
Derivatives Daily 
Tuesday, February 02, 2021 

 

Nifty Snapshot 

 Close Prv Cl. Ab chg % chg 

Spot 14,281.2

0 

13,634.6

0 

646.60 4.74 

Futures 14,351.2

5 

13,709.1

0 

642.15 4.68 

OI (ml shr) 10.82 9.89 0.93 9.40 

Vol (lots) 350429 245072 105357 43.0 

COC 70.05 74.50 -4.45 -6.0 

PCR–OI 1.41 0.98 0.43 44.1 

 

Nifty Futures Price v/s OI 

 
 

Nifty Futures Price v/s Change in  OI 

 

 

Institutional Activity in previous trading session 

(in Rs cr.) Buy Sell Net 

Index Futures 12258.58 10123.86 2134.72 

Index Options 516140.91 518660.6

5 

-2519.74 

Stock Futures 23282.22 21932.35 1349.87 

Stock Options 13705.10 13683.63 21.47 

FII Cash 10,168.32 8,674.09 1,494.23 

DII Cash 6,603.46 6,693.92 -90.46 

Net FII Activity (in Rs cr.) 

Date Idx Fut Stk Fut Idx Opt Cash 

1-Feb 2134.7 1349.9 -2519.7 1494.2 

29-Jan -5.1 -182.9 2470.8 -5930.7 

28-Jan -1389.4 919.9 4745.6 -3712.5 

27-Jan -1327.6 -182.9 2108.8 -1688.2 

25-Jan 1860.9 672.0 1257.5 -765.3 

22-Jan -1471.3 -467.0 -1492.4 -635.7 

Market Summary: 

 Indian markets closed on a positive note where buying was mainly seen in Banking, Cement, 

Realty sectors. Nifty Feb Future closed at 14351.2 (up 642.15 points) at a premium of 70.05 pts to 

spot.  

 FIIs were net buyers in Cash to the tune of 1494.2 Cr and were net buyers in index futures to the 

tune of 2134.72 Cr. 

 India VIX decreased by 7.97% to close at 23.32 touching an intraday high of 25.93. 

Open Interest in Nifty Options: 

 

 

 

 The above second chart shows previous trading day’s change in Nifty options where Addition in OI 

were seen in 14200, 14100. 14000 strike Puts while liquidation was seen at 13800, 13900, 14000 

strike Calls indicating market is likely to remain positive during the day. 

  Highest OI build-up is seen at 14500 strike Call and 13500 strike Put, to the tune of 4.32mn and 

5.98mn respectively. 
 

Outlook on Nifty: 

 Index is likely to open on a flattish note today and is likely to remain positive during the day. 

 

 

 

Technical Pivot (Intraday): 

 S2 S1 PIVOT R1 R2 

NIFTY 13445 13900 14150 14600 14850 

BANKNIFTY 30025 31650 32570 34195 35110 
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Volume Buzzers (Contract wise) 

Symbol 
Current 
Volume 

Volume 
Change 

Price 
Chg 

One 
Month 
Avg 

ICICIPRULI 6761 307% 1.7% 1875 

ITC 30380 254% 6.3% 14906 

HDFCLIFE 10887 235% 3.4% 3887 

MFSL 4794 217% 3.4% 3202 

DLF 15560 152% 9.9% 8149 

LT 21772 142% 8.7% 10485 

RAMCOCEM 2453 141% 7.4% 1448 

PVR 5776 138% 7.5% 4129 

SUNTV 5236 138% 4.6% 3401 

SHREECEM 2525 137% 7.4% 1266 
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Disclaimer 
 
Nirmal Bang Securities Private Limited   (hereinafter 
referred to as “NBSPL”)is a registered Member of National 
Stock Exchange of India Limited, Bombay Stock Exchange 
Limited and MCX stock Exchange Limited. We have been 
granted certificate of Registration as a Research Analyst 
with SEBI . Registration no. is INH000001766 for the period 
23.09.2015 to 22.09.2020. 
NBSPL or its associates including its relatives/analyst do 
not hold any financial interest/beneficial ownership of more 
than 1% in the company covered by Analyst (in case any 
financial interest is held kindly disclose) 
 
NBSPL or its associates/analyst has not received any 
compensation from the company covered by Analyst during 
the past twelve months. NBSPL /analyst has not served as 
an officer, director or employee of company covered by 
Analyst and has not been engaged in market making 
activity of the company covered by Analyst. 
  
The views expressed are based solely on information 
available publicly and believed to be true. Investors are 
advised to independently evaluate the market 
conditions/risks involved before making any investment 
decision. 
 

Stock Ideas 

 RELIANCE & ICICIBANK calls of strike 2000 & 600 respectively were amongst the most active 

Calls whereas RELIANCE & BAJFINANCE puts of strike 1800 & 4000 respectively were amongst 

most active Puts. 

