
30.06.2026

Calls Puts Calls Puts Calls Puts Calls Puts Calls Puts 30.06.2026

H'st OI Chg 24000 23800 58000 57700 77000 77000 H'st OI Chg 24000 24000 77000 76700 02.07.2026

H'st OI 25000 23500 60000 58000 80000 77000 H'st OI 24500 24000 77000 75500 07.07.2026

H'st Vol 24100 24000 58000 58000 77000 77000 H'st Vol 24000 24000 77000 77000 30.07.2026

Pr Close Pr % Chg OI % Chg

1487.60 2.62 -59.59 Last Chg Last Chg Last Chg

3158.80 -3.72 -58.02 23971 -132 57851 -404 77221 -486

25 -23 124 46 493 -114

162 -46 463 -125 847 -139

15000

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

18.11 7.24 32.83 6.70 21.92 10.16

60489 294940 871182 1263889 1116554 647669

* Upcoming Expiry

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

798.9 800 2559.9 3200 2500 27.34 1774.1 1500

1755.5 1760 34975 40000 32000 22.87 5315.3 4600

109.42 110 1335.1 1500 1200 22.47 324.1 290

839.95 845 17826 20000 16000 22.44 1387.6 1280

1149.95 1160 363.8 390 310 21.99 302.05 280

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

125.86 125.8 2409.2 2300 2280 0.83 424.25 510

290.7 290 9630 10100 10200 1.04 568.4 650

300.8 300 950.45 1000 1010 1.05 525.5 600

2446.8 2440 1387.6 1280 1300 1.44 3194 3600

386.5 385 2664.7 2800 2760 1.50 124.81 140

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

#CALC! #CALC! 4.13 -57.93 #CALC! #CALC! -10.73 -35.38

#N/A #N/A 3.53 -60.21 #N/A #N/A -8.07 -47.27

#N/A #N/A 3.44 -53.31 #N/A #N/A -6.65 -50.83

#N/A #N/A 2.84 -45.41 #N/A #N/A -4.35 -38.09

#N/A #N/A 2.76 -41.86 #N/A #N/A -4.33 -51.86

#N/A #N/A 2.62 -59.59 #N/A #N/A -4.06 -39.11

#N/A #N/A 2.40 -71.94 #N/A #N/A -4.03 -63.75

#N/A #N/A 2.34 -48.34 #N/A #N/A -3.89 -40.16

#N/A #N/A 2.32 -58.28 #N/A #N/A -3.72 -58.02

Data source: Bloomberg, NSE, BSE

Near Future

Discount

Straddle*

POWERINDIA

PIIND

Ticker Symbol

UPL

AMBUJACEM

FORTIS

#CALC!

NIFTY BANK NIFTY

NIFTY BANK NIFTY

FEDERALBNK

ICICIBANK

NYKAA

HINDZINC

CHOLAFIN

INDIGO

Consolidation Underway

BAJAJ-AUTO

NIFTY Weekly

SENSEX Weekly

Upmoves Nearing Resistance

Downmoves Nearing Support

BDL

KAYNES

Ticker Symbol

Future*

SENSEX Monthly

Open Interest

Scripcode

Long buildup Short covering Short buildup Long unwinding

GMRAIRPORT

IEX

SUPREMEIND

Upside Breakout Underway

Downside Breakout Underway

BPCL

MAZDOCK

TATAPOWER

RBLBANK

0 LAURUSLABS

NATIONALUM#CALC!

ICICIBANK

PERSISTENT

0.00 KPITTECH

0 TORNTPHARM 0.00 WAAREEENER

SRF

Scripcode

NIFTY Monthly

SENSEX

OI % Change

ITC

CANBK

Ticker Symbol Ticker Symbol

LUPIN

Ticker Symbol

SBILIFE

HDFCBANK

Ticker Symbol

LAURUSLABS

MONTHLY

MARICO

MAXHEALTH

Narrow Range

FORCEMOT

Long Unwinding

Short Covering

Comments

0

BANK NIFTY Monthly
WEEKLY

SENSEX

0 BHEL 0.00 HINDPETRO

0 LICI 0.00 ASTRAL

0 VEDL 0.00 SUPREMEIND

Scripcode

0 MCX 0.00 PIIND

NIFTY SENSEX

Scripcode

NHPC 0.00 HYUNDAI

0 LUPIN 0.00 KAYNES

Derivative Insights

Stock Futures

FII Activity in Index F&O

Stock Futures in Focus

Comments:

Nifty weekly contract has the highest open interest at 24500 CE and 24000 PE 
while monthly contracts have the highest open interest at 25000 CE and 23500 
PE. The highest OI addition was seen at 24000 CE and 24000 PE in weekly and at 
24000 CE and 23800 PE in monthly contracts. FIIs increased their future index 
long holdings by 18.11%, increased future index shorts by 7.24% and in index 
options, 32.83% increase in Call longs, 6.70% increase in Call short, 21.92% 
increase in Put longs and 10.16% increase in Put shorts.

