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

15500 14400 37000 31000 15900 14500 Near Fut 14756 179 34206 317 16007 132

16000 14500 36000 33000 17000 14500 Discount 12 -7 44 13 21 -5

15000 14500 34500 33000 16500 14500 Straddle* 340 -34 1186 -33 500 -32

14000

15000

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

OI %Chg 2.37% -18.82% 23.93% 25.59% 14.01% 32.80%

OI 79209 45492 227126 159829 358253 187643

* Near month

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

198 849.1 16575 4.2 18.6 13900 -48.2 64.0 1666275 14.9 157973Long addition
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Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly contract has highest OI and highest OI addition at 15800 strike for 
Calls and has highest OI at 14000 for puts with highest new addition at 14300. For 
the March, monthly contract expiring this week, highest OI was at 16000 and 
highest new addition at 15500  for Calls and for Puts at 14500 and 14400 
respectively. FIIs increased their futures long position by 2.37% and cut shorts by 
18.82%. In options, FIIs increased their positions by 23.93% in Call longs, 25.59% in 
Call shorts, 14.01% in Put longs and 32.80% in Put shorts.

10552 775 501075 0.7 28.0 14000 -49.7 32.2 3551175 19.4 580625

1237 675.85 20850 46.3 27.6 14100 -47.8 15.9 1382700 25.75 247552

10628 579.25 86175 23.0 32.9 14200 -48.8 23.1 2086800 34.1 400826

31299 497.3 110775 78.0 36.9 14300 -49.4 39.2 2071350 45.65 481364

141330 417.7 416550 342.2 44.7 14400 -48.7 98.7 2228850 60.85 533062

418384 343.2 1588425 61.4 49.0 14500 -48.5 35.8 4127625 80.8 688978

481949 266.65 1204425 42.7 52.0 14600 -46.3 42.4 1890375 106.25 369728

512342 198.9 1255500 22.5 54.5 14700 -43.7 36.6 1452150 140.95 198271

138615 171.1 389550 103.9 58.1 14750 -43.5 195.6 225900 161.6 42654

597468 144.9 1690500 -8.4 60.7 14800 -41.1 4.2 1196400 184.95 91577

135505 120.75 299025 1.4 58.9 14850 -40.2 10.1 68550 209.15 3767

479858 97.7 1698600 -11.4 56.2 14900 -36.6 -37.9 625575 241.25 31124

762196 62.95 3332550 -14.9 47.1 15000 -34.8 -19.5 1244175 304 33272

320484 38.1 1873125 18.6 30.3 15100 -30.3 -6.0 263700 384.15 3143

310540 22.35 2323800 46.2 10.9 15200 -26.0 -11.3 267075 468.15 2830

229331 13.05 2239725 26.1 -7.1 15300 -24.0 -9.3 155700 558.05 935

178770 7.75 2096250 22.5 -24.0 15400 -23.2 -5.2 180300 640.75 402
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257302 5 3937875 47.6 -37.9 15500 -19.2 -6.2 403650 745.45 1582

142535 3.45 1831875 80.7 -47.3 15600 -18.0 -6.3 39225 841.1 113

96316 2.65 1068300 14.5 -50.9 15700 -12.0 -4.8 30000 972 76

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

4.26 22.17 4.68 -7.81 -0.12 1.18 -0.20 -1.22
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