 INDUSINDBK & LALPATHLAB are likely to show good strength whereas IDFCFIRSTB & CIPLA 

are likely to show weakness in today’s trading session. 

 

 

(Price is in Rs; OI is in million units; Price chg and OI chg are in percentage) NB RESEARCH 

Fresh Longs seen in: Fresh Shorts seen in: 

Scrip Price 
Price  
chg 

OI 
OI  

Chg 
Scrip Price 

Price  
chg 

OI 
OI  

Chg 

INDUSINDBK 977.8 15.0 24.1 40.6 IDFCFIRSTB 46.1 -1.7 171 13.8 

SAIL 63.1 9.6 135 39.0 TORNTPHARM 2541.8 -2.0 0.8 7.5 

ICICIPRULI 491.5 1.7 5.9 20.8 UPL 536.1 -4.9 16.2 6.5 

Short Covering seen in: Long Unwinding seen in: 

Scrip Price 
Price 
chg 

OI 
OI 

Chg 
Scrip Price 

Price  
chg 

OI 
OI  

Chg 

LALPATHLAB 2301.8 2.8 0.1 -23.3 CIPLA 807.6 -2.8 13.8 -22.6 

RBLBANK 237.6 12.5 21.6 -18.8 TECHM 946.9 -2.1 13.7 -4.5 

SHREECEM 24598 7.4 0.1 -12.6 LUPIN 994.7 -1.4 8.3 -1.4 

  

Technical Pivot (Intraday): 

Script Name S2 S1 PIVOT R1 R2 

INDUSINDBK 814 896 942 1024 1070 

IDFCFIRSTB 42 44 45 47 49 

LALPATHLAB 2165 2233 2278 2347 2392 

CIPLA 764 786 809 831 854 

 

Stock Name 
Call 

(Buy/Sell) 

Entry 

price 
Targets 

Stop 

Loss 
Duration Status 

       

 
 
  

http://www.nirmalbang.com/


Derivatives Daily 
Tuesday, February 02, 2021 

 

 
 
 
 
  

NIFTY50 Options OI (CE OI = Resistance) (PE OI = Support) 

Symbol 
Highest CE 

OI 
Highest PE 

OI CMP 

ADANIPORTS 550 500 546 

ASIANPAINT 2800 2500 2464 

AXISBANK 720 600 714 

BAJAJ-AUTO 4500 3500 4137 

BAJAJFINSV 10000 8000 9781 

BAJFINANCE 5500 4500 5090 

BHARTIARTL 600 540 582 

BPCL 400 400 391 

BRITANNIA 4000 3400 3532 

CIPLA 900 800 808 

COALINDIA 150 120 130 

DIVISLAB 4000 3400 3480 

DRREDDY 5000 4500 4456 

EICHERMOT 3000 2800 2858 

GAIL 150 130 128 

GRASIM 1200 900 1132 

HCLTECH 1000 900 934 

HDFC 2700 2300 2590 

HDFCBANK 1500 1300 1483 

HDFCLIFE 700 650 703 

HEROMOTOCO 3500 3100 3296 

HINDALCO 260 200 242 

HINDUNILVR 2400 2200 2263 

ICICIBANK 600 520 608 

ITC 220 200 217 

 

NIFTY50 Options OI (CE OI = Resistance) ( PE OI = Support) 

Symbol 
Highest CE 

OI 
Highest PE 

OI CMP 

INDUSINDBK 1000 900 978 

INFY 1400 1200 1269 

IOC 100 90 96 

JSWSTEEL 400 340 382 

KOTAKBANK 1900 1700 1807 

LT 1500 1300 1458 

M&M 900 700 800 

MARUTI 8000 7000 7426 

NESTLEIND 18000 17000 17207 

NTPC 100 90 91 

ONGC 100 85 91 

POWERGRID 200 185 190 

RELIANCE 2000 1800 1903 

SBILIFE 900 850 880 

SBIN 330 250 313 

SHREECEM 26000 23000 24599 

SUNPHARMA 600 550 589 

TATAMOTORS 300 260 281 

TATASTEEL 650 620 639 

TCS 3300 2500 3160 

TECHM 1000 900 947 

TITAN 1600 1400 1507 

ULTRACEMCO 6000 5200 5769 

UPL 600 500 536 

WIPRO 500 380 423 
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OI against MWPL 

Symbol MWPL Open Interest 
Limit for 
next day % OI 

SAIL 206529370 219298000 Ban 106% 

CANBK 101005708 76663800 19291622 76% 

PNB 484711308 331328000 129147742 68% 

NATIONALUM 180964897 121635000 50281652 67% 

SUNTV 19704232 12717000 6002020 65% 

IDEA 1606294231 1031870000 494109519 64% 

BHEL 256482590 162918000 80740460 64% 

IBULHSGFIN 68907318 41251700 24210252 60% 
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authorized recipient and does not construe to be 
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NBSPL is not soliciting any action based upon it. 
Nothing in this research shall be construed as a 
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