12:48:44 | 701089 | 0 670879 | o
12:49:42 | 701089 | 0 670493 | 386
12:50:42 | 702217 | 1128 670493 | 0
12:5143 | 702217 | 0 670493 | 0
12:52:41 | 700596 | 1621 |SHOWGNM] 666155 | 4338
12:53:44 | 70059 | 0 666155 | 0
12:54:42 | 70059 | 0 666155 | 0
12:55:44 | 705103 | 4507 667048 | 893
12:56:43 | 705116 | 13 667048 | 0
12:57:42 | 705116 | © 667043 | 0
12:58:44 | 707170 | 2054 667999 | 951
12:59:42 | 707170 | © 667999 | 0
13:00:43 | 707169 | 1 667999 | 0
13:01:42 | 707219 | 50 667969 | 30
13:02:43 | 707219 | 0 667969 | 0
13:03:42 | 707219 | 0 667969 | 0
13:04:42 | 710534 | 3315 667969 | 0
13:05:43 | 710534 | 0 667245 | 724
13:06:43 | 710534 | 0 667245 | 0
13:07:43 | 714794 | 4260 671169 | 3924
13:08:42 | 714794 | 0 671169 | 0
13:09:42 | 714794 | 0 671169 | 0
13:10:42 | 714794 | 0 671169 | 0
13:11:44 | 714250 | 544 671167 | 2
13:12:43 | 714250 | 0 671167 | 0
13:13:43 | 713448 | 802 672063 | 896
13:14:43 | 713448 | 0 672063 | 0
131543 | 713448 | 0 672063 | 0
13:16:43 | 705356 | 8092 |SHOWGNM| 672799 | 736
13:17:42 | 705356 | 0 672799 | 0
13:18:43 | 70535 | 0 672799 | 0
13:19:42 | 705604 | 248 671279 | 1520
13:2043 | 705437 | 167 671279 | o

NEGEN

Strike NIy | Nifey LTp F\‘r‘ \:\‘\]Jﬂ‘
PCR A

21000 103 [20,977.35] [ 12:19:42 | 802161 209 1339970 | -2505
20950 1.04 [20,973.30| | 12:20:53| 802161 0 1339970 0
21000 104 |20,978.35| [ 12:21:43| 802161 0 1339970 0
21000 102 [20,977.90| [ 12:22:43| 803792 | 1631 1341208 | 1328
20950 102 [20,972.30| | 12:23:43| 803791 1 1340479 | 819
20950 102 [20,971.40] | 12:24:43 | 803791 0 1340479 0
20950 101 [20,966.65] | 12:25:43| 805822 | 2031 1341659 | 1180
20950 1 [20,972.65] | 12:26:43 | 805872 50 1341659 )
20950 1 [20,972.65] | 12:27:45| 805872 ) 1341659 0
20950 099 [20973.65| [12:28:43| soses1 | -191 1339750 | 1909
20950 099 |20,971.50| | 12:29:42 | 805678 3 1339750 0
20950 099 [20969.90| |12:30:43 | 805678 0 1339750 0
20950 098 |20969.30| [12:31:43| s09sea | 4216 1340389 639
20950 098 |20970.25| | 12:32:44 | 809894 ) 1340389 0
20950 098 |20969.75| | 12:33:42 | 809894 ) 1340389 0
20950 098 [20968.70 |12:34:42 | 809894 0 1346001 | 5702
20950 098 |20964.80| [12:35:43| 809212 | 682 1346091 )
20950 098 |20968.40 |12:36:42 | 809212 o 1346091 )
20950 098 |20965.65| |12:37:43| so7161 | 2051 1345995 -96
20950 098 |20,969.80| | 12:38:43| 807161 0 1345995 0
20950 098 |20967.10 [12:39:43| 807161 0 1345995 0
20950 097 |20972.95| | 12:40:42 | 807282 121 1332156 | 13839
20950 097 |20974.00 |12:41:42| 807306 24 1332156 )
20950 097 |20973.85| |12:42:42| 807306 ) 1332156 0
20950 096 |20970.15| | 12:4342| 807306 0 1341027 | 8871
20950 096 |20973.05| [12:44:42 | 810853 | 3547 1341027 0
20950 096 |20971.70| |12:4542 | 810853 ) 1341027 )
20950 096 |20973.10| |12:46:43| 816084 | 5231 1341027 0
21000 096 |20976.70| | 12:47:42| 816107 23 1348791 | 7764
21000 096 |20978.00| |12:48:44 | 816107 0 1348791 0
21000 096 |20981.30| [12:49:42| 817921 | 1814 1353020 | 4229
21000 095 |20979.45| [12:5042 | 817913 8 1353020 0
21000 095 |20975.35| [12:51:43| 817913 ) 1353020 0
21000 095 |20,977.40| | 12:52:41| 818734 821 1353020 0
20950 095 [20970.35| [12:53:44 | 818734 0 1357226 | 4206
20950 095 |20971.50| |12:54:42 | 818734 0 1357226 )
20950 095 |20971.50| [12:55:44 | 821502 | 2768 1360991 | 3765
20950 095 |20974.70| | 12:56:43 | 821499 3 1360991 0
20950 095 [20971.00 |12:57:42 | 821499 0 1360991 0
20950 094 |20971.50| [12:58:44 | 824337 | 2838 1364583 | 3592
20950 094 |20974.20| [12:59:42 | 824333 4 1364650 67
21000 094 [20979.25| [13:0043 | 824292 41 1364650 0
21000 094 [20,979.55| [ 13:01:42 | 825111 819 1364650 0
21000 094 [20976.90| |13:02:43| 825111 0 1364036 | 614
20950 094 |20974.40| [13:03:42 | 825111 0 1364036 0
20950 094 |20974.05| [13:04:42| 826870 | 1759 1364404 368
20950 094 [20971.55| [13:05:43 | 826682 | -1s8 1364404 0
20950 094 [20,969.50| | 13:06:43 | 826682 0 1364404 0
20950 094 [20971.95| [13:07:43 | 826678 4 1364404 0
20950 094 |20969.80| | 13:08:42 | 826601 77 1366328 | 1924
20950 094 [20970.05 | 13:09:42 | 826601 ) 1366328 0
20950 094 |20971.30 |13:1042 | 827404 303 1366711 383
20950 094 |20973.50| |13:11:44 | 827404 0 1366711 0
21000 094 |20978.10| [13:1243| 827404 0 1366711 0
21000 094 |20975.10| [13:1343| 826524 | 880 1358008 | 7803
20950 094 |20971.65| [13:14:43| 826387 | 137 1358908 0
21000 094 [20,975.15| | 13:15:43 | 826387 0 1358908 0
21000 095 |20984.25| [13:16:43 | 828236 | 1849 1361516 | 2608
21000 095 |20982.75| [13:17:42 | 828236 0 1361516 0
21000 095 |20983.10| [13:1843| 828236 0 1361516 )
21000 095 |20984.40| [13:19:42| 820812 | 1576 1365827 | 4311
21000 095 |20,983.95| | 13:20:43| 820830 18 1365827 0

Action
signal

Strike

47400 1.67 |47,352.95
47300 1.67 |47,343.50
47400 1.67 |47,356.85
47400 1.67 |47,366.15
47300 1.67 |47,347.55
47400 1.67 |47,350.15
47300 1.66 [47,342.75
47400 1.66 [47,350.60
47400 1.66 [47,350.60
47400 1.66 [47,350.00
47300 1.66 [47,337.45
47300 1.66 [47,335.80
47300 1.66 [47,332.30
47300 1.66 [47,328.60
47300 1.66 [47,330.10
47300 1.66 [47,321.25
47300 1.66 [47,318.10
47300 1.66 [47,334.30
47300 1.67 |47,328.10
47300 1.67 |47,319.70
47300 1.67 |47,323.50
47300 1.65 [47,342.85
47400 1.65 |47,350.65
47400 1.65 [47,354.10
47300 1.66 [47,345.85
47300 1.65 [47,346.05
47300 1.65 [47,345.10
47400 1.64 |47,353.75
47400 1.65 [47,352.05
47300 1.65 [47,348.95
47400 1.65 [47,355.15
47400 1.65 [47,352.30
47300 1.65 [47,339.05
47300 1.65 [47,345.35
47300 1.66 [47,326.80
47300 1.66 [47,333.40
47300 1.66 [47,333.40
47300 1.66 [47,341.05
47300 1.66 [47,343.50
47300 1.66 [47,344.05
47300 1.66 [47,348.15
47400 1.66 [47,353.55
47400 1.65 |47,363.65
47400 1.65 [47,358.70
47300 1.65 [47,349.65
47300 1.65 |47,349.45
47300 1.65 [47,349.20
47300 1.65 [47,341.30
47300 1.65 [47,347.40
47300 1.65 [47,344.95
47300 1.65 [47,349.20
47400 1.65 [47,351.45
47400 1.65 [47,353.75
47400 1.65 [47,375.50
47400 1.64 |47,366.55
47300 1.64 [47,347.00
47400 1.64 |47,354.25
47400 1.64 [47,378.90
47400 1.64 (47,371.35
47400 1.64 |47,366.75
47400 1.65 |47,367.55
47400 1.65 [47,376.10




fty ATM

Price
Action
signal

Net Oi
NIEGEN

e A-V overing A) +A-V
13:21:43 | 705437 | 0 671279 | o
13:22:42 | 706897 | 1460 672190 | o911
13:23:43 | 706897 | 0 672190 | 0
13:24:43 | 706897 | 0 672190 | 0
13:25:44 | 707931 | 1034 672088 | 798
1326:42 | 707931 | 0 672083 | 0
13:27:43 | 707931 | 0 672088 | 0
13:28:43 | 709072 | 1141 672039 | 949
13:29:43 | 708833 | 239 672039 | 0
13:30:44 | 708833 | 0 672039 | 0
13:3144 | 712396 | 3563 672061 | 922
13:32:43 | 71239 | 0 672961 | 0
13:33:44 | 7123% | 0 672961 0
13:30:42 | 713103 | 707 672061 | 0
133544 | 713103 | 0 675378 | 2417
13:36:43 | 713103 | 0 675378 | 0
13:37:42 | 713103 | © 675844 | 466
13:38:43 | 707809 | 5294 |SHOWGNN| 675844 | 0
13:39:42 | 707809 | 0 675884 | 0
13:40:43 | 707102 | 707 679534 | 3690
13:41:43 | 707117 | 15 679534 | 0
13:42:43 | 707117 | © 679534 | 0
13:43:40 | 707117 | © 680261 | 727
13:44:42 | 696273 | 10844 680261 | 0
13:45:44 | 696273 | 0 680261 | 0
13:46:43 | 695135 | 1138 678700 | -1561
13:47:43 | 695135 | 0 678700 | 0
13:48:42 | 695135 | 0 678700 | 0
13:49:43 | 695877 | 742 678122 | 578
13:50:44 | 695877 | 0 678122 | o
13:51:45 | 695877 | 0 678122 | 0
13:52:44 | 695877 | 0 678255 | 133
13:53:43 | 696542 | 665 678255 | 0
13:54:43 | 696542 | 0 678255 | o
13:55:41 | 700607 | 4065 676915 | -1340
13:56:44 | 700607 | 0O 676915 | 0
13:57:42 | 700607 | © 676915 | 0
13:58:42 | 702222 | 1615 676915 | 0
13:59:42 | 702222 | 0 679936 | 3021
14:00:42 | 702222 | © 679936 | 0
14:01:43 | 702222 | © 678946 | 990
14:02:47 | 703575 | 1353 678946 | 0
14:03:43 | 703575 | 0 678946 | 0
14:04:42 | 697895 | 5630 |SHOMGH| 680269 | 1323
14:05:45 | 697895 | 0 680269 | 0
14:06:42 | 697895 | 0 680269 | 0
14:07:44 | 697895 | 0 680269 | 0
14:08:43 | 693380 | 4515 679639 | 630
14:09:44 | 693380 | 0 679639 | 0
14:10:42 | 693380 | 0 686667 | 7028
14:11:46 | 687827 | 5553 686667 | 0
14:12:43 | 687827 | 0 686667 | 0
14:13:43 | 680340 | 7487 693330 | 6663
14:14:43 | 680335 | 5 693395 | 65
14:15:42 | 680335 | 0 693395 | 0
14:16:43 | 673944 | 6391 H 693395 0
14:17:42 | 673949 | 5 697008 | 3613
14:18:42 | 673949 | 0 697008 | 0
14:19:42 | 673949 | 0 699256 | 2248
14:20:43 | 673079 | 870 699256 | 0
142141 | 673079 | 0 699256 | 0
14:22:44 | 669626 | 3453 |SHOWGHN] 699431 | 175

