
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts CONCOR 920.05 3.57 5.12

21650 21650 50000 48000 22500 20500 OBEROIRLTY 1539.70 4.78 1.57

21650 21650 50000 46000 22500 20500

21650 21650 48000 48000 21500 21400

Calls Puts Calls Puts Calls Puts

21600 21600 48500 48000 22500 20500 Last Chg Last Chg Last Chg

22000 21000 49000 49000 22500 20500 Near Fut 21786 186 48502 570 21641 271

21700 21600 48000 48000 22500 21400 Discount 127 45 306 79 125 79

Straddle* 520 -52 1305 -83 578 -117

15000

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

OI %Chg 0.25 -1.41 -34.83 -18.03 -44.34 -8.20

OI 148523 76456 729043 831868 463513 653110

* Near month

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

165 919.65 88550 -0.1 18.7 20900 -45.1 3.6 1205700 42.15 18062

4833 830.4 993650 -0.2 21.0 21000 -44.6 -1.5 3664250 51.4 55992

357 750.45 209250 -0.8 23.4 21100 -43.5 -1.1 987800 64.25 15728

2444 658.3 360950 -4.9 23.5 21200 -43.3 13.1 1216500 78.1 21242

2772 581.55 367250 -6.9 25.4 21300 -40.3 -5.3 1267500 99.25 28503

9070 506.85 481250 -4.1 27.7 21400 -39.0 4.0 1437800 121.4 29495

36179 427.9 1512800 -10.4 27.4 21500 -36.7 5.6 2684800 149.25 79257

62868 366.5 1325150 62.6 32.0 21600 -35.5 68.8 1710650 180.2 83208

77827 300.85 1644350 -1.8 32.3 21700 -33.4 19.3 1781300 218.95 73094

8978 271.35 135300 0.6 32.1 21750 -32.1 46.3 103550 240.5 6411

43914 245.05 1045350 -13.9 34.2 21800 -30.7 2.9 879750 264.65 33255

4008 220.4 109600 -10.4 34.1 21850 -30.7 15.6 43700 287.6 1645

15783 196.25 657050 -1.1 33.9 21900 -28.9 -5.5 305900 315.2 6343

67477 157.8 2860950 1.2 37.3 22000 -27.9 10.1 1087000 370.6 19314

11058 119 584850 10.4 36.2 22100 -25.5 6.4 88400 434.45 736

22521 89.75 1000250 7.6 37.0 22200 -24.7 28.7 100800 499.25 2043

19870 65.8 609250 -5.6 30.8 22300 -21.9 -2.4 56350 581.85 484

13044 48.55 514500 4.6 31.6 22400 -18.7 2.8 38800 670.35 134

28126 36.55 1770300 5.6 29.4 22500 -18.8 - 672600 751.1 3029

10612 26.25 441500 0.5 23.8 22600 -16.3 -0.6 24300 855.9 8

15759 18.95 569050 - 19.2 22700 -15.3 13.6 13750 943.65 58

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

8.21 6.15 5.40 -2.80 -1.94 15.22 -2.02 -2.73

6.25 0.78 4.72 -3.74 -1.48 3.89 -2.00 -0.74

6.13 4.92 4.48 -1.31 -1.47 1.70 -1.35 -3.16

4.78 1.57 4.40 -3.07 -0.90 2.44 -0.75 -1.25

4.09 19.77 3.55 -0.38 -0.83 1.69 -0.75 -4.18

4.07 2.79 3.34 -5.59 -0.82 3.88 -0.73 -5.90

3.70 2.01 3.29 -3.93 -0.78 0.49 -0.65 -0.12

3.57 5.12 3.17 -3.62 -0.70 0.77 -0.18 -1.86

3.52 1.92 3.09 -11.28 -0.69 3.31 -0.17 -0.75

Data source: Bloomberg, NSE
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Nifty Option Spectrum

Derivative Insights

21800

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 21650 for Calls and 21650 for 
Puts while monthly contracts have highest open interest at 22000 for Calls and 
21000 for Puts. Highest new OI addition was seen at 21650 for Calls and 21650 for 
Puts in weekly and at 21600 for Calls and 21600 for Puts in monthly contracts. FIIs 
increased their future index long position holdings by 0.25%, decreased future 
index shorts by 1.41% and in index options by 34.83% decrease in Call longs, 
18.03% decrease in Call short, 44.34% decrease in Put longs and 8.20% decrease 
in Put shorts. 

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