
09.06.2026

Calls Puts Calls Puts Calls Puts Calls Puts Calls Puts 11.06.2026

H'st OI Chg 23200 23200 54500 52000 73500 72500 H'st OI Chg 23200 23100 73700 73500 25.06.2026

H'st OI 24000 24000 54000 54000 76000 76000 H'st OI 24000 22500 74500 72000 30.06.2026

H'st Vol 24000 23000 54500 54000 74000 74000 H'st Vol 23200 23200 74000 73500 30.06.2026

Pr Close Pr % Chg OI % Chg

1406.20 0.72 -0.49 Last Chg Last Chg Last Chg

258.15 -3.94 -1.94 23147 -293 54170 -629 73700 -792

24 -49 106 -197 176 -73

753 30 2160 30 1068 -124

15000

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

-4.42 2.98 13.70 2.30 11.40 0.72

24810 302424 672055 1000213 965991 450778

* Upcoming Expiry

CMP Call strike CMP CE Strike PE Strike % Range CMP Call strike

4192.4 4200 870.9 1060 750 35.60 1421.1 1400

894.95 900 570.95 680 500 31.53 1404.7 1400

1490.5 1500 556 700 540 28.78 #NUM! #NUM!

843 850 35010 40000 31000 25.71 #NUM! #NUM!

168.6 170 821.1 1000 800 24.36 #NUM! #NUM!

CMP Put strike CMP CE Strike PE Strike % Range CMP Put strike

1600.4 1600 131.91 137 135 1.52 228.87 290

2005.5 2000 1250.2 1280 1300 1.60 415.25 510

1805 1800 561.3 600 590 1.78 118.96 140

2452.9 2446 989.05 1000 980 2.02 141.02 160

100.32 100 481 500 490 2.08 1238.5 1400

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

1.69 2.10 2.81 -0.65 -6.58 8.63 -5.23 -1.64

1.33 2.21 1.80 -1.06 -6.05 5.48 -4.32 -2.75

0.72 0.13 1.18 -2.98 -5.95 3.14 -4.00 -0.55

0.69 0.99 0.90 -1.34 -5.93 14.84 -3.94 -1.94

0.03 5.92 0.73 -0.88 -5.33 1.32 -3.91 -0.17

#N/A #N/A 0.72 -0.49 -4.40 2.05 -3.70 -0.58

#N/A #N/A 0.66 -1.46 -4.32 3.12 -3.62 -0.23

#N/A #N/A 0.61 -0.66 -4.32 0.33 -3.56 -1.77

#N/A #N/A 0.43 -0.71 -4.26 2.56 -3.46 -0.34

Data source: Bloomberg, NSE, BSE
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Derivative Insights

Stock Futures

FII Activity in Index F&O

Stock Futures in Focus

Comments:

Nifty weekly contract has the highest open interest at 24000 CE and 22500 PE 
while monthly contracts have the highest open interest at 24000 CE and 24000 
PE. The highest OI addition was seen at 23200 CE and 23100 PE in weekly and at 
23200 CE and 23200 PE in monthly contracts. FIIs decreased their future index 
long holdings by 4.42%, increased future index shorts by 2.98% and in index 
options, 13.70% increase in Call longs, 2.30% increase in Call short, 11.40% 
increase in Put longs and 0.72% increase in Put shorts. 

Index F&O

09.06.2026

Stock Options

6

Upcoming ExpiryOption OI Spectrum - Indices

These stocks are undergoing consolidation, in a narrow trading range as 
indicated by the strikes with the highest CE and PE OI. Potential candidates for 
buying straddles/strangles in anticipation of breakout.

These stocks have shown downtrend, and 
have just broken below support as indicated 
by the strike with the highest PE OI, pointing to 
more downsides.

These stocks have shown uptrend, but await 
break of key resistance as indicated by the 
strike with the highest CE OI.

Downtrend may have started for these stocks, 
but await break of support as indicated by the 
strike with the highest PE OI.

These stocks are undergoing consolidation, unable to break beyond previous 
congestion points, as indicated by the CE and PE strikes with the highest OI. 
Given the distance between the key CE and PE strikes, upmoves/downmoves 
may take time to gain momentum.

These stocks have shown uptrend, and have 
just broken above resistance as indicated by 
the strike with the highest CE OI.



