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Lets do today EOD data analysis.

We will do in it a 4 step process.
We will see BNF Ol total and Ol change during the day for both Weekly and monthly
strike.

Lets start :

BNF Weekly : Total Ol as per EOD

Option Ol Stats

Select Symbol Expiry Cate
@ Latest O Historical BANKNIFTY v 210CT21 m @ Near ATM Strikes (O All Strikes BANKNIFTY.280CT21 38677.30 » 43.95 (0.11%) (20-Cct-2021 15:20 )
Implied Spot Price 39518.20 -~ -22.30 (-0.08%)
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BNF Weekly : Ol Change during the day
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BNF Monthly : Total Ol as per EOD

Option Ol Stats

BANKNIFTY-2B0CT21 39677.30 & 43.85 (0.11%) (20-Oct-2021 15:30 )
Implied Spot Price 39518.20 ~ -22.30 (-0.08%)
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Option Ol Stats

BANKNIFTY-280CT21 39677.30 = 43.95 (0.11%) (20-Oct-2021 15:30 )
Imphied Spot Price 39518.20 ~ -22.30 (-0.08%)
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BNF Monthly : Ol Change during the day
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Option O Stats

BANKNIFTY-280CT21 39677.30 ~ 43.98 (0.11%) (20-0c1-2021 15:30 )
Implied Spot Price 38518.20 ~ -22.30 (-0.06%)

Ol CHANGE
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Option Ol Stats

HNIFTY-2B0CT21 18320.00 » -112.45 (-0.61%) (20-Oct-2021 15:30 )
Implied Spot Price 18266.60 ~ 15215 (-0.83%)

Ol CHANGE

MIFTY-210CT21 Total Ol
@
@ TotalCalls @ Total Puts
7Cr o

BCr+

5Cr4

4Cr 4

3Cr+

20r =

1€r 5

SOL -

400

30L <

200 =

0L 4

NIFTY-210CT21 Open Interest

torde Lk
@ Cals @ Puts

17700

1 20-10-2021 1

Total Open Interest

Nifty Weekly : Ol change for the day
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Option Ol Stats
Sefect Symbol Expiry Date:
@ Latest () Historical NIFTY - 2OCT21 v @ Near ATM Striikes ) All Stiikes NIFTY-280CT21 1832000 + ~112.45 (-0.61%) (20-0c1-2021 15:30 )
Implied Spot Prce 18266.60 ~ -152,15 (-0.83%)
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Nifty Monthly : Ol at EOD

Option Ol Stats
Seiect Symbol
@® Latest O Historical NIFTY

Expiry Date
~ 2B0CT21

- @ NearATM Strikes () All Stikes

OPEN INTEREST

NIFTY-260CT21 18320.00 ~ -112.46 (-0.61%) (20-0c1-2021 15:30 )
Implied Spot Price 18266.60 ~ -152.15 (-0.83%)
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Nifty Monthly : Ol change during the day
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Option Ol Stats

Select Symbol Expary Date
® LaestD Historical NIFTY w 280CT21 ~ BTN (@) Near ATM Stikes (O Al Strikes NIFTY-280CT21 1832000 ~ -112.45 (-0.61%) (20-Oct-2021 15:30)
Implied Spot Price 18266.60 = -152.15 (-0.83%)
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Now lets analyse it. We will concentrate on Monthly as the weekly will expire tomorrow. On monthly, we can see that 18000
is the biggest immediate support while 18500 is the immediate hurdle on upside.

For BNF the support is at 39000 below which 38500 opens up immediately.

On upside 40000 is very strong resistance.
This is our plain vanilla analysis as per EOD data on NF/BNF.

Now , how to trade this ??

We will see tomorrow morning what the SGX is doing and how DOW closed overnight. Based on that we will identify Option
strikes to trade and mark

important levels on chart to trade both on buy and sell side.

That's it!!
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