
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts Cadilahc 473.65 2.25 -4.77

15000 14900 36000 32500 16200 14500 Industower 265.3 4.63 -1.42
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Calls Puts Calls Puts Calls Puts Last Chg Last Chg Last Chg

15200 15000 33500 29000 15000 Near Fut 14924 36 32946 -206 15601 -54

15000 14000 35000 30000 17000 14400 Discount 51 -18 163 3 76 -1

15000 14500 34000 33000 15000 Straddle* 553 -25 1920 -52 1136 -34

14000

15000

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

OI %Chg 0.76% -4.58% -37.71% -42.63% -16.66% -32.81%

OI 62459 40184 154913 103199 271626 130186

* Near month

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

952 983.7 310050 -7.4 3.7 14000 -6.2 -3.1 3713925 59.3 36940Short covering
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Long unwinding

Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty new weekly contract has started seeing activity. Highest open interest for 
both weekly and monthly continues to be at 15000 for Calls and 14000 for Puts. 
Highest new OI addition was seen at 15000 and 15200 for weekly and monthly 
Calls and at 14900 and 15000 for weekly and monthly Puts respectively. FIIs 
increased their future longs by 0.76% and cut future shorts by 4.58%. In options, 
FIIs cut their position in Call longs by 37.71%, Call shorts by 42.63%, Put longs by 
16.66% and Put shorts by 32.81%.

35 891.85 92550 0.2 3.8 14100 -5.5 2.0 797550 70.95 10315

89 778.3 42600 0.5 1.0 14200 -6.5 -0.7 1407300 83.7 12964

121 716.5 71925 -2.0 3.5 14300 -6.8 -2.8 1088025 98.4 12345

269 641.25 205050 -0.9 4.6 14400 -4.2 -0.7 705600 119.7 12901

4916 560.8 882525 -7.8 4.7 14500 -5.1 2.2 3178425 140.65 38118

2878 486.5 493650 -7.6 5.0 14600 -6.4 8.9 675825 164.5 13621

5152 416.8 624600 -10.6 5.4 14700 -7.3 -7.2 1422675 191.15 20278

11226 350.4 660975 -8.4 5.0 14800 -7.2 1.8 1364175 226.6 20021

1044 319 42600 -13.9 4.8 14850 -7.3 -1.1 52425 245.8 1872

18718 288.15 521175 6.6 4.2 14900 -7.5 63.1 414375 264.8 25910

2376 260.15 40650 -2.5 3.0 14950 -7.1 71.3 36750 288.55 2028

43794 233.95 2187375 5.1 4.2 15000 -7.7 17.4 1405200 309.25 30951

15843 184.45 355425 -9.6 4.2 15100 -6.8 41.1 84675 360.8 5222

14729 140.3 739575 16.7 3.4 15200 -6.2 7.1 87375 418.7 3675

12787 105.85 612825 7.9 3.6 15300 -5.2 12.1 34800 488.9 678

14765 77 610350 20.8 2.3 15400 -6.6 7.5 45000 550.3 422

32675 55.05 1468425 2.4 -0.3 15500 -5.9 5.9 250050 625.4 2649
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14900

14521 37.9 488025 5.3 -1.6 15600 -1.5 -5.7 9975 745.3 58

11798 26.3 683475 1.2 -3.0 15700 -8.6 1.7 27675 782.1 17

10773 19.6 395625 -23.9 0.8 15800 -3.3 1.4 15825 900 26

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

3.95 9.04 4.63 -1.42 -0.19 2.04 -0.11 -0.54

3.67 4.55 3.82 -0.56 -0.41 13.14 -0.16 -0.52

3.53 15.17 3.62 -12.81 -0.42 0.69 -0.19 -1.23

3.38 7.31 3.18 -1.25 -0.51 0.64 -0.24 -2.55

3.34 5.12 2.48 -9.18 -0.57 4.96 -0.26 -2.63

3.13 6.19 2.25 -4.77 -0.70 2.75 -0.26 -1.23

2.29 2.24 2.19 -0.58 -0.87 4.23 -0.29 -2.93

2.10 2.32 1.76 -5.51 -0.89 2.50 -0.35 -0.21

2.05 5.96 1.55 -0.17 -0.95 1.04 -0.41 -0.28MINDTREE BANDHANBNK
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