
26.05.2026

Calls Puts Calls Puts Calls Puts Calls Puts Calls Puts 26.05.2026

H'st OI Chg 24400 24000 55700 55000 76300 76200 H'st OI Chg 25000 24000 76000 76000 27.05.2026

H'st OI 25000 24000 56000 54000 79000 75500 H'st OI 25000 23000 80000 76000 02.06.2026

H'st Vol 24000 24000 55000 55000 76300 76300 H'st Vol 24000 24000 80000 76000 04.06.2026

Pr Close Pr % Chg OI % Chg

168.81 4.51 -48.47 Last Chg Last Chg Last Chg

938.35 -2.69 -72.11 24119 343 55575 1234 76800 1205

87 30 281 -4 311 132

192 -95 555 -246 828 -245

15000

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

17.60 -0.88 22.34 10.57 3.43 25.61

51190 266167 799957 1024401 843791 668943

* Upcoming Expiry

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

1099.6 1100 14.04 15 11 28.49 1398 1200

2657.8 2660 35635 40000 30000 28.06 2711 2500

419.4 420 4327.2 5000 3800 27.73 1791.5 1660

4291.2 4300 471.25 600 470 27.59 430.05 400

438.85 440 363.65 400 300 27.50 557.05 525

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

3400.3 3400 652.3 660 655 0.77 127.58 150

390.05 390 961.95 940 950 1.04 1000.85 1100

270.05 270 1802.9 1800 1780 1.11 1284.1 1400

1401.4 1400 1311.2 1300 1280 1.53 1652.3 1800

210.22 210 2097 2200 2160 1.91 295.35 320

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

#CALC! #CALC! 6.38 -65.64 #CALC! #CALC! -4.26 -59.29

#N/A #N/A 6.08 -71.28 #N/A #N/A -3.49 -47.96

#N/A #N/A 5.25 -60.01 #N/A #N/A -2.82 -64.01

#N/A #N/A 4.70 -61.19 #N/A #N/A -2.69 -72.11

#N/A #N/A 4.68 -51.78 #N/A #N/A -2.49 -71.99

#N/A #N/A 4.51 -48.47 #N/A #N/A -2.32 -66.00

#N/A #N/A 4.44 -50.62 #N/A #N/A -1.96 -54.04

#N/A #N/A 4.26 -47.99 #N/A #N/A -1.94 -55.28

#N/A #N/A 4.05 -52.35 #N/A #N/A -1.72 -47.57

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 25000 CE and 23000 PE 
while monthly contracts have the highest open interest at 25000 CE and 24000 
PE. The highest OI addition was seen at 25000 CE and 24000 PE in weekly and at 
24400 CE and 24000 PE in monthly contracts. FIIs increased their future index 
long holdings by 17.60%, decreased future index shorts by 0.88% and in index 
options, 22.34% increase in Call longs, 10.57% increase in Call short, 3.43% 
increase in Put longs and 25.61% increase in Put shorts.

Index F&O

26.05.2026

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

24400 9478105 3453645 23800 2492100 -4630600 24000 9066649 24000 12978745 9797320 22000 4747925 -2750215 24000 6755626

24300 8008780 2608905 24000 9877530 -2854605 23950 4233155 23900 8696155 7706400 22800 3133520 -2299830 23950 5559388

24200 7656155 2013440 23700 2182765 -2633475 24100 4092535 23950 7165275 6883955 22500 8211710 -1361555 23900 4973233

24050 3289455 1650025 23750 569400 -2101190 24200 4080429 23800 7998705 3635190 21000 2494830 -1191775 23800 3499612

24450 2538770 1031745 23850 625690 -1723280 24050 3593619 23850 4024085 3388840 22300 1071590 -1168440 23700 2739870

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

1636 955.45 98930 45.37 45.65 23100 -72.11 54.81 4994925 2.65 667768

4679 863.2 187655 -32.09 55.45 23200 -79.51 29.85 5585320 2.95 773868

7221 759.25 321750 -37.56 65.45 23300 -85.59 -3.25 5544955 3.2 802376

15471 663.55 865800 -24.47 77.49 23400 -88.79 41.88 7004205 3.95 1037461

69998 564.45 2097420 -22.24 95.18 23500 -91.27 37.71 12064260 4.8 1914606

84874 458.3 1308645 -44.23 110.28 23600 -92.6 45.86 7543250 6.25 1813716

342138 362.35 2182765 -54.68 129.41 23700 -92.68 32.63 8220420 9.15 2739870

963381 269.3 2492100 -65.01 141.74 23800 -91.19 83.31 7998705 15.6 3499612

3058601 184.45 2713230 -36.06 147.42 23900 -87.44 778.62 8696155 30.2 4973233

4233155 146.7 1733615 -3.43 141.68 23950 -84.55 2447.02 7165275 42.05 5559388

9066649 115.3 9877530 -22.42 133.64 24000 -81.09 307.95 12978745 58.95 6755626

3593619 87.1 3289455 100.65 123.91 24050 -76.86 1480.34 2759120 80.65 1572643

4092535 64.8 4710030 16.43 109.71 24100 -72.91 242.55 2329665 106.65 1202568

4080429 33.3 7656155 35.68 68.61 24200 -63.59 73.46 1383525 174.4 405885

2395935 16.35 8008780 48.31 25.77 24300 -55.29 -13.3 829790 257.75 96558

1601806 9.15 9478105 57.33 2.23 24400 -46.56 -21.05 481585 352.5 25716

1864190 5.5 11169535 2.52 -16.03 24500 -40.96 -30.85 1658670 448.5 47026

944626 3.4 4071340 19.56 -24.44 24600 -37 0.42 808340 540.25 3299

677619 2.35 3956550 17.36 -31.88 24700 -34.88 -14.21 136175 635.55 1285

539366 1.75 4058275 1.63 -35.19 24800 -31.56 -27.66 156195 735.55 2009

234575 1.4 2408120 19.84 -33.33 24900 -26.18 -4.03 61945 846.05 254

Data source: Bloomberg, NSE
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Strike OI OI Chg Strike OI OI Chg Strike Volume Strike OI OI Chg Strike OI OI Chg Strike Volume

