
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts HINDALCO 614.65 -0.65 -0.23

22400 18300 50600 47000 21600 21300 JINDALSTEL 747.85 -0.76 -1.44

22000 21700 51000 48000 22000 21000

21800 21700 48300 48300 21600 21500

Calls Puts Calls Puts Calls Puts

22000 22000 49000 48500 21600 21300 Last Chg Last Chg Last Chg

22000 21000 46000 46000 21600 21000 Near Fut 21889 3 48536 -93 21610 -47

22000 21800 48500 48500 21600 21500 Discount 158 3 243 -93 123 -93

Straddle* 651 -19 1532 -71 751 11

15000

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

OI %Chg -0.71 2.55 36.11 49.21 20.05 36.85

OI 148654 67297 1292263 1506615 793188 997728

* Near month

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

4828 971.4 1110300 -5.0 2.0 21000 -9.0 1.6 3881500 72.6 55029

607 863.75 215150 -0.3 -0.9 21100 -7.3 -0.5 982450 87.1 11321

2745 823.3 390650 6.6 5.2 21200 -7.3 3.5 1043650 100.45 18262

1855 714.9 351850 2.8 0.1 21300 -7.7 -0.6 1031150 116.85 22411

3233 646.5 473650 0.3 1.2 21400 -4.5 -0.4 1046700 142.25 28158

15831 565.5 1496000 5.6 0.6 21500 -5.5 6.8 2479000 166.6 58055

11059 490.5 563900 -11.5 -0.2 21600 -4.2 3.7 1061500 195.7 28462

47487 420.5 1423450 1.9 -2.5 21700 -3.6 2.9 1379250 230.9 62544

58216 367.75 889200 4.7 -0.1 21800 -5.6 15.2 1054600 262.6 69357

5431 346.75 61000 14.1 1.6 21850 -5.9 34.5 51850 283.15 4755

33115 309.85 571250 -5.1 -0.6 21900 -4.8 18.2 524250 309.25 28476

2454 281.6 47500 -7.4 -2.9 21950 -4.4 -2.5 47250 331.65 1465

67995 262.8 2666400 7.0 -0.8 22000 -4.7 15.8 1473000 356.45 39541

12407 217.1 562850 -1.7 -0.7 22100 -5.5 28.1 96750 401.4 2364

21581 178 719300 -3.1 -2.7 22200 -4.8 40.0 85850 462.2 2597

12615 143.85 497150 0.6 -2.3 22300 -7.1 16.5 56900 507.4 1190

11512 112.15 381900 17.5 -5.2 22400 -2.9 9.7 38950 603.4 508

43765 85.4 1824650 10.0 -9.7 22500 -0.3 6.8 592800 692.55 4802

13280 69.7 439050 17.1 -4.1 22600 -2.1 - 24350 751.3 63

16370 50.25 531200 8.7 -9.8 22700 -4.0 125.0 10800 820.35 173

21960 40.5 544450 - -8.4 22800 -1.1 -5.1 13100 915.9 40

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

5.31 5.12 5.25 -2.39 -2.75 7.50 -2.21 -7.56

4.84 18.26 4.86 -2.75 -2.27 1.57 -1.50 -0.39

3.77 3.84 3.28 -0.81 -1.81 2.00 -1.41 -2.47

3.63 25.56 2.95 -1.64 -1.35 3.55 -1.25 -3.33

3.50 0.73 2.70 -2.53 -1.18 1.14 -1.22 -1.68

2.96 4.02 2.16 -2.17 -1.14 4.02 -1.21 -1.26

2.93 1.51 2.10 -0.73 -1.10 0.49 -1.18 -2.40

2.90 3.71 1.73 -4.67 -0.98 5.05 -0.76 -1.44

2.48 0.19 1.57 -2.22 -0.96 0.21 -0.65 -0.23

Data source: Bloomberg, NSE
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Derivative Insights

21900

Stock Futures

PutCall

Option OI Spectrum - Indices

FII activity in Index F&O

Stock future in focus

Comments:

Nifty weekly contract has highest open interest at 22000 for Calls and 21700 for 
Puts while monthly contracts have highest open interest at 22000 for Calls and 
21000 for Puts. Highest new OI addition was seen at 22400 for Calls and 18300 for 
Puts in weekly and at 22000 for Calls and 22000 for Puts in monthly contracts. FIIs 
decreased their future index long position holdings by 0.71%, increased future 
index shorts by 2.55% and in index options by 36.11% in Call longs, 49.21% in Call 
short, 20.05% in Put longs and 36.85% in Put shorts. 

Index F&O
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Investment in securities market are subject to market risks. Read all the related documents carefully before investing.
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