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

15500 14500 37000 36000 15700 15000 Near Fut 15127 196 36014 348 16888 149

15500 14000 36000 36000 15000 15000 Discount 11 4 30 19 25 11

15500 15000 37000 36000 15000 15000 Straddle* 539 -28 1904 -97 961 -74

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

OI %Chg 0.23% -10.35% 0.77% 16.41% 7.66% 16.66%

OI 75167 41959 204156 152768 322860 228746

* Near month

Volume Price OI OI%Chg Price% Strike Price% OI%Chg OI Price Volume
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
In nifty's option spectrum, 15500 is the strike Call buyers have been favouring in both
weekly and monthly contracts. Meanwhile in Puts, far out of the money 14000 strike
has seen most OI addition weekly and is the strike with highest OI in both weekly and
monthly. FII activity in futures have seen longs with 0.23% addition and meanwhile,
FIIs cut their short positions by 10.35%. In options, FIIs have increased their short
positions in Calls by 16.41% and Puts by 16.66%. Long positions saw 0.77% increase in
Calls and 7.66% increase in Puts where they hold the maximum number of positions.
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