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

15100 14650 33000 32500 14700 Near Fut 14715 5 32265 -255 15462 -62

15000 14000 33000 28000 14700 Discount 37 24 96 28 49 33

15000 14000 33000 32000 14700 Straddle* 416 -44 1387 -84 876 -73

14000

15000

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

OI %Chg 0.12% -5.86% 38.83% 38.62% 17.05% 29.02%

OI 47241 66197 301507 185823 371077 191277

* Near month

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

49 931.65 28125 -2.6 -0.3 13800 -28.4 1.8 1526175 20.3 16421
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NIFTY BANK NIFTY FIN NIFTY

Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly contract has highest open interest at 15500 for Calls and  at 14500 
for Puts while monthly contract continues to have highest OI at 15000  for Calls 
and 14000 for Puts. Highest new OI addition was seen at 15500 for Calls and 
14600 for Puts in weekly and 15100 for Calls and  14650 for Puts in monthly. FIIs 
increased their futures long position by 0.12%  and cut their short position by 
5.86%. FIIs increased their position in index options by  38.83% in Call longs, 
38.62% in Call shorts, 17.05% in Put longs and Put shorts by 29.02%.
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