
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts Icicibank 581.05 -1.82 -4.42

15000 14500 35000 36000 14500 Sbin 367.45 -0.46 -6.69

15200 14000 36000 36000 14500

15000 14000 35000 36000 14500H'st Vol
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Calls Puts Calls Puts Calls Puts Last Chg Last Chg Last Chg

16000 14200 34000 33000 16200 16000 Near Fut 14577 -194 33888 -472 15875 -161

16000 14500 36000 34000 16200 16000 Discount 19 -31 31 -100 26 -32

15000 14500 35000 34000 16200 16000 Straddle* 373 -35 1220 -148 532 -88

14000

15000

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

OI %Chg 2.79% -1.12% -41.14% -48.71% -16.03% -21.71%

OI 77376 56039 183269 127261 314216 141300

* Near month

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

32 914.7 14400 -5.0 -20.1 13700 15.0 18.3 522150 16.9 27837

H'st OI Chg

H'st OI

NIFTY

Long additionLong unwinding

Comments

25.03.2021 BANK NIFTY FIN NIFTY
MONTHLY

H'st Vol

Comments

NIFTY BANK NIFTY FIN NIFTY

Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly contract has highest OI at 15200 for Calls and 14000 for Puts with 
highest new OI addition at 15000 and 14500 respectively.. In Nifty March montly 
contract, highest OI is at OTM 16000 for Calls and at  ATM 14500 for Puts, with 
highest new OI addition at 16000 and 14200 respectively. FIIs increased their 
futures long position by 2.79% and cut shorts by 1.12%. In options, FIIs cut their 
position by 41.14% in Call longs, 48.71% in Call shorts, 16.03% in Put longs and 
21.71% in Put shorts.

104 781.5 41025 -2.1 -19.6 13800 29.2 26.0 939150 21.7 32010

96 715.75 15900 26.9 -22.0 13900 37.9 -12.4 1016175 28.75 33338

4356 605.5 497550 16.2 -23.4 14000 38.8 15.6 2687100 38.6 112380

183 529.55 14250 13.1 -25.4 14100 39.5 16.6 1193175 49.3 52344

1381 435.9 70050 97.5 -28.7 14200 44.7 31.5 1695075 66.55 86912

1617 363.2 62250 39.3 -31.1 14300 45.5 9.4 1488450 90.3 84404

8419 288.65 94200 76.9 -36.3 14400 49.9 28.9 1121925 118.55 102511

47652 230.3 983925 86.9 -37.9 14500 50.4 10.1 3038700 157 197598

7801 201.8 102300 522.8 -41.1 14550 47.1 15.4 164475 176.35 18083

60850 175.45 844275 451.8 -41.8 14600 46.9 15.4 1327200 197.95 111090

11030 152.25 132150 410.7 -43.6 14650 47.0 28.5 112800 224.3 16751

78720 128.75 1024575 127.3 -45.8 14700 46.5 -5.0 1062900 250.3 101748

162163 90.15 1844550 109.5 -51.2 14800 47.4 -9.3 1148400 314.25 130932

159469 62.55 1916250 127.4 -54.1 14900 42.1 67.1 1006725 380.3 78910

255580 42.8 3916800 59.6 -56.3 15000 42.0 -5.9 1545825 466.2 53329

128120 29.25 1579050 32.3 -57.8 15100 39.5 -27.5 280575 551.5 8212

126998 20.15 1589925 17.4 -58.1 15200 32.5 -23.2 301125 632.7 6495
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14600

95280 14.05 1775475 28.8 -56.2 15300 28.9 -45.5 171675 734.05 3942

75743 10.2 1710975 32.4 -53.1 15400 29.3 -16.8 190275 833.8 2015

94878 8.05 2667300 18.5 -47.6 15500 23.9 -9.3 430275 922.85 2888

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

0.10 0.47 2.43 -3.50 -1.06 0.92 -0.11 -3.42

1.75 -6.08 -1.39 2.92 -0.14 -15.51

1.59 -4.86 -1.41 0.46 -0.24 -10.44

1.58 -2.87 -1.64 0.08 -0.32 -5.10

#N/A #N/A -1.91 1.43 -0.38 -3.58

1.39 -0.87 -2.48 1.37 -0.39 -8.08

1.19 -7.60 -2.68 5.12 -0.44 -11.09

1.13 -7.87 -5.79 1.57 -0.51 -0.82

1.02 -5.25 #N/A #N/A -0.57 -5.82
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