
Future* Prv Close Pr % Chg OI % Chg

Calls Puts Calls Puts Calls Puts LUPIN 1179.1 3.49 11.94

19800 19600 45000 44500 20000 19800 WIPRO 408.6 0.06 1.27

19800 19600 45000 44500 20000 19800

19700 19600 44500 44500 19900 19700

Calls Puts Calls Puts Calls Puts

20500 19500 46500 43500 19800 19800 Last Chg Last Chg Last Chg

20000 19500 46000 47500 19800 19800 Near Fut 19709 72 44848 242 19964 117

19700 19500 46000 44500 19900 19700 Discount 71 -43 263 -41 153 -41

Straddle* 472 -79 1199 -155 597 -32

15000

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

OI %Chg -8.35 4.19 15.16 7.28 31.44 39.23

OI 41164 106469 774186 904711 664588 658365

* Near month

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

0 1064.45 0 - 0.0 18800 -24.7 8.1 217350 81.4 1680

0 997.95 0 - 0.0 18900 -22.9 8.2 158650 94.7 1498

552 921.25 51350 24.3 3.5 19000 -22.8 3.8 735150 112.45 5729

0 872.2 0 - 0.0 19100 -20.7 5.9 162600 127.25 1166

142 761.4 9550 176.8 1.8 19200 -20.5 5.8 264100 145.95 1768

431 681.25 16250 261.1 1.8 19300 -19.7 10.8 155900 169.15 1415

243 608.35 21300 19.7 2.4 19400 -17.6 7.2 139350 197.15 942

2014 547.6 152900 14.2 2.2 19500 -18.4 2.2 822150 226.15 6474

898 479.9 45400 33.3 1.6 19600 -16.0 16.8 114500 259.95 1903

23 448.45 1250 177.8 0.8 19650 -13.5 50.0 1050 279 12

1427 418.75 109550 21.7 1.9 19700 -16.2 15.3 119300 292.8 1624

76 391.55 2000 21.2 2.7 19750 -16.1 80.0 2700 304.75 71

1805 362.8 96250 -2.5 1.6 19800 -15.9 5.1 98400 332 1859

966 306.7 57700 27.5 0.3 19900 -13.4 14.2 53750 378.4 612

7532 260.6 390950 27.7 0.4 20000 -14.4 11.6 236050 422.2 3628

1258 219.9 59250 50.4 0.1 20100 -11.2 -11.1 8850 490.75 157

1873 178.65 109100 19.8 -3.8 20200 -10.0 0.6 15650 550.4 56

1255 146.1 79250 33.9 -4.7 20300 -9.3 5.7 9250 615.75 79

1493 118.3 70950 26.8 -6.0 20400 -11.2 - 2650 690.3 37

5282 96 472650 7.2 -8.5 20500 -9.1 -0.4 172600 758.2 312

1265 74 75600 - -9.3 20600 0.0 - 0 1228.5 0

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

5.26 8.32 9.67 -8.77 -12.99 130.51 -0.65 -0.45

5.18 13.37 6.55 -5.94 -2.29 5.83 -0.56 -0.76

4.57 2.78 4.99 -4.31 -1.24 8.70 -0.49 -1.40

4.46 13.15 4.60 -3.33 -1.19 5.42 -0.40 -0.62

4.26 2.81 4.13 -0.67 -1.14 1.94 -0.34 1.38

4.23 8.73 3.94 -4.53 -0.94 3.07 -0.31 -0.46

3.84 1.38 3.32 -3.50 -0.93 2.95 #N/A #N/A

3.81 11.84 3.31 -3.35 -0.84 1.00 #N/A #N/A

3.49 11.94 3.18 -4.06 -0.73 5.43 #N/A #N/A

Data source: Bloomberg, NSE
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Nifty Option Spectrum

Derivative Insights

19700

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 19800 for Calls and 19600 for 
Puts while monthly contracts have highest open interest at 20000 for Calls and 
19500 for Puts. Highest new OI addition was seen at 19800 for Calls and 19600 for 
Puts in weekly and at 20500 for Calls and 19500 for Puts in monthly contracts. FIIs 
decreased their future index long position holdings by 8.35%, increased future 
index shorts by 4.19% and in index options by 15.16% in Call longs, 7.28% in Call 
short, 31.44% in Put longs and 39.23% 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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