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Index Snapshot:

Stocks Fut % Change Spot Basis 

Next Month 

Future OI (Rs Cr) OI % Change PCR OI PCR Vol HV IV

Nifty 23,777.65 0.41% 23,591.95 185.70 23898.15 795870 -24.03% 1.01 0.98 15.81 14.77

Bank Nifty 51,907.60 0.59% 51,575.85 331.75 52054.7 148601 -19.34% 1.00 1.09 19.40 15.18

`

Institutional Trading Activity NSE & BSE FII Open Interest

Category
Buy Value Rs 

(Crs)

Sell Value Rs 

(Crs)

Net Value Rs 

(Crs)
FII OI(Rs Cr) 27-Mar-25 Previous % Change FII OI (Qty) 24-Mar-25 Previous % Change

FIIs 31,783.75 20,672.50 11,111.25 Index Futures 6971.00 11588.00 -66.23% Index Futures 44757.00 75114.00 -67.83%

DIIs 39,853.05 37,335.35 2,517.70 Index Options 32371.00 171139.00 -428.68% Index Options 209215.00 1113988.00 -432.46%

Fii Derivatives 4,733,487.19 4,750,715.71 -17,228.52 Stock Futures 343900.00 354740.00 -3.15% Stock Futures 5601885.00 5819248.00 -3.88%

Stock Options 19907.00 97889.00 -391.73% Stock Options 337591.00 1645139.00 -387.32%

Total 4,805,124 4,808,724 -3,600 Total 403149.00 635356.00 -57.60% Total 6193448 8653489 -39.72%

F & O Turnover: FII Derivatives Statistics-Turnover

Segment Turnover (Rs.Cr) % chg No. of Contracts Perticulars Buy (Rs Cr) Sell (Rs Cr) Net OI Total (Rs Cr) Index Stocks Total

Index Futures  44,255                 -19.6% 263,016               Index Futures 8950.82 8111.97 838.85 Future 51800.00 323891.00 375691.00

Index Options  53958234.53 -109.5% 323,515,875        Index Options 4634748.29 4654697.29 -19949 Call 445045.00 56662.00 501707.00

Stock Futures  247,520               -3.9% 4,298,731            Stock Futures 54729.15 52241.43 2487.72 Put 447626.00 44540.00 492166.00

Stock Options  350,596               39.7% 5,760,063            Stock Options 35058.93 35665.02 -606.09

Total 54,600,605          -104.8% 333,837,685        Total 4733487.19 4750715.71 -17228.52 Total 944471.00 425093.00 1369564.00

193169.00 761200.00

961100.00 2091000.00

March 28, 2025

According to the weekly options data, the maximum Call open interest was seen at the 24,500 strike (with 72.65 lakh contracts). 

This level can act as a key resistance for the Nifty in the short term. It was followed by the 24,000 strike (44.39 lakh contracts), and 

the 23,800 strike (33.75 lakh contracts).

On the Put side, the 23,000 strike holds the maximum Put open interest (with 41.39 lakh contracts), which can act as a key support 

level for the Nifty. It was followed by the 23,500 strike (40.48 lakh contracts) and the 23,600 strike (35.41 lakh contracts).

Stocks from F&O ban: Nil

Indian benchmark indices Sensex and Nifty 50 are likely see 

flat opening on March 28 tracking cues from GIFT Nifty trading 

around 23,753, a short while ago this morning.

The Foreign institutional investors (FIIs) bought equities worth 

Rs 11,111 crore on March 27, while Domestic institutional 

investors (DIIs) also bought equities of Rs 2517 crore, on the 

same day.

Option Anlysis:

Nifty Open Interest Data Nifty -Change in Open Interest

F & O  Highlights:

 

SYSTEMATIX SHARES AND STOCKS INDIA LIMITED 
Wealth Management 
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DISCLAIMER

The information and opinions contained herein have been compiled or arrived at based on the information obtained in good faith from sources believed to be reliable. Such information has not been independently verified and no guaranty,

representation of warranty, express or implied, is made as to its accuracy completeness or correctness. 

This document is for information purposes only. This report is based on information that we consider reliable; we do not represent that it is accurate or complete and one should exercise due caution while acting on it. Description of any company(ies)

or its/their securities mentioned herein are not complete and this document is not and should not be construed as an offer or solicitation of an offer to buy or sell any securities or other financial instruments. Past performance is not a guide for future

performance, future returns are not guaranteed and a loss of original capital may occur. All opinions, projections and estimates constitute the judgment of the author as on the date of the report and these, plus any other information contained in the

report, are subject to change without notice. Prices and availability of financial instruments are also subject to change without notice. This report is intended for distribution to institutional investors.