Action
signal

NEGEN

Strike NIy | Nifey LTp F\‘r‘ \:\‘\]Jﬂ‘
PCR A

21000 095 |20984.50 [13:21:43| 829830 0 1365827 0
21000 095 [20981.35| | 13:22:42 | 829830 0 1365827 0
21000 095 [20978.65| [13:2343| 832969 | 3139 1364795 | 1032
21000 095 |20981.75| [13:24:43| 832969 ) 1364795 0
21000 095 [20983.95| [13:25:44| 837300 | 4331 1364795 0
21000 095 [20,987.95| | 13:26:42 | 837300 0 1365779 984
21000 095 |20986.05| |13:27:43| 837300 0 1365779 0
21000 095 |20987.55| | 13:28:43| 837300 0 1370541 | 4762
21000 095 |20984.90| |13:29:43 | 837441 141 1370541 )
21000 095 |20983.85| |13:30:44 | 837441 ) 1370541 0
21000 094 [20,983.70| [ 13:31:44 | 843318 | 5877 1370541 0
21000 094 |20983.15) [13:3243| 843318 0 1373564 | 3023
21000 094 |20979.55| [13:33:44 | 843318 ) 1373564 0
21000 094 |20984.55| [13:34:42| 843126 | 192 1371377 | 2187
21000 095 |20986.65| |13:35:44 | 843174 48 1371377 0
21000 095 [20988.30| |13:36:43 | 843174 0 1371377 0
21000 095 [20991.05| [13:37:42 | 843174 0 1372735 | 1358
21000 095 |20988.75| [13:38:43| 841400 | 1765 1372735 0
21000 095 |20991.10] [13:39:42 | 841409 ) 1372735 0
21000 096 |20,988.85| | 13:40:43 | 841409 0 1372735 0
21000 096 |20987.35| [13:4143| 840483 | 926 1372577 158
21000 096 |20988.30| |13:42:43 | 840483 0 1372577 )
21000 096 |20994.70 |13:43:40 | 827777 | -12706 1369941 | 2636
21000 098 |20993.30| |13:44:42 | 827777 ) 1369941 0
21000 098 [20993.15) |13:45:44 | 827777 0 1369941 0
21000 098 |20988.60| |13:46:43 | 827777 0 1369941 0
21000 098 |20989.90| |13:47:43| 832988 | 5211 1369936 5
21000 098 |20985.45| |13:48:42 | 832988 ) 1369936 0
21000 097 |20987.65| [13:49:43| 834773 | 1785 1369936 0
21000 097 |20984.60 |13:50:44 | 834773 0 1372039 | 2103
21000 097 |20983.10 [13:51:45| 834772 1 1372039 0
21000 097 |20982.40| [13:52:44| 834772 0 1371906 | 133
21000 097 |20975.50| [13:53:43| 834199 | 573 1371906 0
21000 097 [20,977.25| | 13:54:43| 834195 4 1371906 0
21000 097 [20975.10 [13:55:41| 834195 0 1371906 0
21000 097 [20975.75| [13:56:44 | 833120 | 1075 1367567 | 4339
20950 097 |20973.45| [13:57:42| 833120 0 1367567 0
21000 096 |20979.15| [13:58:42 | 832323 | 797 1371189 | 3622
21000 097 [20980.95| |13:59:42 | 832317 6 1371189 0
21000 097 |20978.90| |14:00:42 | 832317 0 1371189 0
21000 097 |20980.60| |14:01:43| 832317 ) 1371189 0
21000 096 |20983.15| | 14:0247| 835907 | 3590 1371077 112
21000 096 |20,983.15| | 14:03:43 | 835907 0 1371077 0
21000 097 [20992.60| |14:04:42 | 836580 673 1376023 | 4946
21000 057 [20990.20| | 14:05:45 | 836550 30 1376023 0
21000 097 |20993.70| | 14:06:42 | 836550 ) 1376023 0
21000 097 |20993.50| |14:07:44 | 837453 903 1372772 | 3251
21000 098 |20,988.80| | 14:08:43 | 837461 3 1372772 0
21000 098 |20991.10] |14:09:44 | 837461 0 1372772 0
21000 099 [20991.95| |14:10:42 | 837461 0 1372772 0
21000 1 [2099330| [14:11:46 | 836748 | 713 1370308 | 2464
21000 1 [20,990.45] [ 14:12:43| 836748 ) 1370308 0
21000 102 [20,990.70| | 14:23:43| 843773 | 7025 1370308 0
21000 102 [20,993.70| | 14:14:43 | 843804 31 1370111 | 197
21000 102 [20,991.05] | 14:15:42 | 843804 0 1370111 )
21000 103 [20,992.55| | 14:16:43 | 843804 ) 1370111 0
21000 103 [20,993.25 [ 14:17:42 | 843797 7 1372879 | 2768
21000 103 [20,99155| | 14:28:42 | 843797 0 1372879 0
21000 104 [20,989.20| | 14:19:42 | 843797 0 1374367 | 1488
21000 104 [20,990.00] | 14:20:43| 842795 | -1002 1374367 )
21000 104 [20,991.20| | 14:21:41 | 842825 30 1374367 0
21000 104 [20,987.30| [14:22:44 | 838046 | -4779 1377010 | 2643

Strike

47400 1.65 |47,374.95
47400 1.65 |47,366.65
47400 1.64 (47,373.05
47400 1.64 |47,374.65
47400 1.63 |47,382.00
47400 1.63 |47,389.25
47400 1.63 [47,386.55
47400 1.64 (47,398.00
47400 1.64 (47,392.80
47400 1.64 [47,390.75
47400 1.63 [47,392.45
47400 1.63 [47,384.30
47400 1.63 |47,380.45
47400 1.63 |47,384.70
47400 1.63 [47,391.65
47400 1.63 [47,392.85
47400 1.63 |47,383.35
47400 1.63 [47,391.20
47400 1.63 [47,394.85
47400 1.63 |47,385.90
47400 1.63 [47,379.30
47400 1.63 |47,385.50
47400 1.65 [47,398.00
47400 1.65 [47,392.00
47400 1.65 |47,394.95
47400 1.65 [47,390.10
47400 1.64 |47,395.70
47400 1.64 |47,383.55
47400 1.64 |47,388.60
47400 1.64 |47,386.65
47400 1.64 (47,381.20
47400 1.64 |47,377.50
47400 1.64 |47,368.60
47400 1.64 |47,357.35
47400 1.64 [47,355.30
47400 1.64 |47,357.75
47300 1.64 |47,338.95
47400 1.65 [47,365.10
47400 1.65 [47,365.15
47400 1.65 |47,356.55
47300 1.65 [47,348.00
47400 1.64 |47,361.05
47400 1.64 |47,361.05
47400 1.64 [47,361.00
47400 1.64 (47,365.10
47400 1.64 |47,382.55
47400 1.64 |47,378.60
47400 1.64 [47,377.15
47400 1.64 (47,380.00
47400 1.64 |47,385.75
47400 1.64 |47,387.50
47400 1.64 |47,381.60
47400 1.62 [47,378.85
47400 1.62 |47,390.40
47400 1.62 |47,389.85
47400 1.62 |47,382.60
47400 1.63 [47,392.90
47400 1.63 [47,387.95
47400 1.63 [47,386.90
47400 1.63 |47,381.65
47400 1.63 |47,386.55
47400 1.64 |47,364.50




fty ATM

put
Time (Bulli
A)
14:23:44 | 669598 -28 704441 5010
14:24:42 | 669598 0 704441 0
14:25:42 | 669598 0 704441 0
14:26:42 | 666063 -3535 706426 1985
14:27:42 | 666063 0 706426 0
14:28:42 | 664804 -1259 704294 -2132
14:29:43 | 664804 0 704294 0
14:30:48 | 661841 -2963 704294 0
14:31:42 | 661841 0 704294 0
14:32:43 | 661849 8 703879 -415
14:33:43 | 661849 0 703879 0
14:34:43 | 661849 0 703879 0
14:35:42 | 659622 -2227 - 700892 -2987
14:36:42 | 659622 0 700892 0
14:37:42 | 659454 -168 695809 -5083
14:38:44 | 659454 0 695809 0
14:39:43 | 659454 0 695809 0
14:40:43 | 657819 -1635 - 695809 0
14:41:42 | 657819 0 697319 1510
14:42:43 | 657819 0 697319 0
14:43:42 | 657819 0 697319 0
14:44:42 | 653224 -4595 696374 -945
14:45:42 | 653224 0 696374 0
14:46:43 | 651631 -1593 698519 2145
14:47:42 | 651631 0 698519 0
14:48:43 | 651631 0 698519 0
14:49:42 | 645189 -6442 H 698519 0
14:50:44 | 645189 0 695478 -3041
14:51:43 | 645189 0 695478 0
14:52:43 | 645189 0 695478 0
14:53:43 | 640130 -5059 690894 -4584
14:54:44 | 638951 -1179 691922 1028
14:55:44 | 638951 0 691922 0
14:56:43 | 638951 0 691922 0
14:57:44 | 638951 0 691922 0
14:58:44 | 632530 -6421 - 694199 2277
14:59:51 | 632530 0 694199 0
15:00:43 | 632530 0 694955 756
15:01:42 | 632530 0 694955 0
15:02:44 | 623481 -9049 694955 0
15:03:43 | 623481 0 694955 0
15:04:42 | 617617 -5864 689327 -5628
15:05:42 | 617617 0 689327 0
15:06:44 | 617617 0 689327 0
15:07:44 | 590110 | -27507 687647 -1680
15:08:43 | 590110 0 687647 0
15:09:42 | 590110 0 687647 0
15:10:44 | 580944 -9166 676325 -11322
15:11:44 | 580944 0 676325 0
15:12:43 | 580944 0 676325 0
15:13:43 | 571984 -8960 H 654771 -21554
15:14:42 | 571984 0 654771 0
15:15:43 | 571984 0 654771 0
15:16:43 | 571984 0 644647 -10124
15:17:44 | 562199 -9785 644647 0
15:18:43 | 562199 0 644647 0
15:19:43 | 546133 | -16066 619302 -25345
15:20:43 | 546133 0 619302 0
15:21:43 | 540028 -6105 619302 0
15:22:43 | 540028 0 619302 0
15:23:43 | 540024 -4 613631 -5671
15:24:41 | 540024 0 613631 0

