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

15100 14000 33500 32000 17000 14400 Near Fut 14751 53 32692 -126 15454 -22

15000 14000 40000 30000 17000 14400 Discount 68 7 190 52 59 -25

15000 14000 33000 32000 17000 14400 Straddle* 604 -37 2141 -58 1183 -28

14000

15000

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

OI %Chg 0.05% -5.14% 18.75% 13.79% 11.21% 16.86%

OI 65940 52397 246860 185316 318301 171201

* Near month

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

9 912.35 11100 0.0 3.2 13900 -14.9 0.1 1222275 72.45 5201
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty highest OI remains unchanged for Calls and Puts at 15000 and 14000 
respectively for both weekly and monthly contracts. Highest new contract 
addition in Calls was seen at 15000 and 15100 for weekly and monthly and highest 
new contract addition in Puts was seen at 14300 and 14000 for weekly and 
monthly respectively. FIIs increased their futures long position marginally by 
0.05% and cut future short position by 5.14%. In  Index options, FIIs increased 
their position in Call longs by 18.75%, Call shorts by 13.79%, Put longs by 11.21% 
and Put shorts by 16.86%.
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