This report is not directed to or intended for display, downloading, printing, reproducing or for distribution to or use by, any person or entity that is a citizen or resident or located in any locality, state, country or other jurisdiction where such 

distribution, publication, reproduction, availability or use would be contrary to law or regulation or what would subject to SSSIL or its affiliates to any registration or licensing requirement within such jurisdiction. If this report is inadvertently sent or 

has reached any individual in such country, especially USA, the same may be ignored and brought to the attention of the sender. Neither this document nor any copy of it may be taken or transmitted into the United States (to U.S. persons), Canada, or 

Japan or distributed, directly or indirectly, in the United States or Canada or distributed or redistributed in Japan or to any resident thereof. Any unauthorized use, duplication, redistribution or disclosure of this report including, but not limited to, 

redistribution by electronic mail, posting of the report on a website or page, and/or providing to a third party a link, is prohibited by law and will result in prosecution. The information contained in the report is intended solely for the recipient and may 

not be further distributed by the recipient to any third party. 

SSSIL generally prohibits its analysts, persons reporting to analysts, and members of their households from maintaining a financial interest in the securities or derivatives of any companies that the analysts cover. Additionally, SSSIL generally prohibits 

its analysts and persons reporting to analysts from serving as an officer, director, or advisory board member of any companies that they cover. Our salespeople, traders, and other professionals or affiliates may provide oral or written market 

commentary or trading strategies to our clients that reflect opinions that are contrary to the opinions expressed herein. Our proprietary trading and investing businesses may make investment decisions that are inconsistent with the recommendations 

expressed herein. The views expressed in this research report reflect the personal views of the analyst(s) about the subject securities or issues and no part of the compensation of the research analyst(s) was, is, or will be directly or indirectly related to 

the specific recommendations and views expressed by research analyst(s) in this report. The compensation of the analyst who prepared this document is determined exclusively by SSSIL; however, compensation may relate to the revenues of the 

Systematix Group as a whole, of which investment banking, sales and trading are a part. Research analysts and sales persons of SSSIL may provide important inputs to its affiliated company(ies).

Foreign currencies denominated securities, wherever mentioned, are subject to exchange rate fluctuations which could have an adverse effect on their value or price or the income derived from them. In addition, investors in securities such as ADRs,

the values of which are influenced by foreign currencies, effectively assume currency risk. SSSIL, its directors, analysts or employees do not take any responsibility, financial or otherwise, of the losses or the damages sustained due to the investments

made or any action taken on the basis of this report including but not restricted to fluctuation in the prices of shares and bonds, changes in the currency rates, diminution in the NAVs, reduction in the dividend or income, etc.

SSSIL and its affiliates, officers, directors, and employees subject to the information given in the disclosures may: (a) from time to time, have long or short positions in, and buy or sell, the securities thereof, of company (ies) mentioned herein or (b) be

engaged in any other transaction involving such securities and earn brokerage or other compensation (financial interest) or act as a market maker in the financial instruments of the company (ies) discussed herein or act as advisor or lender / borrower

to such company (ies) or have other potential material conflict of interest with respect to any recommendation and related information and opinions. The views expressed are those of the analyst and the company may or may not subscribe to the

views expressed therein. 

SSSIL, its affiliates and any third party involved in, or related to, computing or compiling the information hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fitness for a particular purpose with respect to

any of this information. Without limiting any of the foregoing, in no event shall SSSIL, any of its affiliates or any third party involved in, or related to, computing or compiling the information have any liability for any damages of any kind. The company

accepts no liability whatsoever for the actions of third parties. The report may provide the addresses of, or contain hyperlinks to, websites. Except to the extent to which the report refers to website material of the company, the company has not

reviewed the linked site. Accessing such website or following such link through the report or the website of the company shall be at your own risk and the company shall have no liability arising out of, or in connection with, any such referenced

website. 

SSSIL will not be liable for any delay or any other interruption which may occur in presenting the data due to any technical glitch to present the data. In no event shall SSSIL be liable for any damages, including without limitation, direct or indirect, 

special, incidental, or consequential damages, losses or expenses arising in connection with the data presented by SSSIL through this presentation.

SSSIL or any of its other group companies or associates will not be responsible for any decisions taken on the basis of this report. Investors are advised to consult their investment and tax consultants before taking any investment decisions 

based on this report.

Indian benchmark indices Sensex and Nifty 50 are likely to open higher on March 19 tracking cues from GIFT Nifty trading around 22,961.50, a short while ago this 

morning.

After remaining net sellers for last 17 sessions, the Foreign institutional investors (FIIs) bought equities worth Rs 1,462.96 crore on March 18. Domestic institutional 

investors (DIIs) also bought equities of Rs 2,028.15 crore, on the same day
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