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Calls Puts Calls Puts Calls Puts Last Chg Last Chg Last Chg

14500 14300 32000 28000 14400 Near Fut 14343 -546 30869 -1748 14748 -741

15000 14000 34000 30000 17000 14400 Discount 32 -22 77 -92 37 -40

15000 14000 33000 30000 14400 Straddle* 607 65 1975 149 977 -121

14000

15000

Fut longs Fut shorts CE Longs CE Shorts PE Longs PE Shorts

OI %Chg -4.00% 30.76% 16.24% 19.38% 4.74% 2.34%

OI 60912 61131 225244 167992 320151 152282

* Near month

Volume Price OI OI%Chg Price% Strike Price% OI%Chg OI Price Volume

10 1002.4 3300 2.3 -32.6 13400 220.7 -12.4 349950 63.65 9862Short addition
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly and monthly contracts both have highest OI at 15000 for Calls and 
14000 for Puts. While weekly contract has highest new OI addition at 14500 for 
Calls and 13000 for Puts, monthly contract has  highest OI addition at 14500and 
14300 in Calls and Puts respectively. FIIs were seen adding shorts to their futures 
position by 30.76% and cutting longs by 4%. FIIs increased their index options 
position by 16.24% in Call longs, 19.38% in Call shorts, 4.74% in Put longs and 
2.34% in Put shorts.

1605 902.65 386850 8.0 -35.9 13500 227.4 -5.4 2208825 75.3 63551

45 845 14475 19.9 -33.5 13600 236.8 -8.7 906825 89.25 16429

267 758.6 18300 29.1 -37.3 13700 237.7 -9.8 1263825 106.05 19746

219 663.6 19650 21.9 -41.0 13800 231.9 -4.0 1240950 126.3 26890

219 576.25 19800 97.0 -44.6 13900 223.5 -1.6 1263150 149.6 22674
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41350 110.6 1038900 56.1 -64.8 14800 148.0 -18.7 1173450 562.65 16308
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82083 67.5 2516175 18.5 -66.7 15000 133.2 -12.8 1256325 734.75 14042

23560 51.55 577650 36.8 -66.8 15100 114.4 -19.1 70425 788.4 737

32435 39.3 766275 -10.5 -66.3 15200 110.0 -9.9 83100 898.85 897

Prc% OI% Prc% OI% Prc% OI% Prc% OI%

0.05 -1.13 -0.18 1.38 -1.07 -0.52

#N/A #N/A -1.25 1.26 -1.40 -6.25

#N/A #N/A -3.07 1.34 -1.45 -5.77

#N/A #N/A -3.51 4.81 -1.55 -2.44

#N/A #N/A -3.52 2.71 -1.56 -0.02
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