21000

Strike Nifty | iy e (Bullish
PCR A)
21000 105 |20,99230] [ 14:23:44 | 838009 37 1377271
21000 105 |20,994.45] | 14:24:42 | 838009 [) 1377271
21000 105 |20,99430| | 14:25:42 | 838009 0 1377271
21000 106 |20993.60| [ 14:26:42 | 835558 | 2451 |SHOMON 1368864
21000 106 |20,988.90| | 14:27:42 | 835558 0 1368864
21000 106 |20,987.10| | 14:28:42 | 835739 181 1367791
21000 106 |20,986.10| | 14:29:43 | 835739 [) 1367791
21000 106 |20,984.40| | 14:30:48 | 834063 | -1676 1367791
21000 106 |20,99055| | 14:31:42 | 834063 [} 1367791
21000 106 |20,994.15| | 14:32:43 | 832698 | -1365 1367779
21000 106 |20,995.90| | 14:33:43 | 832698 [) 1367779
21000 106 |20,996.10| | 14:34:43 | 832698 0 1367779
21000 106 |20,998.05| [1435:42 | 831571 | 1127 1367235
21000 106 |21,003.90| | 14:36:42 | 831557 14 1367235
21000 106 |21,003.90| |14:37:42 | 826906 | -4651 1353941
21000 106 |20,998.30| | 14:38:44 | 826906 [) 1353941
21000 106 |20,999.60| | 14:39:43 | 826906 0 1353941
21000 106 |21,00095| | 14:40:43 | 827809 | 903 1359308
21000 106 |21,003.55| | 14:41:42 | 827794 15 1359308
21000 106 |20,99735| | 14:42:43 | 827794 [) 1359308
21000 106 |20,996.80| | 14:43:42 | 827794 0 1359308
21000 107 |20,99775| | 14:44:42 | 812544 | -15250 1360884
21000 107 |20,996.95| | 14:45:42 | 812544 [} 1360884
21000 107 |20,996.65| | 14:46:43 | 802342 | -10202 1359577
21000 107 |20,998.85| | 14:47:42 | 802342 [) 1359577
21000 107 |21,001.20| | 14:48:43 | 802342 0 1359577
21000 108 |21,001.95| | 14:49:42 | 802342 [} 1360084
21000 108 |21,00255] | 14:50:44 | 802279 63 1360077
21000 108 |20,999.85| | 14:51:43 | 802279 0 1360077
21000 1.08 |20,997.00] | 14:52:43 | 805309 | 3030 1360077
21000 108 |20,999.55| | 14:53:43 | 805309 0 1360153
21000 108 |20999.45| [ 14:54:44 | 801538 | 3771 |SHOMGH 1360153
21000 108 |20,996.10| | 14:55:44 | 801547 9 1359279
21000 108 |20,99430] | 14:56:43 | 801547 [) 1359279
21000 108 |20,996.65| | 14:57:44 | 801547 0 1359279
21000 11 |20990.40| | 14:58:44 | 794800 | 6738 1344579
21000 11 |20995.05| | 14:59:51 | 794809 0 1344579
21000 11 |20995.05| | 15:0043| 792120 | -2689 1344579
21000 11 |20998.50| | 15:0142| 792120 [) 1344579
21000 111 |20,995.05| | 15:02:44 | 792107 13 1346342
21000 111 |21,00000] | 15:03:43| 792107 0 1346342
21000 112 |21,003.80] | 15:08:42 | 792107 0 1346033
21000 112 |21,00890] |15:05:42 | 779989 | -12118 | 1346033
21000 112 [21,005.15) | 15:06:44 | 779989 o | [134a6033
21000 117 |21,00460] | 15:07:44 | 768918 | -11071 1337300
21000 117 |20,999.30| | 15:08:43 | 768918 0 1337300
21000 117 |20,999.85| | 15:09:42 | 768918 0 1337300
21000 116 |21,002.00] |15:10:44 | 774871 | 5553 1328130
21000 116 |21,00195| | 15:11:44 | 774471 0 1328130
21000 116 |21,00330] | 15:12:43 | 774471 0 1328130
21000 114 [21,003.20| [15:1343 | 770383 | 4085 |JSHOMGH 1314502
21000 114 |21,005.85] | 15:14:42 | 770383 0 1314502
21000 114 |21,005.85] | 15:15:43| 770383 [) 1314502
21000 113 |21,002.05] | 15:16:43 | 770383 0 1314502
21000 115 |20,99330| | 15:17:44 | 759574 | -10809 [ 1292253
21000 115 [20,986.80| | 15:18:43 | 759574 o | [1202253
21000 113 |20,98475| [15:19:43| 753397 | 6177 1260008
21000 113 |20,989.15| | 15:20:43 | 753397 0 1260008
21000 115 |2099145] | 15:21:43| 753397 0 1253344
21000 115 |20,99050| | 15:22:43| 753397 0 1253344
21000 114 |20993.20] [ 15:23:43| 751504 | -1893 1253344
21000 114 |2099465 | 15:24:41| 751504 0 1253344

Strike

47400 1.64 [47,379.80
47400 1.64 |47,393.85
47400 1.64 (47,392.35
47400 1.64 (47,392.90
47400 1.64 |47,383.60
47400 1.64 |47,369.70
47400 1.64 [47,364.80
47400 1.64 (47,367.20
47400 1.64 |47,374.05
47400 1.64 |47,384.30
47400 1.64 |47,385.15
47400 1.64 |47,382.75
47400 1.64 |47,386.55
47400 1.64 |47,406.90
47400 1.64 |47,406.90
47400 1.64 |47,409.45
47400 1.64 (47,408.90
47400 1.64 (47,410.70
47400 1.64 (47,421.00
47400 1.64 [47,400.35
47400 1.64 (47,402.75
47400 1.67 |47,399.50
47400 1.67 |47,393.55
47400 1.69 [47,385.10
47400 1.69 [47,394.80
47400 1.69 [47,418.05
47400 1.7 47,410.65
47400 1.7 47,417.55
47400 1.7 47,410.90
47400 1.69 [47,393.50
47400 1.69 [47,400.55
47400 7 47,389.90
47400 1.7 47,374.00
47300 1.7 47,344.70
47400 1.7 47,359.25
47300 1.69 [47,343.30
47400 1.69 |47,359.45
47400 1.7 47,359.45
47400 1.7 47,367.60
47300 1.7 47,341.65
47400 1.7 47,354.15
47400 17 47,369.90
47400 1.73 |47,369.05
47300 1.73 |47,333.10
47300 1.74 |47,310.60
47300 1.74 |47,311.85
47300 1.74 |47,317.40
47300 1.71 |47,337.85
47400 1.71  |47,355.00
47400 1.71 |47,358.60
47400 1.71 |47,368.10
47400 1.71 |47,368.10
47400 1.71 |47,366.15
47300 1.71 |47,331.30
47300 1.7 47,300.50
47300 17 47,281.45
47300 1.67 |47,275.65
47300 1.67 |47,283.40
47300 1.66 (47,290.45
47300 1.66 [47,284.10
47300 1.67 |47,284.50
47300 1.67 |47,307.40




fty ATM
21000

15:25:42

ifty Spot

540024

Put COI
(Bullish
A)
598206

Net Oi
NIEGEN

Bearish

Strike

20,993.20

15:25:42

751504

Put COI
(Bullish

Exp High

7

Net Oi
NEGEN

39.20

Bearish

Not Break | Support | 47000

Strike

47,298.85

15:26:43 | 527609 | -12415 598206 Bearish 21000 1.13  [20,994.95( | 15:26:43 | 737888 -13616 1238984 Bearish -95.03 47300 1.68 [47,257.00

15:27:42 | 527609 0 598206 Bearish 21000 1.13 |20,993.65( | 15:27:42 | 737888 0 1238984 Bearish -95.03 47300 1.68 [47,250.85

15:28:43 | 513009 | -14600 598206 Bearish 21000 1.17 |20,997.15( | 15:28:43 | 737888 0 1238984 Bearish -100.78 47300 1.68 [47,271.50

15:29:43 | 513009 0 586861 Bearish 21000 1.14 [20,995.45( | 15:29:43 | 708774 -29114 H 1197640 Bearish -103.48 47300 1.69 [47,271.05

15:30:43 | 513009 0 586861 21000 1.14 [20,995.50( | 15:30:43 | 708774 0 1197640 Bearish -109.04 47300 1.69 [47,279.75
0 0

o|lo|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|e

olo|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|oc|o|o|o|o|o|o|o|o|o|o|o|o|e




Nifty ATM| Nifty LTP [Nifty Pre CI|Nifty Open|Nifty Highl India VIX Select Expiry BN ATM | BNLTP |BN Pre CL (BN Open| BN High India VIX Monday ‘ }

21000 |20,994.50 | 20969.4 | 20,965.30 [21,026.10 12.76 2023-12-14 47300 | 47,284.25 47262 |47,233.30|47,588.00 12.76 OiDeer
8.95| 47050  47050| 567393 ojotm 8.95 O™V 3aa9] o  2005| 1125| 1125| o000|| 3350 157778 157100[3697274 olotm 330 WOtV 71883 o 214519 10664] 10664] 3.10
1285] sooss|  79606| 825115 olotm 12.85 I TV 300 of 2s241| 3131 3131] o000 4620 35290 2421486 oorm 462 RS ITVM 630 o 124824]  e0a| 873 1425
18.10] 41510] 41323 710052 ojoT™ 18.1 OB TV 2556 0| 23492| 2044] 2044] 015|| 6120 58669 105972953902 ojorm 612 [EPSEGMMITM 54495 0| 408785| 1876 2370 29.20
2600 94134|  93665| 1206848 ojotm 26 O 212 of 182439] 11001| 11001] 650| | 8400 45826] 45863029821 ojorm 84 [MEEZM TV 465 o ssoigo| 420|  aos1| 4925
37.40| 61078| 60847 1088522 ojotm 37.4 OB v 1724 o] 164218| 4818| 4818 1695 | 108:80] 48509 104413950775 ojorm 1085 RSN ITM 38775 0| 1038526 6066 7114 72.00
s1.90| 102536] 102161 1847083 ojotm s19 oo [IVENERRS o| 689998 17615| 17615] 32.50| | 142.00 ojorm 142 [EEEVEITVM 325 0 106312 106312| 10925
7130 s56169| 55991 1683517 olotm 713 GOl 1084 0| o37084| 19200] 19100] 5290| | 18130 55405  25386|6555975 ojorm 1813 [RGZWM TV 265 o| 5709512| 26019] 28617| 149.25
94.90 0 000 0 121372| 121396 77.00| | 23115] e4627|  22848[5464094 0 47300 0| 5426553 40091| 44801| 195.10
79.45| 35552| 35355 1246655 o|ITM 123.9§ 20950 |OTM 6125 0| 1919034 67231 67231 6125 | 20210 61722|  1264|2360428 o[Tv 286.3{ 47200 |OT™M 168.35 0| 3779377| 75819] s5921| 16835
6275 54320  53465| 971079 DEVIESEE 20000 [V o] 2296276 a5.00| | 166.10] 45439  45439| 811554 DEVEEER 7100 [CHVEEER 0| 2344636 79580] 79580| 134.00
51.95| 10341]  10039| 169463 o[V 1964 JMRNCE OT™ 335 o o77981| s4698| sa698| 33.50| | 13475 70566|  67796[1118323 o[ 419 o™ 10325 0| 4309354 |1205053| 205068 103.25|
4110 10098 17272| 203754 0[T™ 2356 [ERNCN O™V 24 o| 1204579| 113750| 113750 24.00| | 112.40| 28853 28853| 166844 o™ 496.6 oM 82 o[ 1875303 s13s1| s1351] s2.00
3550  2281] 1833 19202 o[ 280 [P OTV 17.15 of 552896 30170| 30170| 17.5|| 9675 17407 17407 129384 o[mm_ss1 OTM 64.4 0| 1943932| 124616] 124616 64.40
2870| 30114 36626 54952 oM 323.2 [ERIVAVIN OTM 128 o| 86087a| 99751 99751 1280|| 8575 19042 18814| 52669 o[mm_670 OTM 49.95 o[ 1449185| 85756| 85756 49.95
2660 850 2438 o|mm_ 371.1 RN OTM 5.15 o 41ses2| 31017| 31017| 9as|| 754s| 13059| 13877] 24687 o™ 759.7 otM 37.2 o[ 1218756| 83585 s3585| 37.20
24.85| 16619 12599 32939 o[mm 4193 o™ 7.8 o 496417| 77853| 77903| 7.80| | 6285] 20209] 16942| 52382 o[mv 8471 OoT™ 30 0| 2002586| 163881| 163881 30.00
2150 1981 525 1227 o[V 466 [JENEMOT™ 6.15 of 300195 25765| 25765 6a5|| 59.5|  sa08| 5337|6695 o[m_ 9434 oTM 23.85 o[ o61155| 102073| 102073 23.85