Index F&O

30.06.2026

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

24000 17221395 8591375 26000 5492825 -1378815 24100 9499236 23800 10551710 3229005 22500 4852510 -2282930 24000 10311972

24100 15743650 7917715 25700 619320 -934115 24000 7777816 23700 7179770 2656095 24200 2715765 -2143700 23900 7998666

25000 18492485 5591650 25200 5190900 -630110 24050 5715477 23950 5593640 2324140 22000 4251000 -1990570 23950 7233825

24300 13074360 4454060 25300 2138760 -438490 24200 5473108 23750 4212715 2141945 24100 4938440 -1168050 24100 6077398

24050 6710275 4418180 26500 839085 -327405 24150 4873012 23900 9197955 2104310 24150 823225 -1111240 24050 5784440

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

6711 971.55 1039725 -6.74 -11.54 23000 -54 -1.78 10193785 1.15 1057989

1202 873.55 91000 -15.51 -12.07 23100 -57.41 5.75 2502370 1.15 361925

2727 769.6 513630 -0.53 -14.36 23200 -57.14 32.22 5102435 1.35 821325

2132 668.4 460460 -7.5 -15.57 23300 -57.53 15.26 4778410 1.55 1206691

3072 569.2 353275 -17.06 -18.28 23400 -52.13 -12.37 3905330 2.25 1635181

33725 470.55 2901925 -9.05 -21.21 23500 -49.62 12.09 12281035 3.3 2073259

27767 374.85 961155 -5.87 -25.6 23600 -43.23 6.69 7057830 5.45 2091149

94493 279.2 476645 -13.67 -31.8 23700 -26.23 58.72 7179770 11.25 3061408

520355 192.35 2127840 -6.64 -39.44 23800 -1.62 44.1 10551710 24.25 5142951

469716 152 922545 104.48 -44.9 23850 10.85 30.62 4189575 35.25 4059095

2163533 117.9 3340545 61.01 -49.73 23900 24.01 29.66 9197955 50.35 7998666

3725852 87.65 5097820 470.68 -54.9 23950 36.56 71.09 5593640 71.15 7233825

7777816 64.3 17221395 99.55 -59.71 24000 43.85 -4.31 12002760 96.45 10311972

9499236 32.35 15743650 101.17 -68.05 24100 51.94 -19.13 4938440 164.4 6077398

5473108 15.85 13751010 33.59 -72.95 24200 49.82 -44.11 2715765 247.95 1530686

3310324 7.65 13074360 51.67 -75.87 24300 41.98 -22.27 1129375 338.55 315243

1810658 4.5 8901555 39.44 -73.61 24400 34.59 -18.48 425620 436.75 61139

1954540 3.15 14540240 23.02 -68.5 24500 28.38 -28.37 1073150 533.75 56303

1312735 2.25 6564610 37.63 -61.86 24600 25.46 -29.59 206375 638.9 8001

1012794 1.85 6020950 57.09 -53.16 24700 21.31 -46.75 84565 737.6 2510

900517 1.65 6174285 -2.06 -40 24800 18.97 -34.19 106990 839.65 2187

Data source: Bloomberg, NSE

Long Unwinding Short Addition

Short Addition

Long Unwinding

Short Addition

Long Unwinding

CALL PUT
OI Advance OI Decline Most Active OI Advance OI Decline Most Active

Comments Comments

Long Unwinding Short Addition

Short Addition

Short Covering

Long Addition

Long Addition

Long Addition

Long Unwinding

Short Addition

Short Addition

Short Addition

Short Addition

Short Addition

Short Addition

Short Covering

Short Covering

Short Covering

Short Covering

Short Covering

Short Addition

Short Addition

Short Addition

Short Covering

Short Addition

Short Addition

Long Unwinding

Long Unwinding

Long Unwinding

Long Unwinding

Long Unwinding

Short Addition

Short Addition

Long Unwinding Long Unwinding

Short Covering

Short Covering

Option Spectrum PutCall
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