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

15700 14000 34500 33000 14700 Near Fut 14985 115 33303 264 15962 134

15000 14000 34000 28000 14700 Discount 42 -4 160 26 58 1

15000 14500 35000 33000 14700 Straddle* 509 -57 1658 -221 1039 -81

14000

15000

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

OI %Chg -7.25% -2.12% 16.00% 15.52% 12.87% 15.12%

OI 51739 49168 283562 178044 337506 200694

* Near month

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

49 923.95 34650 -1.1 11.3 14100 -37.5 -9.5 672375 43.55 13043Short covering
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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 
14900 for Puts in weekly and 15700 for Calls and 14000 for Puts in monthly. FIIs 
cut their futures long position by 7.25%  and cut short position by 2.12%. FIIs 
increased their position in index options by 16% in Call longs, 15.52% in Call 
shorts, 12.87% in Put longs and 15.12% in Put shorts.
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12698 73.4 663975 16.3 9.6 15400 -19.3 14.2 32025 481.55 287
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12638 20.65 865200 38.4 -4.0 15700 -12.6 7.7 17850 724.7 46

5809 13.85 492300 6.7 -5.8 15800 -12.7 -0.5 16125 819 16

6193 10.3 334425 25.1 3.5 15900 -8.4 0.0 2550 921.75 2

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

5.76 0.15 4.59 -4.77 -0.14 2.80 -0.07 -4.20

5.16 12.29 3.94 -0.08 -0.28 5.88 -0.26 -0.45

4.56 3.20 3.68 -1.44 -0.36 0.43 -0.40 -12.42
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