843471] 513009 586861| 838624 1015666 708774 1197640 1217518
15:32 Dec-20 NIFTYNETOI| 73852 0 PCR 4 B Dec-20 BN NET O 488866 B2 PCR:  1.69




11-Dec-2023 15:33:00 Monday 11-Dec-2023 15:33:00 Monday

W Coi(Cal) W COI (Put) W CoI(Cal) W COI (Put)
200000 eoae 300000 PEET20
158107
150000 205053
200000
113750 157100 163881
102161
124616

100000

100000 75819 79580
o

400
- 252601922848
L0664 604 1057576 454294 10%066

-100000

21400 21350 21300 21250 21200 21150 21100 21050 21000 20950 20900 20850 20800 20750 20700 20650 20600 48100 48000 47900 47800 47700 47600 47500 47400 47300 47200 47100 47000 46900 46800 46700 46600 46500

Nifty ATM: AL BN ATM 47300

M Calol W PutOl W Calol W Putol

200000 300000
180680 266957

158109
150000 205053
200000

113750
102536 157778 163881

100000 124616

100000 85921 8575683585
795807056

55405 04627 61722
G

45826 48509 01

21400 21350 21300 21250 21200 21150 21100 21050 21000 20950 20900 20850 20800 20750 20700 20650 20600 48100 48000 47900 47800 47700 47600 47500 47400 47300 47200 47100 47000 46900 46800 46700 46600 46500




Golden Rules using OiDeer

Avoid Signals of VWAP difference below 9-10 Points
9-10 Wrge I I VWAP 3R & Riua 9§ 9=

PCR above 2 Strong Bullish & PCR Below 0.50 is Strong Bearish. If Call COl is negative then it will show 100 PCR and If Put COl is negative then it will show 0 PCR
PCR R ¥ W Strong FFer=T 3R PCR o.4o & o Teiv fyaifi=n| afe wfa col A7ifea 8 <t a5 100 PCR fi@mem iR afe col ge AoRIo 2 dt 98 0 PCR fa@mm

Rule 1) Both Nifty and Bank Nifty Oi data should be in same direction. If One is Negative and other is positive then Avoid Trade because P fPT®! Ut e
@%III | =r(ﬁ THd. Let Both Nifty and BN Oi data in Same direction then look for any Opportunity.

P O ey B T PRI & 9 R @ ) i e et ot e R
K R I LU RS A G A S G b AR Sy e A

Rule 2) Safe traders can wait for All Three Singals become Same color. If all Three Signals are not Same then Please Avoide Trade.

foraw 2) PRfgma a7 &1 RivTa & T € 11 & 3 &1 Sa9R 3% 9d 8 | afe I wdba 9ae F81 § d $uan R | 591

Rule 3) Any upside movement should be supported by short Covering and any downside movement should be supported by Long unwinding.

fraw 3) forsdt oft SuR Y fafafy @1 2T wafer grT gwfda forar s fee ok fasdt ot TR nfafafy &1 ar=1 sHarsfET gr wwfia fear s @l

Rule 4) if Oi data is Negative (Oi data below red line) and if market already given big downside movement, then please wait till market to Go Up near VWAP and
Return then Buy Put PE with SL above VWAP. (VWAP Difference below 10 is best for taking Position)

ﬁwqtrf%ol@.aqmw%(mm%ﬁo. 3R gfe ok # ugd | €1 981 fiRmae g, a‘rgmvwm%umw%waﬁwmﬁ&nﬁaﬁ?fﬁwvwm
% HUX SL & TIY PE WS | (VWAP 3R 10 ¥ o4 fufa o & e wed erea1 ?)

Rule 5) if Ol is Positive (Oi data above red line) and if market already given big upside movement then wait for market to come down near VWAP and go up then Buy
Call CE with SL below VWAP. (VWAP Difference below 10 is best for taking Position)

a9 5) 7fe o1 YA B (TTe 3T P SR 0i e SR UfG TR & Ug e A 31 TST il 8 dl IR P VWAP & UTH i1l 3T 3R HUR o1 31 Weflain &<, fibz vwaP & i
SL & H1Y il CE Wil | (VWAP 3R 10 ¥ &H fRufa a1 & R 9 erea1 7)

Rule 6) In Reversal Case, Take Trade on the Basis of Price Action and VWAP Signal because Net Ol Signal Come Latter.

fraw 6) fYada 9 &, UrsH TaRM 3R VWAP RiTd & SMTYR WR Trade & FIfP A€ o1 iy a1¢ # 3md &1

Rule 7) When your target is done of 40-50 points, Close your PC/laptop and don't look back to Market and Enjoy the day. (ﬁ'tﬁﬁ W%w aﬁmqﬁ)
v 7) 19 3MUHT A& 40-50 3P PT 81 1T, a1 UAT GRf/AUCiy o¢ HX S 3R IR B 3R oo 7 3@ 3R a7 71 g &1 (R gardt @ R SReT 78))

Rule 8) Do not try to catch every movement. Do not Overtrade.

a9 8) 8¥ Movement H TH S Pt IR A B | faRes T |



Wish you Happy Trading Day
STUDT ¢S feaw ot gusTHATE
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o ]

Put COI IFiEO

(Bullish St ':?Ry Nifty LTP | | Time (Bullish Ei v‘ NET Oi ':ieg‘"g“ Action BNPCR | BN LTP

A) NEGE A) Signal

09:18:48 | 440318 0 449681 0 Wait 102 |20,980.10 |l 09:18:48 | 663891 1135025 0 Wait 171 [47,442.95
09:23:45 | 481713 | 41395 492874 | 43193 Wait 102 [20,985.50 ll 09:23:45 | 682087 1180729 Wait 173 |47,444.60
09:28:45 | 515700 | 33987 550253 | 57379 Wait 107 |21,011.85 [l 09:28:45 | 725692 1237689 Wait 171 [47,44065
09:33:46 | 551227 | 35527 557667 | 7414 101 |20,985.15 |l 09:33:46 | 756802 1234374 163 |47,309.85
09:38:46 | 558990 | 7763 565764 | 8097 101 |20,999.95 [l 09:38:46 | 758417 1232846 163 |47,409.75
09:43:46 | 561673 | 2683 583090 | 17326 104 [20,997.35 [l 09:43:46 | 756117 1282762 17 [47,42955
09:48:47 | 586474 | 24801 601041 | 17951 102 [20,979.55 [l 09:48:47 | 764042 1302316 17 [47,38450
09:53:46 | 587694 | 1220 609936 | 8895 104 |20,998.40 ll 09:53:46 | 767720 1306973 17 |47,387.45
09:58:46 | 589898 | 2204 636875 | 26939 108 |20,999.50 ll 09:58:46 | 772375 1337728 173 [47,418.90
100345 | 587887 | 2011 |SHOWGHN 658926 | 22051 112 |21,000.85 ll 10:03:45 | 765382 1357505 177 [47,413.05
10:08:46 | 592939 | 5052 659408 | 482 111 |20,989.00 ll 10:08:46 | 768784 1360368 177 |47,388.45
10:13:46 | 593244 | 305 664574 | 5166 112 |21,001.65ll 10:13:46 | 763748 1378868 181 [47,411.90
10:18:46 | 592723 | 521 677054 | 12480 114 |21,002.30 ll 10:18:46 | 719255 1394975 194 [47,481.15
10:23:53 | 600413 | 7690 678969 | 1915 113 |21,014.65ll 1023:53 | 721042 1395757 194 [47,544.10
102846 | 573250 | 27163 |SHOMGHN 696916 | 17947 122 |21,018.70ll 10:28:46 | 668128 1422141 213 |47,557.75
10:33:46 | 584255 | 11005 716640 | 19724 123 |21,018.00 ll 1033:46 | 671397 1451608 216 |47,537.30
10:38:47 | 589358 | 5103 735108 | 18468 125 |21,014.60 ll 10:38:47 | 674249 1451985 215 |47,522.50
10:43:45 | 596000 | 6642 690553 | -44555 116 |20,962.70 ll 10:43:45 | 686074 1389844 203 |47,337.05
10:48:47 | 658252 | 62252 673148 | -17405 102 |20,973.65ll 10:48:47 | 726741 1348525 186 |47,365.15
10:53:47 | 666520 | 8268 674198 | 1050 101 |20,955.00 ll 10:53:47 | 730645 1356729 186 |47,288.05
10:58:44 | 680836 | 14316 643984 | 30214 095 |20,983.30 [l 10:58:44 | 745013 1296322 550409 174 |47,385.55
11:03:46 | 674872 | -5964 636942 | 7042 094 |20,977.50 ll 11:03:46 | 750011 1298879 173 |47,335.90
11:08:46 | 673426 | -1446 640368 | 3426 095 |20,995.80 ll 11:08:46 | 761787 1316594 173 [47,359.75
11:13:46 | 632900 | -40526 660454 | 20086 104 |21,006.35 Wl 11:13:46 | 772543 1324940 172 |47,363.50
11:18:45 | 628662 | -4238 667721 | 7267 106 |21,010.45ll 11:18:45 | 776328 1331196 171 |47,386.55
11:23:46 | 620868 | -7794 682980 | 15259 11 |20,999.85 Wl 11:23:46 | 777486 1326095 171 |47,346.10
11:28:46 | 619324 | -1544 703530 | 20550 114 |20,996.40 ll 11:28:46 | 783672 1334655 17 [47,352.90
11:33:45 | 620917 | 1593 709538 | 6008 114 [20,992.35 | 11:33:45 | 781682 1338000 171 |47,349.80
11:38:45 | 628908 | 7991 704827 | -4711 112 [20,989.45 | 11:38:45 | 781671 1342568 172 |47,343.60
11:43:46 | 634538 | 5630 684532 | -20295 108 |20,992.25 | 11:43:46 | 790937 1336765 169 [47,334.40)
11:48:46 | 634904 | 366 678877 | 5655 107 [20,994.80 ll 11:48:46 | 792033 1333674 168 [47,364.50)
11:5348 | 635701 | 797 679297 | 420 107 [20,984.30 [l 11:53:48 | 792086 1336964 169 [47,345.55)
11:58:46 | 651161 | 15460 667131 | -12166 102 [20,983.70 |l 11:58:46 | 795827 1334929 168 [47,346.90)
12:03:45 | 653103 | 1942 666774 | -357 102 [20,994.05 [l 12:03:45 | 797974 1338799 168 |47,384.55
12:08:46 | 654883 | 1780 674440 | 7666 103 [20,900.60 ll 12:08:46 | 794162 1342032 169 [47,37030
121346 | 652249 | 2634 |SROWGHN) 675886 | 1446 104 |20,987.55 [l 12:13:46 | 801559 1344872 168 |47,369.05
12:18:45 | 651856 | -393 679036 | 3150 104 [20,979.80 |l 12:18:45 [ 801952 1342475 167 [47,358.55
12:23:45 | 665586 | 13730 678085 | -951 102 [20,972.30 [l 12:23:45 [ 803791 1340479 167 [47,347.55
12:28:44 | 679412 | 13826 675284 | -2801 099 [20,973.65 [l 12:28:44 | 805681 1339750 1.66  |47,350.00
12:33:46 | 684420 | 5008 673781 | -1503 098 [20,969.75 [l 12:33:46 | 809894 1340389 166 |47,330.10
12:38:45 | 686304 | 1884 675869 | 2088 0.98 [20,969.80 ll 12:38:45 | 807161 1345995 167 [47,319.70
12:43:45 | 697888 | 11584 669955 | 5914 096 [20,970.15 [l 12:43:45 | 807306 1341027 166 |47,345.85
12:48:47 | 701089 | 3201 670879 | 924 096 |20,978.00ll 12:48:47 | 816107 1348791 165 |47,348.95
12:53:47 | 700596 | -493 666155 | -4724 095 [20,970.35 [l 12:53:47 | 818734 1357226 166 |47,326.80
12:58:45 | 707170 | 6574 667999 | 1844 094 [20,971.50ll 12:58:45 | 824337 1364583 1.66 |47,344.05
13:03:46 | 710534 | 3364 667969 | -30 094 [20,974.40ll 13:03:46 | 826870 1364404 165 |47,349.65
13:08:45 | 714794 | 4260 671169 | 3200 0.94 [20,969.80 ll 13:08:45 | 826601 1366328 165 |47,344.95
13:13:46 | 713448 | -1346 672063 | 894 094 [20,975.10 [l 13:13:46 | 826387 1358908 164 |47,366.55
13:18:45 | 705356 | -8092 672799 | 736 095 [20,983.10 [l 13:18:45 | 828236 1361516 164 |47,366.75
13:23:46 | 706897 | 1541 672190 | -609 095 [20,978.65ll 13:23:46 | 832069 1364795 164 |47,373.05
13:28:46 | 708833 | 1936 672039 | -151 095 |20,987.55 [l 13:28:46 | 837441 1370541 164 |47,398.00
13:3349 | 713103 | 4270 672061 | 922 094 [20,979.55 [l 13:33:49 | 843126 1371377 163 |47,38045
13:38:46 | 707809 | 5294 675844 | 2883 095 [20,988.75 |l 13:38:46 | 841409 1372735 163 [47,391.20
13:4343 | 707117 | 692 680261 | 4417 096 |20,994.70ll 13:43:43 | 827777 1369941 165 |47,398.00
13:48:45 | 695877 | -11240 678122 | 2139 057 [20,985.45ll 13:48:45 | 834773 1369936 164 |47,383.55
13:53:45 | 696542 | 665 678255 | 133 057 [20,975.50 [l 13:53:45 | 834199 1371906 164 |47,368.60
13:58:46 | 702222 | 5680 679936 | 1681 057 [20,979.15 [l 13:58:46 | 832317 1371189 165 |47,365.10
14:03:45 | 703575 | 1353 678046 | -990 096 |20,983.15 [l 14:03:45 | 835007 1371077 164 |47,361.05
14:08:46 | 693380 | -10195 679639 | 693 098 |20,988.30 ll 14:08:46 | 837461 1372772 164 [47,377.15
14:13:47 | 680335 | -13045 693395 | 13756 3060 102 [20,990.70 ] 14:13:47 | 843804 1370111 162 |47,378.385