55700 384300 240960 55000 687090 -545670 55000 1077511 55000 1026030 697260 50000 550440 -438720 55000 906112

55800 352500 189720 60000 1169520 -518220 55500 744949 55100 394740 368610 50500 188940 -291030 54000 539014

55600 321390 165570 54500 269070 -372570 56000 695336 54900 392160 366810 51000 344310 -229470 54500 515364

55400 178380 85320 54000 798750 -343050 55100 494199 55200 396960 360840 52000 685050 -138690 54900 512864

55100 211740 77340 58000 929730 -292230 55200 484940 54500 610050 348330 56000 357090 -130290 54800 397309

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

15423 1109.85 50190 -72.53 225.09 54300 -94.7 41.6 191250 22.2 176653

23189 972.1 127080 -56.41 216.18 54400 -94.32 293.55 274740 26.6 195340

108507 938.1 269070 -58.07 258.67 54500 -93.97 133.09 610050 31.85 515364

57427 854.15 63510 -52.83 277.52 54600 -93.68 332.57 276150 39.85 252086

97976 745 64380 -46.19 285.21 54700 -92 436.9 281550 50.6 274117

281276 666.8 104670 -24.59 293.74 54800 -90.92 929.21 344580 63.35 397309

382209 582 171300 5.9 295.11 54900 -89.63 1446.98 392160 80.3 512864

1077511 493.4 687090 -44.26 294.72 55000 -88.58 212.08 1026030 101 906112

494199 425.05 211740 57.54 304.81 55100 -86.51 1410.68 394740 124.15 343391

484940 349 198810 3.47 265.25 55200 -84.81 999 396960 161.55 240476

384488 298 216330 34.46 257.31 55300 -81.77 847.75 310200 197.45 128103

301239 254.35 178380 91.68 258.74 55400 -81.32 957.27 279120 223 62855

744949 208.1 736710 -11.14 228.75 55500 -77.92 64.26 351690 288.05 85444

285246 176.6 321390 106.26 235.42 55600 -75.13 33.97 61410 331 14352

224905 134.9 384300 168.1 192.31 55700 -72.25 1.56 46980 399.25 7888

240453 108.2 352500 116.55 148.17 55800 -71.5 -1.6 48060 449.5 5063

175857 85.65 233040 3.34 132.43 55900 -68.2 -32.55 23190 545.4 2309

695336 67.65 1667880 -4.43 100.15 56000 -66.7 -26.73 357090 628.15 22522

112746 52.2 275910 37.04 73.13 56100 -62.33 -10.22 36090 685.2 812

104949 42.8 267570 20.94 55.07 56200 -61.29 -16.1 43290 811 658

74608 35 219780 50.55 52.51 56300 -56.9 -6.62 58020 942.7 494

Data source: Bloomberg, NSE

Long Addition Short Addition

Long Addition Long Unwinding

Long Addition Long Unwinding

Short Covering Short Addition

Long Addition Short Addition

Long Unwinding

Long Unwinding

Short Covering Long Unwinding

Long Addition Long Unwinding

Long Addition

Long Addition

Long Addition Short Addition

Long Addition

Short Addition

Short Addition

Short Covering

Short Covering Short Addition

Long Addition Short Addition

Short Covering

Short Addition

Long Addition

Long Addition

Short Addition

Short Addition

Short Addition

CALL PUT

Short Covering Short Addition

Short Covering Short Addition

Short Covering Short Addition

Short Covering

OI Advance OI Decline Most Active OI Advance OI Decline Most Active

Comments Comments

Option Spectrum PutCall

0
200000
400000
600000
800000

1000000
1200000
1400000
1600000
1800000

54
30

0

54
40

0

54
50

0

54
60

0

54
70

0

54
80

0

54
90

0

55
00

0

55
10

0

55
20

0

55
30

0

55
40

0

55
50

0

55
60

0

55
70

0

55
80

0

55
90

0

56
00

0

56
10

0

56
20

0

56
30

0

OI Distribution

Call OI Put OI

-200
0

200
400
600
800

1000
1200
1400
1600

54
30

0

54
40

0

54
50

0

54
60

0

54
70

0

54
80

0

54
90

0

55
00

0

55
10

0

55
20

0

55
30

0

55
40

0

55
50

0

55
60

0

55
70

0

55
80

0

55
90

0

56
00

0

56
10

0

56
20

0

56
30

0

OI Change

Call OI Change Put OI Change

0.00

0.20

0.40

0.60

0.80

1.00

1.20

1.40

52000

52500

53000

53500

54000

54500

55000

55500

19.May 20.May 21.May 22.May 25.May

PCR

BANK NIFTY PCR

0.00

0.20

0.40

0.60

0.80

1.00

1.20

1.40

52000

52500

53000

53500

54000

54500

55000

55500

19.May 20.May 21.May 22.May 25.May

Volume PCR

BANK NIFTY Volume PCR

BANK NIFTY Expiry Insights



DISCLAIMERS & DISCLOSURES:
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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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