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F&O OUTLOOK
Nifty outlook

As the Jan contract expires today, OI is the highest at14700 and 13500 for calls and puts respectively. Among calls, OI was added the most to 14100 as shorts, while put OI was
added the most to 13900 as longs. Both are bearish, but are too close to the ATM to be of directionally significant. In the weekly, OI was seen increasing the most at 14500 call
strike and 14000 put strike. With the next highest put OI increase occurring at 13300, puts project more downsides, but having attracted less OI than calls, they are yet to
become directionally significant. Meanwhile, FIIs have made no secret of their intentions, with a whopping 32% increase in index shorts. Among index options, positions were
increased the most along call shorts, while put shorts were exited. So, while the bearish positioning is overwhelming, it has to be noted that they are holding the most positions
in index option segment as put longs, a bulk of which may have to be covered today.
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Volume Price OI OI%Chg Price% Strike Price% OI%Chg OI Price Volume

459 885.35 21675 -47.1 -23.6 13100 -7.1 -8.6 499800 1.3 15021

310 785.05 52800 -7.9 -25.9 13200 3.7 5.1 640500 1.4 18839

416 682.75 45975 -25.2 -28.6 13300 6.9 -4.6 1168425 1.55 32114

325 586.65 60525 -10.4 -31.6 13400 2.9 31.3 1199550 1.8 54162

3163 485.1 519150 -6.6 -35.2 13500 10.0 17.2 3150750 2.75 172246

1345 387.15 127800 -5.2 -41.2 13600 22.4 13.9 1710675 4.1 163976

2297 291.1 186000 3.6 -47.5 13700 44.0 6.9 1712100 7.2 309125
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2297 291.1 186000 3.6 -47.5 13700 44.0 6.9 1712100 7.2 309125

13383 197.6 266100 21.5 -57.1 13800 72.9 0.7 2369775 15.3 561386

85798 117.25 973275 20.7 -67.9 13900 115.4 41.9 2364150 34.35 721699

98516 83.4 426825 1640.4 -74.8 13950 139.0 83.0 689700 50.55 365920

540320 56.3 2810400 165.9 -80.0 14000 164.5 -10.3 2870775 73.8 1296629

235522 36.55 766125 3471.7 -85.1 14050 185.4 -22.3 298200 103.75 355167

845579 22.95 4036875 1039.4 -88.3 14100 198.7 9.9 1647375 140.1 897951

1198740 9.35 3852150 181.5 -92.8 14200 192.5 -53.3 1176525 225.8 553111

846756 5.35 2719500 68.7 -93.0 14300 164.6 -61.0 647550 321.45 154589

613133 4.15 3369825 -14.9 -89.2 14400 129.8 -50.1 643650 421.45 52743

519719 3.7 4649175 -6.1 -79.8 14500 97.8 -36.3 776850 519.9 24087

390885 3.35 3814050 -5.8 -65.1 14600 74.1 -25.2 570150 620.3 7917

327533 3.05 5001600 26.9 -49.6 14700 58.4 -19.7 524625 720.55 4416

220431 2.65 2946300 -12.5 -41.8 14800 50.1 -20.1 143625 824.85 1677

106321 2.3 1432125 -28.1 -37.0 14900 41.3 -21.7 28200 917.9 289
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14000

Prc% OI% Prc% OI% Prc% OI% Scripcode Prc% OI%

2.27 -54.81 #N/A #N/A TATAPOWER -4.16 -38.49

2.14 -48.93 #N/A #N/A DLF -4.23 -46.06

1.95 -61.95 #N/A #N/A SRTRANSFIN -4.36 -51.09

1.87 -50.91 #N/A #N/A LICHSGFIN -4.88 -54.90

1.80 -49.12 #N/A #N/A NAUKRI -5.65 -52.42

1.78 -43.47 #N/A #N/A TATACONSUM -0.07 -59.30

1.47 -57.64 #N/A #N/A BRITANNIA -0.13 -53.02

1.38 -54.25 #N/A #N/A INDIGO -0.22 -75.34

1.08 -48.08 #N/A #N/A LT -0.23 -49.86
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