14:18:45

673949

Put COI
(Bullish
A)
699256

|
14:23:47 | 669508 | -4351 | 704241
14:28:47 | 664804 | -4794 | 704204
14:33:46 | 661849 | -2955 | 703879
14:38:46 | 659454 | -2395 | 695309
14:43:45 | 657819 | -1635 | 607319
14:48:48 | 645189 | -12630 | 6oss19
14:53:47 | 640130 | -5059 | 690894
14:58:46 | 632530 | -7600 | 694199
15:03:46 | 617617 | -14913 | 689327
15:08:44 | 500110 | -27507 | e87647
15:13:45 | 571984 | -18126 | 654771
15:18:47 | 562199 | 9785 | 619302
15:23:46 | 540024 | 22175 | 613631 | 5671
15:28:46 | 513009 | -27015 | sses61

21000 | | BN ATM
20900 | | 47300

Nifty LTP Time

20,991.55 | 14:18:45

843797

(Bullish
A)
1374367

Price
NET Oi Ay | N0 action

SEGEL
i NEGEN

20,992.30 | 14:23:47

838009

1377271

BN PCR

1.63

47000

BN LTP

47,387.95|

20,987.10

14:28:47 | 835739

1367791

1.06

20,995.90

14:33:46 | 832698

1367779

1.06

20,998.30

14:38:46 | 826906

1353941

20,996.80 | 14:43:45 | 827794

1359308

21,001.20 J 14:48:48 | 802342

1360084

20,999.55 | 14:53:47 | 805309

1360153

20,990.40

14:58:46 | 794809

1344579

1.12 (21,000.00 @ 15:03:46 | 792107 -2702 1346033 1454
1.17 (20,999.30 | 15:08:44 | 768918 -23189 1337300 -8733
1.14 (21,003.20 | 15:13:45 | 770383 1465 1314502 -22798
il 20,986.80 | 15:18:47 | 759574 -10809 1292253 -22249
1.14 (20,993.20 | 15:23:46 | 751504 -8070 1253344 -38909
1.14 (20,997.15 | 15:28:46 | 708774 -42730 1197640 -55704

1.64 |47,379.80
1.64 |47,369.70|
1.64 |47,385.15|
1.64 |47,409.45|
1.64 |47,402.75|
1.7 47,418.05
1.69 |47,400.55|
1.69 |47,343.30|
17 47,354.15
1.74 |47,311.85|
1.71 |47,368.10|
17 47,281.45
1.67 |47,284.50|
1.69 |47,271.50|




21000

Nifty LTP

20,965.30

20900 H 47300

Time

09:14:37

1675

+A-V

0

Put C
(Bullish
A)
486788

India VIX
12.76

m"’ --

NET Oi

485113

21,001.00

09:24:37

682087

680412

1180729

693941

20,985.15

09:34:36

756802

74715

1234374

53645

20,988.00

09:44:36

756117

-685

1282762

48388

20,995.25

09:54:37

767720

11603

1306973

24211

20,997.75

10:04:37

765382

-2338

1357505

50532

21,003.70

10:14:38

763748

-1634

1378868

21363

21,014.65

10:24:37

721042

-42706

1395757

16889

21,020.70

10:34:36

671458

-49584

1452215

56458

20,962.90

10:44:37

686074

14616

1389844

-62371

20,953.75

10:54:46

739973

53899

1300801

-89043

20,983.50

11:04:40

756900

16927

1305450

4649

21,005.55

11:14:37

772543

15643

1324940

19490

21,003.00

11:24:37

777486

4943

1326095

1155

20,993.75

11:34:36

781893

4407

1341942

15847

20,996.10

11:44:36

790937

9044

1336765

-5177

20,982.35

11:54:38

792086

1149

1336964

199

20,990.35

12:04:37

796339

4253

1340965

4001

20,984.35

12:14:37

801559

5220

1344872

3907

20,971.40

12:24:36

803791

2232

1340479

-4393

20,968.70

12:34:37

809894

6103

1346091

5612

20,973.05

12:44:38

810853

959

1341027

-5064

20,971.50

12:54:36

818734

7881

1357226

16199

20,974.05

13:04:36

826870

8136

1364404

7178

20,971.65

13:14:37

826387

-483

1358908

-5496

20,981.75

13:24:37

832969

6582

1364795

5887

20,984.55

13:34:37

843126

10157

1371377

6582

20,993.30

13:44:36

827777

-15349

1369941

-1436

20,977.25

13:54:37

834195

6418

1371906

1965

20,992.60

14:04:36

836580

2385

1376023

4117

20,993.70

14:14:39

843804

7224

1370111

-5912

20,994.45

14:24:37

838009

-5795

1377271

7160

Put COI
(Bullish
)

09:14:37 | 100207 0 120278 0 20071
09:24:37 | 481713 | 381506 492874 | 372596 1161
09:34:36 | 551227 | 69514 557667 | 64793 6
09:44:36 | 561673 | 10446 583090 | 25423
09:54:37 | 587694 | 26021 609936 | 26846
10:04:37 | 587887 | 193 658926 | 48990
10:14:38 | 503244 | 5357 664574 | 5648
10:24:37 | 600413 | 7169 678069 | 14395
10:34:36 | 587258 | -13155 727396 | 48427
10:44:37 | 506000 | 8742 690553 | -36843
10:54:46 | 680639 | 84639 644405 | -46148
11:04:40 | 680979 | 340 638173 | 6232
11:14:37 | 632000 | -48079 660454 | 22281
11:24:37 | 620868 | -12032 682080 | 22526
11:34:36 | 622682 | 1814 705006 | 22926
11:44:36 | 634538 | 11856 684532 | 21374
11:54:38 | 635701 | 1163 679297 | 5235
12:04:37 | 654752 | 19051 669547 | 9750
12:14:37 | 652249 | 2503 ! 675886 | 6339
12:24:36 | 665586 | 13337 678085 | 2199
12:34:37 | 685337 | 19751 672330 | 5746
12:44:38 | 697888 | 12551 669955 | 2384
12:54:36 | 700596 | 2708 666155 | -3800
13:04:36 | 710534 | 9938 667969 | 1814
13:14:37 | 713448 | 2914 672063 | 4094
13:24:37 | 706897 | -6551 672190 | 127
13:34:37 | 713103 | 6206 672961 | 771
13:44:36 | 696273 | -16830 680261 | 7300
13:54:37 | 696542 | 269 678255 | -2006
14:04:36 | 697895 | 1353 680269 | 2014
14:14:39 | 680335 | -17560 693395 | 13126 13060
14:24:37 | 669598 | -10737 704441 | 11046 34843
14:34:37 | 661849 | -7749 703879 | 562 42030
14:44:38 | 653224 | -8625 696374 | 7505 43150
14:54:36 | 640130 | -13094 690894 | -5480 50764
15:04:37 | 617617 | -22513 689327 | -1567
15:14:36 | 571984 | -45633 654771 | -34556
15:24:36 | 540024 | -31960 613631 | -41140

