
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts Jindalstel 462 4.32 6.56

16000 14700 33500 32000 16000 14500 Rblbank 185.35 0.32 2.17

16000 13500 34000 32000 16000 14500

14700 14500 33000 32000 16000 14500H'st Vol

Comments

Long Buildup Seen

Long Buildup Seen

NIFTY BANK NIFTY FIN NIFTY12.05.2021
WEEKLY

H'st OI Chg

H'st OI

Derivative Insights

Option OI Spectrum - Indices Stock future in focus

Index F&O

07.05.2021

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

14700 14200 36000 28000 11700 Near Fut 14770 91 32954 -20 15727 59

15000 14000 37000 28000 11700 Discount 45 -16 126 -64 73 -39

15000 14000 33000 32000 11700 Straddle* 604 -15 1997 -128 1142 -22

14000

15000

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

OI %Chg 4.26% 10.22% -26.53% -44.57% -19.59% -32.81%

OI 52421 50496 225187 118424 271225 140386

* Near month

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

31 927.25 6675 21.9 9.2 13900 -17.9 -0.5 843675 68.8 5301
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Comments

NIFTY BANK NIFTY FIN NIFTY

Nifty Option Spectrum PutCall

FII activity in Index F&O
Comments
Nifty weekly contract has highest open interest at 16000 for Calls and 13500 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 16000 for Calls and 14700 for 
Puts in weekly and 14700 for Calls and 14200 for Puts in monthly. FIIs increased 
their futures position by 4.26% in longs and 10.22% in shorts. FIIs cut their 
position in index options by 26.53% in Call longs, 44.57% in Call shorts, 19.59% in 
Put longs and 32.81% in Put shorts.
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20617 42.45 1813950 12.8 14.6 15500 -10.6 4.5 336375 768.5 1291

7250 28.55 752100 19.1 11.5 15600 -8.6 15.4 10125 857.95 24

6688 19.3 610200 -5.9 6.9 15700 -7.2 1.4 16725 944.5 15

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

4.45 10.94 2.81 -3.32 -0.01 0.74 -0.07 -1.76

4.32 6.56 2.51 -1.81 -0.17 1.46 -0.18 -1.90

3.96 4.33 2.12 -0.21 -0.20 0.75 -0.18 -0.77

3.94 15.42 1.93 -2.21 -0.20 8.32 -0.28 -1.25
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