Strike OI OI Chg Strike OI OI Chg Strike Volume Strike OI OI Chg Strike OI OI Chg Strike Volume

23200 8715915 7279675 25000 6112275 -4941560 23200 7887766 23100 6759090 2973555 23300 3505775 -3885310 23200 8274151

23300 9756175 5291780 24800 2794025 -2974920 23300 5780607 22400 5012540 2572570 23400 2155530 -3497650 23100 7856079

23250 5853185 5237570 25500 3074110 -2457520 23500 5025780 22800 6603740 1782690 23350 796445 -2073760 23000 6975850

23500 14453400 4439760 24700 2546765 -2242175 23400 4701721 22950 3338465 1724320 23500 3390985 -1648270 23150 6298595

23100 4494815 4170725 24400 3157765 -1911650 23250 4610098 22700 6521125 1575860 21500 3507790 -1531660 22900 3288720

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

70 924.8 910 75 -24.3 22200 -18.52 3.87 2533700 1.1 564486

110 822.45 3705 -10.94 -27.14 22300 -12.9 21.37 3302650 1.35 766691

897 737.4 28080 364.52 -27.95 22400 5.41 105.43 5012540 1.95 727809

10396 631.3 66300 -59.59 -31.83 22500 17.39 -0.81 10122710 2.7 1675803

3652 533.15 25545 -7.53 -35.63 22600 37.29 21.83 3510390 4.05 1382302

9813 436.25 50505 57.93 -39.82 22700 67.86 31.87 6521125 7.05 1851099

57881 342.95 139880 87.29 -45.08 22800 96.35 36.98 6603740 13.45 3026539

150037 256.2 412880 647.29 -51.8 22900 123.14 21.1 6410495 25.55 3288720

1196891 179.55 1401985 90.24 -58.89 23000 138.79 7.37 9927320 47.4 6975850

634891 143.6 732615 1341.3 -63.33 23050 147.83 6.38 3642015 62.95 3276815

3370115 113.05 4494815 1286.9 -67.61 23100 149.33 78.55 6759090 83.15 7856079

4209610 88.15 4151875 2028.46 -71.53 23150 147.66 39.8 2910570 105.75 6298595

7887766 66.45 8715915 506.86 -75.55 23200 143.01 -14.75 4014660 133.05 8274151

5780607 35.4 9756175 118.53 -82.55 23300 131.82 -52.57 3505775 201.8 2277824

4701721 18.85 9717305 70.74 -87.1 23400 119.37 -61.87 2155530 284.2 772987

5025780 10.2 14453400 44.34 -89.95 23500 105.66 -32.71 3390985 379.45 365891

2401679 6.15 8728200 28.41 -91.12 23600 87.66 -28.41 1454245 472.9 68140

2044898 4.35 10646285 29.73 -90.49 23700 73.77 -19.25 1815710 571.1 24823

1563442 3.2 7473505 29.06 -89.69 23800 62.35 -36.9 406640 669.45 11851

1327478 2.55 5880095 -1.26 -88.08 23900 53.99 -17.78 355030 772.7 3802

2071407 2.15 16166540 -6.33 -85.67 24000 47.45 -37.92 818155 876.75 15376

Data source: Bloomberg, NSE
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of the subject issuer or securities. This report has been prepared by the Research Team of Geojit Investments Limited. 
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and the particular needs of any specific person who may receive this document. The user assumes the entire risk of any use made of this information. Each recipient of 
this report should make such investigation as it deems necessary to arrive at an independent evaluation of an investment in the securities of companies referred to in 
this report (including the merits and risks involved). The price, volume and income of the investments referred to in this report may fluctuate and investors may realize 
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TECHNICAL DISCLAIMER

We have prepared this report based on information believed to be reliable. The recommendations herein are based on 12-month horizon, unless otherwise specified. 
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recourse to claim any losses incurred on the investments made based on the recommendations in the research report. Any reliance placed on the report provided by 
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The SEBI registration, Enlistment with RAASB, and NISM certification do not guarantee the performance of the RA or assure any returns to the client. 

JURISDICTION

The securities described herein may not be eligible for sale in all jurisdictions or to all categories of investors. The countries in which the companies mentioned in this 
report are organized may have restrictions on investments, voting rights or dealings in securities by nationals of other countries. 
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