20,996.10

14:34:37

832698

-5311

1367779

-9492

20,997.75

14:44:38

812544

-20154

1360884

-6895

20,999.45

14:54:36

805309

-7235

1360153

-731

21,003.80

15:04:37

792107

-13202

1346033

-14120

21,005.85

15:14:36

770383

-21724

1314502

==iilEEl

20,994.65

15:24:36

751504

-18879

1253344

-61158

Net Oi
Signal

Price

Action

Signal

268.80

47000

BNPCR | BNLTP
290.62 |47,233.30|
1.73 |47,461.40|
1.63 |47,309.85|
17 47,411.75|
17 47,403.05
1.77 |47,418.45|
1.81 |47,427.05|
1.94 |47,544.10|
2.16 |47,533.05
2.03 |47,340.65
1.76 |47,297.80|
1.72 |47,341.05|
1.72  |47,365.50|
1.71 |47,349.90|
1.72 |47,346.65|
1.69 |47,350.10|
1.69 |47,343.00|
1.68 |47,372.85|
1.68 |47,362.20|
1.67 |47,350.15|
1.66 |47,321.25|
1.65 |47,346.05|
1.66 |47,333.40|
1.65 |47,349.45|
1.64 |47,347.00|
1.64 |47,374.65|
1.63 |47,384.70|
1.65 |47,392.00|
1.64 |47,357.35]
1.64 |47,361.00]
1.62 |47,390.40]
1.64 |47,393.85]
1.64 |47,382.75|
1.67 |47,399.50|
1.69 |47,389.90]
1.7  |47,369.90]
171 |47,368.10]
1.67 |47,307.40]




Put COI
(Bullish
A)

NET Oi

09:22:50 | 481713 492874 1161
09:37:49 | 558990 77277 565764 72890
09:52:52 | 587694 28704 609936 44172
10:07:49 | 592939 5245 659408 49472
10:22:48 | 600413 7474 678969 19561
10:37:49 | 589358 | -11055 735108 56139
10:52:49 | 666520 77162 674198 -60910
11:07:49 | 673426 6906 640368 -33830
11:22:48 | 620868 | -52558 682980 42612
11:37:48 | 628908 8040 704827 21847
11:52:49 | 635701 6793 679297 -25530
12:07:51 | 654883 19182 674440 -4857
12:22:49 | 665586 10703 678085 3645
12:37:49 | 686304 20718 675869 -2216
12:52:48 | 700596 14292 666155 -9714
13:07:48 | 714794 14198 671169 5014
13:22:47 | 706897 -7897 672190 1021
13:37:49 | 707809 912 675844 3654
13:52:49 | 696542 | -11267 678255 2411
14:07:51 | 693380 -3162 679639 1384
14:22:48 | 669598 | -23782 704441 24802
14:37:49 | 659454 | -10144 695809 -8632
14:52:50 | 640130 | -19324 690894 -4915
15:07:49 | 590110 | -50020 687647 -3247
15:22:49 | 540024 | -50086 613631 -74016

NEGE

Nifty

PCR Nifty LTP

1.02 [20,985.50

Time

09:22:50

682087

+A-V

0

(Bullish
A)
1180729

Price
Put COI Net Oi
y NET Oi €08 | Action
+A-V Signal N
Signal

0

BN PCR

1.73

47000

BN LTP

47,444.60

1.01 [20,999.95 | 09:37:49 | 758417 76330 1232846 1.63 |47,409.75|
1.04 [20,998.40 | 09:52:52 | 767720 9303 1306973 17 47,387.45|
1.11 [20,996.30 | 10:07:49 | 768784 1064 1360368 1.77 |47,408.20|
1.13 [21,006.20 | 10:22:48 | 721097 -47687 1395757 1.94 |47,486.75|
1.25 (21,014.60 | 10:37:49 | 674249 -46848 1451985 2.15 |47,522.50
1.01 [20,955.00 | 10:52:49 | 730645 56396 1356729 1.86 |47,288.05|
0.95 (20,995.80 | 11:07:49 | 761787 31142 1316594 1.73 |47,359.75|
il 20,999.85 | 11:22:48 | 777486 15699 1326095 1.71 |47,346.10|
1.12 (20,989.45 @ 11:37:48 | 781671 4185 1342568 16473 1.72  |47,343.60|
1.07 (20,984.30 @ 11:52:49 | 792086 10415 1336964 -5604 1.69 |47,345.55|
1.03 (20,990.60 @ 12:07:51 | 794162 2076 1342032 5068 1.69 |47,370.30|
1.02 (20,977.90 @ 12:22:49 | 803791 9629 1340479 -1553 1.67 |47,366.15|
0.98 (20,965.65 | 12:37:49 | 807161 3370 1345995 5516 1.67 |47,328.10|
0.95 (20,977.40 | 12:52:48 | 818734 11573 1357226 11231 1.66 |47,345.35|
0.94 (20,971.95 @ 13:07:48 | 826601 7867 1366328 9102 1.65 |47,347.40|
0.95 (20,981.35 @ 13:22:47 | 832969 6368 1364795 -1533 1.64 |47,366.65|
0.95 (20,988.75 | 13:37:49 | 841409 8440 1372735 7940 1.63 |47,391.20|
0.97 (20,975.50 | 13:52:49 | 834199 -7210 1371906 -829 1.64 |47,368.60
0.98 (20,988.80 | 14:07:51 | 837461 3262 1372772 866 1.64 |47,377.15|
1.05 (20,987.30 | 14:22:48 | 838009 548 1377271 4499 1.64 |47,364.50|
1.06 (20,987.30 | 14:37:49 | 826906 -11103 1353941 -23330 1.64 |47,364.50|
1.08 (20,999.55 @ 14:52:50 | 805309 -21597 1360153 6212 1.69 |47,400.55|
1.17 (21,004.60 @ 15:07:49 | 768918 -36391 1337300 -22853 1.74 |47,310.60|
1.14 (20,990.50 | 15:22:49 | 751504 -17414 1253344 -83956 1.67 |47,284.10|




Sr No

Name

Bank Nifty Component

LTP Prev CI

Change | Gainer

1 HDFC Bank 1,650.00 1,653.20

2 ICICI Bank 1,016.75 1,010.85|  5.90|
3 SBI 614.05 614.15

4| Kotak Mahindra Bank 1,846.30 1,838.45

5 Axis Bank 1,115.00 1,131.20

6 Indusind Bank 1,522.85 1,508.95

7 Bank of Baroda Ltd 215.10 212.00 3.10
8| AU Small Finance Bank 739.00 740.50

9 Federal Bank 154.25 154.50
10 IDFC First Bank 87.45 88.05

1 Bandhan Bank 237.95 237.05 0.90
12| Punjab National Bank 88.30 86.55 1.75

Common Stocks & its Weightage in Nifty50 & Bank Nifty

Common Stocks| Nifty50

Bank Nifty

1 HDFCBANK 8.87 26.30
2 ICICIBANK 8.00 24.67
3 AXISBANK 2.29 12.18
4 SBIN 2.66 11.03
5 KOTAKBANK 3.91 10.63
6 INDUSINDBK 0.80 5.44

26.53 90.25

Fin Nifty Component
=B 2

1 153.50 152.70
2|SBICARD 756.00 759.95
3|ICICIGI 1,448.05 1,449.40
4|LICHSGFIN 529.55 532.30
5|BAJFINANCE 7,294.40 7,307.60
6| SBILIFE 1,461.50 1,465.20
7| AXISBANK 1,116.10 1,131.20

0.80

Nifty Component
Prev CI

1| RELIANCE 2460.90
2| HDFCBANK 1650.00|  1653.20
3 INFY 1489.60]  1491.15
4| ICICIBANK 1015.35]  1010.85]  4.50
5 TCS 3643.00]  3626.70| 16.30
6] KOTAKBANK 1841.80|  1838.45|  3.35
7| HINDUNILVR 2503.85]  2522.30
8]  AXISBANK 1116.10]  1131.20
9 LT 338545  337845|  7.00
10 ITC 453.20]  449.15]  4.05
11 SBIN 614.20 614.15|  0.05
12| BAJFINANCE 7294.40|  7307.60 |SIGIR0|
13| ASIANPAINT 3236.95|  3232.00]  4.95
14| BHARTIARTL 1001.15]  1000.25] 0.90
15| HCLTECH 1374.85]  1364.10]  10.75
16]  MARUTI 10554.65|  10618.55
17|  TATASTEEL 130.15 129.20]  0.95
18 WIPRO 420.50] 422,60
19| ULTRACEMCO 9714.10|  9413.55| 300.55]
20 M&M 1653.65|  1668.55
21| BAJAJFINSV 1702.00]  1710.15
22| SUNPHARMA 1235.30]  1235.80
23 TITAN 3631.00  3634.65
24 TECHM 1231.95|  122530|  6.65)
25/ DRREDDY 547500  5763.90
26|  JSWSTEEL 846.40 839.35|  7.05
27| NESTLEIND 25103.10] 24789.60| 313.50
28| INDUSINDBK 1520.95|  1508.95|  12.00
29| TATAMOTORS 720.70 714.55]  6.15
30| POWERGRID 231.45 22860  2.85
31 GRASIM 2084.25]  2070.05| 14.20
32|  HDFCLIFE 674.30 671.25|  3.05
33| DIVISLAB 3668.00  3681.75 | nianiS]

Change | Gainer




8[BAJAJFINSV 1,702.00 1,710.15 [ S
9[sBIN 614.20 614.15 0.05
10[ICICIBANK 1,015.35 1,010.85 4.50
11[MUTHOOTFIN 1,446.45 1,440.65 5.80
12| KOTAKBANK 1,841.80 1,838.45 3.35
13| CHOLAFIN 1,176.00 1,166.65 9.35
14| HDFCBANK 1,650.00 1,653.20 |[SR0]
15|RECLTD 408.20 405.45 2.75
16| HDFCLIFE 674.30 671.25 3.05
17[ICICIPRULI 538.25 543.55 |0
18| SHRIRAMFIN 2,046.75 2,031.60|  15.15
19| PFC 389.25 384.60 4.65
20|HDFCAMC 2,976.95 2,987.05 [ ION0|

34 NTPC 287.25 285.05]  2.20
35/ HINDALCO 522.25 520.35|  1.90
36| BAJAJ-AUTO 6141.35]  6075.70| 65.65
37| ADANIPORTS 103255  1022.95|  9.60
38 CIPLA 120330  1219.10
39| TATACONSUM 951.00 946.60|  4.40
40 SBILIFE 146150  1465.20
41 BPCL 466.25 470.45
42 UPL 602.50 585.20|  17.30
43|  BRITANNIA 4946.60]  4942.20|  4.40
44 ONGC 197.85 19595 1.90
45| EICHERMOT 4023.40]  4055.00
46| HEROMOTOCO 371050  3715.75
47|  ADANIENT 2862.00]  2822.15| 39.85
48]  COALINDIA 353.70 351.00]  2.70
49| APOLLOHOSP 5545.80]  5555.35
50 LTIM 5764.95|  5708.70| 56.25




Sectors Per % Change Ranking

FMCG
Automobile
Metal
Consumer Durables
Realty
Media
IT
Oil & Gas
Banking

Pharma

20.45%
17.06%
13.16%
9.94%
9.36%
5.00%
4.55%
3.63%
2.32%

Rank
1
2

© ©W 0 N O A WN =

3
4
5
6
7
8
9

-

1-FMCG

Stock Name
RADICO
VBL
MARICO
GODREJCP
EMAMILTD
UBL
NESTLEIND
ITC
DABUR

LTP
1668 (99.15)
1100 (33.05)
543 (12.5)
1043.05 (21.5)
507.9 (9.95)
1755 (30.35)
25103.1 (313.5)
453.2 (4.05)
550.8 (3.3)

2 - Automobile

Stock Name
TIINDIA
MOTHERSON
TVSMOTOR
BHARATFORG
BOSCHLTD
BAJAJ-AUTO
TATAMOTORS
MRF
ASHOKLEY

LTP
3972.8 (398.6)
96.9 (1.9)
1935.5 (32.8)
1195.25 (18.1)
21940.85 (314.6
6141.35 (65.65)
720.7 (6.15)
118830.6 (881.2
175.7 (0.8)

DIXON
WHIRLPOOL
AMBER
TTKPRESTIG
RELAXO
KAJARIACER
BATAINDIA
HAVELLS
RAJESHEXPO

6370.3 (405.4)
1340.3 (27.95)
3144.9 (52.5)
767 (5.9)
922.95 (4.2)
1390.1 (4.6)
1667.95 (4.6)
1345.4 (2.4)
357.75 (0.05)

Company Name
AU Small Finance Bank Ltd.
Axis Bank Ltd.
Bandhan Bank Ltd.
Bank of Baroda
Federal Bank Ltd.
HDFC Bank Ltd.
ICICI Bank Ltd.

