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

15300 14500 34000 30000 14700 Near Fut 14888 137 33151 460 15655 201

15000 14000 40000 30000 17000 14400 Discount 69 1 160 -30 77 18

15000 14500 35000 32500 14700 Straddle* 578 -26 1971 -169 1170 -14

14000

15000

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

OI %Chg -5.99% -19.63% 0.74% -2.93% 2.39% 13.18%

OI 61990 42114 248694 179891 325920 193762

* Near month

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

811 948.75 334950 -0.6 14.2 14000 -27.9 -1.9 3831000 63.25 45631Short covering
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly and monthly contracts have highest Open Interest at 15000 for Calls 
and at 14000 for Puts. For weekly, highest OI increase was seen at 15100 and 
14700 for Calls and Puts respectively and in monthly, highest OI increase was seen 
at 15300 and 14500 for Calls and Puts. FIIs  have been seen cutting their futures 
position by 5.99% in longs and 19.63% in shorts. In options, FIIs cut their position 
in Call shorts by 2.93% while increasing  Call longs by 0.74%, Put longs by 2.39% 
and Put shorts by 13.18%.
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11480 38.5 463350 9.2 25.0 15600 -16.9 36.9 10575 756.55 92

13670 27.1 675450 7.2 22.1 15700 -10.9 0.0 27225 855.25 4

9212 19.45 519900 -9.8 21.6 15800 -11.3 -1.4 15600 931.05 29

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

4.27 0.75 3.97 -2.07 0.00 0.37 -0.17 -0.37
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