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

15000 14000 34000 29000 14000 Near Fut 14404 107 31763 642 15233 287

15000 14000 32000 30000 15400 14000 Discount -3 -2 -20 -28 -7 -31

14500 14000 32000 31000 14000 Straddle* 387 -34 1345 -7 649 -71

14000

15000

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

OI %Chg -7.77% -22.24% -19.21% -43.37% -19.09% -25.67%

OI 72806 37093 199836 104667 309520 173044

* Near month

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

2122 923.15 287325 -13.8 11.0 13500 -30.6 21.2 2852775 24.35 68030Short covering
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Short addition

Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly contract has highest OI at 15000 for Calls and 14000 for Puts with 
highest OI addition seen at 15000 and 13800 respectively. In nifty monthly 
contract, highest OI was at 15000 for Calls and 14000 for Puts with highest OI 
addition seen at the same strikes. FIIs cut their futures position by 7.77% in future 
longs and by 22.24% in future shorts. In index options, FIIs cut their position in Call 
longs by 19.21%, Call shorts by43.37%, Put longs by 19.09% and Put shorts by 
25.67%.

73 831.65 16875 5.6 13.7 13600 -30.7 28.8 1276275 30.75 43240

113 741.5 17250 16.2 13.5 13700 -31.3 15.1 1538325 39.05 52415

543 653.05 18900 -0.8 15.7 13800 -30.7 26.8 1916250 49.2 72199

927 564.7 25950 19.3 14.3 13900 -30.4 48.6 1430025 61.95 52128

12931 480.4 533100 -6.7 18.8 14000 -30.3 33.4 4852800 78.15 170573

16086 398.7 230700 366.1 20.3 14100 -29.2 40.3 1559625 98.2 84805

71033 325.4 511725 146.1 22.7 14200 -29.0 35.0 2586375 123.4 153780

122591 256.35 1033200 30.7 23.5 14300 -27.6 25.8 2311350 154.1 132259

18938 225.6 133425 113.6 24.8 14350 -27.4 255.4 215625 172.05 16853

109368 194.9 1279200 68.1 25.8 14400 -26.4 76.9 1412625 191.75 76190

16219 167.75 255150 -0.6 25.2 14450 -25.7 11.1 256350 213.3 3485

151356 141.85 2493150 16.8 25.9 14500 -25.0 2.8 2351475 238.45 38386

87085 96.55 1873650 22.6 24.3 14600 -24.2 -0.7 748350 292.65 10088

87177 61.95 1865025 35.2 18.1 14700 -21.7 7.5 764100 356.95 8275

97996 37.8 2476275 58.7 9.6 14800 -19.7 0.2 859350 433.75 4424

71355 21.3 1702875 63.3 -2.7 14900 -17.8 -4.8 220725 517.75 1843

108207 11.7 4143675 40.0 -17.9 15000 -14.6 6.0 1476225 609 5520
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54139 6.05 1497225 45.6 -33.5 15100 -14.0 16.1 58875 701.55 305

63218 3.55 2105400 109.4 -47.4 15200 -13.0 30.0 84150 796.8 573

31887 2.5 1138950 66.3 -50.0 15300 -10.5 31.9 39975 896.3 229

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

2.66 9.34 4.22 -4.98 -0.04 0.18 -0.06 -0.30

2.43 0.44 3.97 -1.99 -0.30 2.46 -0.10 -2.86

2.21 2.96 3.41 -2.45 -0.61 0.29 -0.14 -3.07

1.83 4.31 3.23 -22.57 -0.61 2.00 -0.22 -0.30

1.56 1.40 2.90 -6.71 -0.65 0.91 -0.39 -0.60

0.99 0.44 2.86 -2.63 -0.68 3.65 -0.42 -8.38

0.95 5.07 2.43 -61.69 -0.81 2.61 -0.55 -2.66

0.76 2.41 2.43 -0.23 -0.89 4.12 -0.55 -0.19
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