IDFC First Bank Ltd.
Indusind Bank Ltd.
Kotak Mahindra Bank Ltd.
Punjab National Bank
State Bank of India
Ashok Leyland Ltd.
Bajaj Auto Ltd.
Balkrishna Industries Ltd.
Bharat Forge Ltd.
Bosch Ltd.

Eicher Motors Ltd.

Hero MotoCorp Ltd.
MRF Ltd.

Mahindra & Mahindra Ltd.
Maruti Suzuki India Ltd.
Samvardhana Motherson International Ltd.
Sona BLW Precision Forgings Ltd.
TVS Motor Company Ltd.
Tata Motors Ltd.

Tube Investments of India Ltd.
Britannia Industries Ltd.
Colgate Palmolive (India) Ltd.
Dabur India Ltd.
Emami Ltd.

Godrej Consumer Products Ltd.
Hindustan Unilever Ltd.
ITC Ltd.

Sector
Banking
Banking
Banking
Banking
Banking
Banking
Banking
Banking
Banking
Banking
Banking
Banking

Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile
Automobile

FMCG

FMCG

FMCG

FMCG

FMCG

FMCG

FMCG

AUBANK
AXISBANK
BANDHANBNK
BANKBARODA
FEDERALBNK
HDFCBANK
ICICIBANK
IDFCFIRSTB
INDUSINDBK
KOTAKBANK
PNB
SBIN
ASHOKLEY
BAJAJ-AUTO

sackrisine [
BHARATFORG
BOSCHLTD
EICHERMOT
HEROMOTOCO
MRF
M&M
MARUTI
MOTHERSON
SONACOMS
TVSMOTOR
TATAMOTORS
TINDIA
BRITANNIA
COLPAL
DABUR
EMAMILTD
GODREJCP
HINDUNILVR
ImC

O=L (Bullish)

737
1116.1
237.95
2153
154.25
1650
1015.35
87.25
1520.95
1841.8
88.3
614.2
175.7
6141.35
2578.7
1195.25
21940.85
4023.4
3710.5
118830.6
1653.65
10554.65
96.9
568.9
1935.5
720.7
3972.8
4946.6
2287.9
550.8
507.9
1043.05
2503.85
453.2

Change
-3.5
-15.1
0.9
3.3
-0.25
-3.2
45
-0.8
12
3.35
1.75
0.05
0.8
65.65
-26.95
18.1
314.6
-31.6
-5.25
881.2
-14.9
-63.9
1.9
-2.9
32.8
6.15
398.6
4.4
-5.9
3.3
9.95
215
-18.45
4.05

Per % Change
-0.47%
-1.33%
0.38%

1.56%
-0.16%
-0.19%

0.45%
-0.91%

0.80%

0.18%

2.02%

0.01%

0.46%

1.08%
-1.03%

1.54%

1.45%
-0.78%
-0.14%

0.75%
-0.89%
-0.60%

2.00%
-0.51%

1.72%

0.86%
11.15%

0.09%
-0.26%

0.60%

2.00%

2.10%
-0.73%

0.90%

3 - Metal
Stock Name LTP
JINDALSTEL 722.4 (36.15)
SAIL 100.85 (2.75)
APLAPOLLO 1644.75 (43.2)
ADANIENT 2862 (39.85)
VEDL 247.85 (3.05)
HINDZINC  326.4 (3.75)
MOIL 304.95 (2.55)
JSWSTEEL 846.4 (7.05)
TATASTEEL 130.15 (0.95)
Prev Cl
740.5 744.45
1131.2 1129
237.05 237.75
212 213
154.5 154.6
1653.2 1650.05
1010.85 1007.1
88.05 88.5
1508.95 1512.8
1838.45 1845
86.55 86.6
614.15 615
174.9 174.85
6075.7 6085
2605.65 2604.9
1177.15 1181.7
21626.25 21626.25
4055 4055
3715.75 3715.75
117949.4 117950
1668.55 1674
10618.55 10630
95 95.55
571.8 571.8
1902.7 1907.15
714.55 717.8
3574.2 3605
4942.2 4959.9
2293.8 2280
547.5 548
497.95 498.95
1021.55 1026.2
2522.3 25223
449.15 451.5

746
1139.4
243.45
217.25

157.2
1663.7
1020
88.6
15637.95
1861.65
89.35
619.9
176.5
6144.45
2604.9
1200.5
21940.85
4068.9
3728.65
119600
1674.45
10638
98

573

1935.6

726.5
4050
4974.5
2301.5
551.35
510
1045.75
2529.95
453.6

735.75
1114.2
237
212.9
153.6
1647
1004.65
87.15
1510
1840.3
86.55
613.1
174.35
6018.3
2565.5
1175.05
21585.95
40221
3683
117616.1
1647.1
10500.05
95.4
566.25
1903
716.55
3570
4900.05
2266.6
545.05
494.25
1017.5
2499
449.3




Marico Ltd.
Nestle India Ltd.

‘octer & Gamble Hygiene & Health Care Lt

Radico Khaitan Ltd
Tata Consumer Products Ltd.
United Breweries Ltd.
United Spirits Ltd.
Varun Beverages Ltd.
Coforge Ltd.
HCL Technologies Ltd.
Infosys Ltd.

L&T Technology Services Ltd.
LTIMindtree Ltd.
MphasiS Ltd.
Persistent Systems Ltd.
Tata Consultancy Services Ltd.
Tech Mahindra Ltd.
Wipro Ltd.

Dish TV India Ltd.
Hathway Cable & Datacom Ltd.
Inox Leisure Ltd.
Navneet Education Ltd.
Nazara Technologies Ltd.

Network18 Media & Investments Ltd.

PVR Ltd.

Sun TV Network Ltd.
TV18 Broadcast Ltd.
Zee Entertainment Enterprises Ltd.
APL Apollo Tubes Ltd.
Adani Enterprises Ltd.
Hindalco Industries Ltd.
Hindustan Copper Ltd.
Hindustan Zinc Ltd.
JSW Steel Ltd.
Jindal Stainless Ltd.
Jindal Steel & Power Ltd.
MOIL Ltd.

National Aluminium Co. Ltd.
Ratnamani Metals & Tubes Ltd.
Steel Authority of India Ltd.
Tata Steel Ltd.
Vedanta Ltd.
Welspun Corp Ltd.
Abbott India Ltd.
Alkem Laboratories Ltd.
Aurobindo Pharma Ltd.
Biocon Ltd.

Media
Media
Media
Media
Media
Media
Media
Media
Media
Media
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Metal
Pharma
Pharma
Pharma
Pharma

MARICO
NESTLEIND
PGHH
RADICO
TATACONSUM
UBL
MCDOWELL-N
VBL
COFORGE
HCLTECH
INFY
LTTS
LTIM
MPHASIS
PERSISTENT
TCS
TECHM
WIPRO
DISHTV
HATHWAY
INOXLEISUR
NAVNETEDUL
NAZARA
NETWORK18
PVR
SUNTV
TV18BRDCST
ZEEL
APLAPOLLO
ADANIENT
HINDALCO
HINDCOPPER
HINDZINC
JSWSTEEL
JSL
JINDALSTEL
MOIL
NATIONALUM
RATNAMANI
SAIL
TATASTEEL
VEDL
WELCORP
ABBOTINDIA
ALKEM

AUROPHARMA

BIOCON

543

251031
17200.05

1668
951
1755
1047.9
1100
5862.3

1374.85

1489.6
4942.5

5764.95

2425
6530.8
3643

1231.95

420.5
20.1
20.55
0
143.6
798
84.35
0

673
48.55
287.45

1644.75

2862
522.25
182.65

326.4
846.4
541.6
722.4
304.95
98.05

3549
100.85
130.15
247.85

528
23060
4739

1004.75

240.05

12.5
313.5
37.95
99.15

4.4
30.35

2.65
33.05

79.3
10.75

-1.55

3.45

56.25
-2.05

66.3

16.3

6.65

-2.1

0.75

0.9

0.4
-15.6
-3.2

1.4
-0.7
8.5
43.2
39.85
1.9
-3.55
3.75
7.05
1.4
36.15
2.55
0.6
-41.25
2.75
0.95
3.05
-10.95
202
-57.05
-12.65
1.05

2.36%
1.26%
0.22%
6.32%
0.46%
1.76%
0.25%
3.10%
1.37%
0.79%
-0.10%
0.07%
0.99%
-0.08%
1.03%
0.45%
0.54%
-0.50%
3.88%
4.58%
0.00%
0.28%
-1.92%
-3.66%
0.00%
0.21%
-1.42%
3.05%
2.70%
1.41%
0.37%
-1.91%
1.16%
0.84%
0.26%
5.27%
0.84%
0.62%
-1.15%
2.80%
0.74%
1.25%
-2.03%
0.88%
-1.19%
-1.24%
0.44%

530.5
24789.6
17162.1
1568.85

946.6
1724.65
1045.25
1066.95

5783
1364.1
1491.15
4939.05
5708.7
2427.05
6464.5
3626.7
1225.3

422.6

19.35

19.65

0

143.2

813.6

87.55

0

671.6

49.25

278.95
1601.55
2822.15
520.35
186.2
322.65
839.35
540.2
686.25

302.4

97.45
3590.25

98.1
129.2
244.8

538.95
22858
4796.05
1017.4
239

530.5
24880
17200

1587.45
949.9
1725
1043
1073.9
5808
1370.1
1490
4974
5736
2439
6500
3622.9
1231
420
19.4
19.8

0
143.95
819.2
87.6

0

677
49.9
280.1
1601
2837.05
520.3
186.35
324
841.55
546.15
687.25
304
97.9
3580
98.1
129.85
247.15
541.1
22984.05
4795.95
1015
239.8

543.05
25120
17440.7
1672
953
1755
1052
1109
5908
1383
1498
5014
5800
2470.95
6540
3653
1240.5
422.2
20.3
20.85
0
145.5
824.5
88.7

0

677
50.75
287.7
1644.9
2919.9
523.8
186.5
326.8
847
555
722.6
309.25
98.7
3698.95
100.95
130.5
249.75
541.6
23095
4795.95
1016
240.55

529.1
24639
17135.85
1573
944.05
1715
1041.3
1071
5798.65
1366.05
1482
49371
5695.6
2422
6462
3615
1225.3
417.25
19.05
19.75

0

142.6
794.75
84.1

0
666.05
48.15
277.5
1596.95
2811.05
5171
178.8
323.55
831.8
540.15
685
302.5
97.2
3530
97.75
128.75
2443
525.1
22690.05
4681.9
996.3
237.65



Cipla Ltd.
Divi's Laboratories Ltd.
Dr. Reddy's Laboratories Ltd.
Gland Pharma Ltd.

