
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts Sbin 408.8 3.76 4.18
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Calls Puts Calls Puts Calls Puts Last Chg Last Chg Last Chg

15300 15000 37000 37000 17500 15000 Near Fut 15332 171 37403 1269 17557 524

16000 14000 37000 37000 17000 15000 Discount 18 19 96 72 52 35

15500 15000 37000 36500 17000 15000 Straddle* 350 -47 1346 7 725 20

14000

15000

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

OI %Chg 8.62% 2.76% 9.31% -0.65% 6.40% 12.57%

OI 85467 49484 223471 159325 324917 243777

* Near month

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

176 942.4 271200 -1.4 19.6 14400 -48.1 -4.8 707700 19.05 16253Short covering
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
In Nifty weekly contract, Calls have highest OI at 15500 with most new contracts 
added at 15600 and Puts have highest OI at 15000 with most addition at 15200. In 
February monthly contracts, Calls have highest OI at 16000 with most new 
addition at  15300 and Puts have highest OI at 14000 with highest addition at 
15000. FIIs have boosted their futures position by 8.62% in longs and 2.76% in 
shorts. FIIs have increased their options positions by 9.31% in Call longs, 6.40% in 
Put longs, 12.57% in Put shorts and decreased Call shorts marginally by 0.65%.

2038 849.4 653175 -11.2 20.8 14500 -47.5 -5.5 1725975 23.35 31650

355 761.75 310650 -3.9 24.9 14600 -48.8 6.0 799200 28.85 18261

884 667.6 368325 -7.0 25.6 14700 -47.8 -8.1 722775 36.1 19722

2014 575.4 492750 -5.2 28.5 14800 -48.6 9.9 1056750 44.9 31547

1974 481.7 355200 -7.6 31.9 14900 -46.8 7.6 838950 58.7 24587

11734 402.9 907125 -11.4 34.9 15000 -46.0 23.4 2019375 75.2 55220

15046 327.95 357075 -53.7 40.2 15100 -44.9 -7.5 555000 96.15 22250

38312 254.7 800100 -26.6 42.8 15200 -43.5 37.9 720525 123.75 39569

3874 222.7 58050 -28.7 44.0 15250 -42.1 262.2 66825 140.8 4504

50183 189.1 1147200 32.5 43.9 15300 -40.2 272.1 504900 161.3 35074

6086 166.7 155100 -0.9 48.0 15350 -39.7 141.7 20850 181.95 1593

32702 139.65 522825 -20.0 51.1 15400 -37.9 103.6 147375 206.05 7268

57659 95.2 1909725 -7.3 51.6 15500 -34.6 13.8 375825 261.6 6179

31232 62.85 797250 11.7 54.6 15600 -30.6 45.1 26550 332.05 421

27651 40.15 731550 18.4 53.5 15700 -26.8 66.7 13125 409.8 230

22530 24.05 1103775 26.5 45.3 15800 -25.4 17.3 27975 487.15 194

11208 15.35 536325 4.1 32.3 15900 -21.4 -2.4 12000 585.85 68

Short covering

Short covering

Long addition

Short covering

Long addition

Long addition

Long addition

Short covering

Short covering

Long addition

Short covering

Short covering

Short addition

Short addition

Short addition

Short addition

Short addition

Short addition

Long unwinding

Long unwinding

Short addition

Short addition

Short covering

Short addition

Short addition

Short addition

Short covering

Short covering

Short covering

Short covering

Short addition

Long unwinding

Short addition

Long unwinding

15300

21169 10.8 2068050 0.6 14.9 16000 -19.8 1.0 296550 675.4 750

6970 7.05 431100 36.5 -6.6 16100 -18.5 26.1 10500 786.55 57

4513 5.45 145200 -11.8 -14.2 16200 -17.0 -3.0 4875 878.7 17

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

6.28 0.34 6.37 -5.86 -0.24 0.21 -0.04 -0.27

5.92 5.71 5.85 -0.76 -0.78 2.58 -0.06 -0.01

5.24 0.99 5.23 -0.72 -1.18 0.88 -0.07 -0.11

3.86 4.15 5.12 -1.84 -1.40 0.42 -0.11 -1.75

3.79 8.81 4.24 -8.04 -1.42 4.95 -0.17 -1.56

3.76 8.55 3.19 -1.11 -1.63 1.83 -0.21 -1.53

3.76 4.18 2.89 -0.47 -1.81 6.36 -0.21 -1.90

3.52 5.25 2.82 -1.97 -1.86 3.35 -0.24 -2.16

3.31 2.60 2.59 -0.96 -2.13 0.32 -0.27 -1.46INDUSINDBK ONGC
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