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F&O OUTLOOK

Nifty outlook

15000 strike attracted the largest call Ol increase along both monthly as well as weekly, but while the monthly contract saw short build up, weekly appeared
to find long build up. Puts were bought afresh across board, with 13100 and 13800 attracting the highest Ol build up along both monthly as well
weekly, respectively. FlIs cut positions from both longs and shorts of index futures on Friday. Among index options, they hold the most positions as put
longs, and the lowest as put shorts.

Stocks in focus

Future* Price Price Change% Future Ol Fut. Ol Change% Comments
GODREJPROP 1259.45 4+ 0.87 1311700 -0.30 Short covering seen.
MFSL 683.85 1.04 5248100 -0.98 Short covering seen.

*Current month series

PE— || Nifty Option Spectrum — | S
Comments Volume  Price ol OI%Chg Price% Strike Price% OI%Chg ol Price Volume Comments
Short addition 46 981.2 26550 4.7 -11.2 (12800 29.7 3.6 538725 88.75 8369 Long addition
Short addition 45 895.3 11325 9.4 -12.3 12900 | 28.0 5.2 368100 105.95 5968 Long addition
Short addition 1196 828.4 412800 8.6 -11.4 | 13000 | 26.1 9.5 2135325 126.4 34120 Long addition
Short addition 52 752.95 11625 3.3 -12.4 13100 | 25.0 56.7 683325 148.15 12007 Long addition
Long unwinding 53 674.75 18375 -0.8 -13.4 | 13200 | 25.2 0.2 775275 175.85 15372 Long addition
Short addition 438 604.6 39600 45.9 -14.1 13300 | 24.6 32.0 770775 207.2 14032 Long addition
Short addition 597 542.25 32400 4.9 -14.8 | 13400 | 22.5 4.6 1002600 239.25 16726 Long addition
Short addition 3360 481.45 462900 5.4 -15.0 13500 | 21.6 5.5 1782075 275.15 47189 Long addition
Short addition 2015 422.4 60825 82.2 -16.3 13600 21.5 11.8 572550 317.35 14459 Long addition
Short addition 804 397 21975 474.5 -16.5 13650 20.7 82.4 21750 340.2 1184 Long addition
Short addition 8015 369.95 177675 255 -16.8( 13700 J20.7  27.3 418125  363.4 22009 Short covering
Short addition 1622 348.55 24300 129.8 -16.5 13750 18.6 76.1 27600 386.25 1834 Long addition
Short addition 18446 323.7 396525 16.5 -17.2 13800 18.7 2.6 756075 411.95 32486 Long addition
Short addition 20069 278.4 687825 11.9 -17.9 13900 | 19.4 10.4 680850 469.45 17249 Long addition
Short addition 46833  238.65 1287000 26.0 -17.7 |14000 | 18.0 0.5 2217975 524.85 25945 Long addition
Short addition 11906 197.6 394800 56.3 -19.9 14100 | 17.2 -3.5 251400 588.95 2158 Short covering
Short addition 21676 168.2 713550 64.0 -18.9 14200 | 16.5 -8.8 608925 654.45 3523 Short covering
Short addition 15758 140.2 593325 15.9 -18.0 14300 | 16.6 -1.0 119700 729.5 987 Short covering
Short addition 18523 115.85 507000 8.6 -17.3 14400 | 16.8 -2.7 288300 807.85 528 Short covering
Short addition 35770 96.7 1318950 1.0 -17.6 14500 | 15.1 -5.8 639225 889.4 2533 Short covering
Short addition 13016 78.25 399150 2.0 -17.5 14600 ) 14.7 -1.5 180000 969.55 172 Short covering

Stock Futures

Long buildup Short covering Short buildup Long unwinding

Scripcode Prc% Ol% Scripcode Prc% Ol% Scripcode Prc% Ol% Scripcode Prc% Ol%
COLPAL 2.88 15.79 BANKBARODA 1.94 -8.04 PEL -4.48 10.37 IDEA -5.49 -4.67
PNB 2.44 3.54 NATIONALUM 1.83 -3.64 MARUTI -4.91 10.06 HAVELLS -11.29 -3.08
ICICIBANK 2.00 1.83 AARTIIND 1.76 -0.67 ME&MFIN -5.33 4.47 SRF -0.17 -8.38
MANAPPURAM 1.30 0.20 HDFCBANK 1.43 -3.63 DRREDDY -5.35 3.03 KOTAKBANK -0.26 -2.50
MARICO 0.86 7.57 10C 1.24 -7.62 PAGEIND -5.76 19.09 | LALPATHLAB -0.50 -18.43
SAIL 0.61 117.68 FEDERALBNK 1.18 -0.82 CONCOR -0.30 7.42 SBILIFE -0.63 -3.41
BHARATFORG 0.37 3.10 MFSL 1.04 -0.98 PFC -0.54 0.21 RAMCOCEM -0.76 -4.37
SBIN 0.30 4.43 HDFCLIFE 0.96 -3.33 LT -0.59 3.01 AXISBANK -0.83 -2.11
GODREJPROP 0.87 -0.30 HINDPETRO -0.66 2.55 GRASIM -1.03 -1.04

Data source: Bloomberg, NSE
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