Glaxosmithkline Pharmaceuticals Ltd.

Glenmark Pharmaceuticals Ltd.
Granules India Ltd.
Ipca Laboratories Ltd.
Laurus Labs Ltd.
Lupin Ltd.
NATCO Pharma Ltd.
Pfizer Ltd.
Sanofi India Ltd.

Sun Pharmaceutical Industries Ltd.
Torrent Pharmaceuticals Ltd.
Zydus Lifesciences Ltd.
Brigade Enterprises Ltd.
DLF Ltd.

Godrej Properties Ltd.
Indiabulls Real Estate Ltd.
Macrotech Developers Ltd.
Oberoi Realty Ltd.
Phoenix Mills Ltd.
Prestige Estates Projects Ltd.
Sobha Ltd.

Sunteck Realty Ltd.
Amber Enterprises India Ltd.
Bata India Ltd.

Blue Star Ltd.

Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Pharma
Realty
Realty
Realty
Realty
Realty
Realty
Realty
Realty
Realty
Realty
Consumer Durat
Consumer Durat
Consumer Durat

rompton Greaves Consumer Electricals Ltt Consumer Duralt

Dixon Technologies (India) Ltd.
Havells India Ltd.
Kajaria Ceramics Ltd.
Orient Electric Ltd.
Rajesh Exports Ltd.
Relaxo Footwears Ltd.
TTK Prestige Ltd.

Titan Company Ltd.
V-Guard Industries Ltd.
Voltas Ltd.

Whirlpool of India Ltd.
Adani Total Gas Ltd.
Aegis Logistics Ltd.
Bharat Petroleum Corporation Ltd.
Castrol India Ltd.

GAIL (India) Ltd.
Guijarat Gas Ltd.

Consumer Dural
Consumer Durat
Consumer Durat
Consumer Durat
Consumer Dural
Consumer Durat
Consumer Durat
Consumer Durat
Consumer Durat
Consumer Durat
Consumer Durat

Oil & Gas

Oil & Gas

Oil & Gas

Oil & Gas

Oil & Gas

Oil & Gas

CIPLA
DIVISLAB
DRREDDY
GLAND
GLAXO
GLENMARK
GRANULES
IPCALAB
LAURUSLABS
LUPIN
NATCOPHARM
PFIZER
SANOFI
SUNPHARMA
TORNTPHARM
ZYDUSLIFE
BRIGADE
DLF
GODREJPROP
IBREALEST
LODHA
OBEROIRLTY
PHOENIXLTD
PRESTIGE
SOBHA
SUNTECK
AMBER
BATAINDIA
BLUESTARCO
CROMPTON
DIXON
HAVELLS
KAJARIACER
ORIENTELEC
RAJESHEXPO
RELAXO
TTKPRESTIG
TITAN
VGUARD
VOLTAS
WHIRLPOOL
ATGL
AEGISCHEM
BPCL
CASTROLIND
GAIL
GUJGASLTD

L

L

1203.3
3668
5475

1800.65
1680
819.4
383.7
1109.25
391.15
1228.7
771.9
4093
8173.25

1235.3

2071.5

632.85

828
665.9
1918.05
91.55
932
1450.1
2210.7
1173.55
1064
499.05
3144.9
1667.95
999

297.45

6370.3

13454

1390.1

216.95

357.75

922.95

767
3631
297.6
852.85
1340.3
1169.95
390.2
466.25
140.9
140.8
441

-15.8
-13.75
-288.9
22.9
-10.1
23.45
-4.75
-10.05
7.5
-10.65
-8.35
12.4
43.05
-0.5
18.05
-5.7
5.45
16

-12.1

1.65
14.3
2.75
1.65
-12.9
321
5.8
52.5
4.6
-6.25
-2
405.4
24
4.6
-0.95
0.05
4.2
5.9
-3.65
-1.75
-2.6
27.95
13.15
13.05
-4.2
0.45
0.45
0.7

-1.30%
-0.37%
-5.01%
1.29%
-0.60%
2.95%
-1.22%
-0.90%
1.95%
-0.86%
-1.07%
0.30%
0.53%
-0.04%
0.88%
-0.89%
0.66%
2.46%
-0.63%
1.84%
1.56%
0.19%
0.07%
-1.09%
3.11%
1.18%
1.70%
0.28%
-0.62%
-0.67%
6.80%
0.18%
0.33%
-0.44%
0.01%
0.46%
0.78%
-0.10%
-0.58%
-0.30%
2.13%
1.14%
3.46%
-0.89%
0.32%
0.32%
0.16%

1219.1
3681.75
5763.9
1777.75
1690.1
795.95
388.45
1119.3
383.65
1239.35
780.25
4080.6
8130.2
1235.8
2053.45
638.55
822.55
649.9
1930.15
89.9
917.7
1447.35
2209.05
1186.45
1031.9
493.25
3092.4
1663.35
1005.25
299.45
5964.9
1343
1385.5
217.9
357.7
918.75
761.1
3634.65
299.35
855.45
1312.35
1156.8
377.15
470.45
140.45
140.35
440.3

1217.6
3679
5500

1779.95
1693
800
388
1119.9
385
1239.5
782.6
4096
8160
1236
2058.8
644.45
828.8
654.45
1931.2
91

922.25

1405

2221.85
1194
1040
493.4
3145
1668
1008
299
5980
1348
1385.5
218.2
359.4
919
765
3634.55
300.3
859.9
1324.8
1179.95
379
474.85
141.2
140.05
441

1218.95
3693.55
5578
1807.2
1697.95
830.95
388
1125.7
393.9
1247.2
784.75
4096
8201.85
1246.35
2080
645.3
832
673.6
1965.5
94.4
932.1
1464.1
2247.7
1198.3
1088.95
511.3
3167.95
1687.55
1008
302.5
6387.65
1348.7
1408
219.85
360.4
923
779.7
3644.6
301.8
865.85
1344.3
1225
392.7
474.85
142.45
143.1
446.5

1195.05
3641.75
5370
1756.55
1673.95
791.75
383.45
1104.8
381.95
1224.05
771
4060.6
8060
12151
2037.7
632.05
819
653.3
1915
90.4
912.7
1405
2183.45
1150.7
1029
493
3080
1660
991
296.8
5961
1338.3
1385.5
215.8
356.1
909.25
761.2
3598.3
296.65
851.1
1310
1130.3
375.25
456.55
140.1
139.75
439.6



Gujarat State Petronet Ltd. Oil & Gas GSPL

Hindustan Petroleum Corporation Ltd. Oil & Gas HINDPETRO
Indian Oil Corporation Ltd. Oil & Gas 10C
Indraprastha Gas Ltd. Oil & Gas IGL
Mahanagar Gas Ltd. Oil & Gas MGL
Oil & Natural Gas Corporation Ltd. Oil & Gas ONGC
Oil India Ltd. Oil & Gas OoIL
Petronet LNG Ltd. Oil & Gas PETRONET
Reliance Industries Ltd. Oil & Gas RELIANCE

Top 15 Bearish Stocks | Sell 1!l Sell !! Sell!!

Symbol Sector O=H
HINDPETRO (F&O) Oil Gas & Fuels
CANFINHOME (F&O) Financial Services
CARYSIL Consumer Durables
KIRLOSBROS Capital Goods
JUBLPHARMA Healthcare

VARROC Automobile
LALPATHLAB (F&O) Healthcare
ZENSARTECH Information Technology
AMIORG Healthcare

SPARC Healthcare O=H
GMDCLTD Metals & Mining
PRUDENT Financial Services
CHOLAHLDNG Financial Services
BSE Financial Services
USHAMART Capital Goods

Top 15 Bullish Stocks | Buy !!! Buy !!! Buy !!!

Symbol Sector O=L
WOCKPHARMA Healthcare O=L
SHANTIGEAR Capital Goods
PURVA Realty
NRBBEARING Automobile
MAYURUNIQ Consumer Durables
INOXWIND Capital Goods
CENTURYPLY Consumer Durables
TITAGARH Capital Goods
UJJIVAN Financial Services
RADICO FMCG

AFFLE Information Technology
CARTRADE Consumer Services
NAVA Power O=L
SCHNEIDER Capital Goods

STAR Healthcare

Per %

Per %

-4.57%
-4.48%
-4.41%
-4.31%
-3.76%
-3.09%
-2.83%
-2.71%
-2.69%
-2.55%
-2.47%
-2.38%
-2.35%
-2.34%
-2.33%

14.34%
10.70%
10.06%
9.14%
8.73%
8.44%
7.66%
6.62%
6.37%
5.92%
5.86%
5.51%
5.47%
5.43%
5.11%

LTP
360.25 (-17.25)
755 (-35.45)
854.45 (-39.45)
922.5 (-41.55)
454.85 (-17.75)
521 (-16.6)
2564 (-74.55)
518.65 (-14.45)
1081.95 (-29.95)
273.25 (-7.15)
405.9 (-10.3)
1227 (-29.95)
1010 (-24.35)
2361 (-56.65)
308.65 (-7.35)

LTP
384 (48.15)
565.55 (54.65)
200.8 (18.35)
307.5 (25.75)
579 (46.5)

394 (30.65)
739.45 (52.6)
1068.95 (66.35)
598.95 (35.85)
1661.75 (92.9)
1193.65 (66.05)
771 (40.25)
436.5 (22.65)
391.5 (20.15)
538.45 (26.2)

300.8
360.7
17.7
401.9
1179.45
197.85
318.9
210.9
2460.9

OPEN
380
792.1
876.05
960.75
475
528
2602.2
534
1112.5
281.85
417.85
1256
1045
2425.4
315

OPEN
335.9
515.35
189.85
291.3
533.8
363.35
697.15
1012.6
566
1587.45
1127
732.05
416.7
371.5
516.3

2.85 0.96%
-16.8 -4.45%
-1.1 -0.93%
0.8 0.20%
23.7 2.05%
1.9 0.97%
-1 -0.31%
0.9 0.43%
5.15 0.21%

for STBT sell after 3 pm

HIGH LOW
382.35 358.2
804 753.3
897.7 851.2
974.55 915
477.5 453.05
538.95 514
2628.9 2540.5
538.75 518.5
1116.5 1078
281.85 272.75
423.6 404.4
1260.55 1226
1047.15 1008.6
2458.8 2288.05
319.95 308

for BTST buy after 3 pm

HIGH LOW
399 335.9
566.95 512
201 185.95
308.75 290
594 533.5
399 363
742 690.6
1072.9 1000.9
603.8 564.05
1665 1573
1196 1125.05
778 730.75
440.5 416.7
394.4 368.05
562.7 512.75

297.95
377.5
118.8
401.1

1155.75

195.95

319.9
210
2455.75

299.1
380
119.9
403.8
1164.8
197.05
322
211.15
2456

302.25
382.35
121
406.1
1191.7
200.85
323.8
212.55
2467.6

296.45
358.2
116.6
400.5

1158.55
196.1

316.55

209.85

2452.4
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