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Call Highest Volume Put Highest Volume

25900 58.65 5,998,013 25800 88.80 9.124,604
26000 34.25 5,798,524 25700 49.85 5,859,914
25800 99.75 4,534,826 25900 147.45 5,812,972
25850 76.90 3,747,976 25850 116.45 5,726,864
26100 19.90 3,400,080 25750 67.80 5,002,620

Call Highest Open Interest Put Highest Open Interest

26500 5.05 20,271,975 25500 14.25 12,801,225
27000 2.05 18,655,125 25000 3.60 10,854,900
26000 34.25 17,844,600 25700 49.85 9.751,650
26200 12.65 14,109,525 24500 2.05 8,808,750
26100 19.90 13,565,700 25800 88.80 7,307,625

# Highest Put option open interest is at 25500 strikes with 12801225 contracts.

# Highest Call option open interest is at 26500 Strikes with 20271975 contracts.
# Highest volume recorded in Put option by 25800 contracts at 9124604 strikes.
# Highest volume recorded in call option by 25900 contracts at 5998013 strikes.
# Fresh Put option open interest is at 25700 strikes with 2859000 contracts.

# Fresh Call option open interest is at 25900 Strikes with 5998013 contracts.

# Put-Call ratio according to Volume is 1.09.

# Put-Call ratio according to Ol is 0.66.
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Call Highest Volume Put Highest Volume

58000 123.00 820,639 57500 152.85 687,271
58500 49.85 464,552 58000 425.50 645,489
57800 189.20 430,415 57000 53.10 505,878
58100 101.15 406,423 57800 291.50 500,998
57900 152.45 385,278 57700 237.55 457,753

Call Highest Open Interest Put Highest Open Interest

58000 123.00 1,681,085 56000 15.60 1,662,745
58500 49.85 1,645,595 57000 53.10 1,570,345
59000 23.30 1,612,485 55000 8.90 1,442,560
59500 12.85 1,514,730 54000 6.25 997.255
60000 9.10 1,443,995 57500 152.85 981,575

# Highest Put option open interest is at 56000 strikes with 1662745 contracts.

# Highest Call option open interest is at 58000 Strikes with 1681085 contracts.
# Highest volume recorded in Put option by 57500 contracts at 687271 strikes.
# Highest volume recorded in call option by 58000 contracts at 820639 strikes.
# Fresh Put option open interest is at 56000 strikes with 215810 contracts.

# Fresh Call option open interest is at 58000 Strikes with 820639 contracts.

# Put-Call ratio according to Volume is 1.03.

# Put-Call ratio according to Ol is 0.84.
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Double-Edged Options Strategy

A Double-Edged Options Strategy is an options trading strategy where a one buys both a
call option and a put option with the same strike price and expiration date. This strategy
allows profit from a significant price movement in either direction of an underlying asset.
The risk in this strategy is limited to the premium paid for the options, making it an
attractive strategy for investors who expect a significant price movement but are unsure
of the direction.

Advantage

Profit potential in either direction: This strategy allows fraders to profit from a significant
price movement in either direction of the underlying asset. This means that traders can
potentially make money whether the price goes up or down.

Limited risk: The risk in this strategy is limited to the premium paid for the options, which
can be a fraction of the cost of owning the underlying asset. This means that fraders can
limit their potential losses while still being able to profit from a significant price movement

Versatility: The Long Straddle Trading strategy can be used in a variety of market
conditions, making it a versatile strategy for traders. It can be employed in both bullish
and bearish markets and can be used on a variety of underlying assets, including stocks,
commodities, and currencies.

The risk is limited to the premium paid for the options, which can be a fraction of the cost
of owning the underlying asset

BUY NIFTY 28-OCT 25800 CE AT 99.75, 25800 PE AT 88.8, SELL 25900 CE
AT 58.65 AND 25700 PE AT 49.85.

BUY BANKNIFTY 28-OCT 57700 CE AT 232.8, 57700 PE AT 237.55, SELL
57900 CE AT 152.45 AND 57500 PE AT 152.85.

BANK NIFTY

&Y kediaadvisory.com a /kediaadvisory m @kediaadvisory f@] @kediaadvisory n /kediaadvisory


https://kediaadvisory.com/
https://twitter.com/kediaadvisory
https://www.linkedin.com/company/kedia-advisory/
https://www.instagram.com/kedia_advisory/
https://www.facebook.com/kediaadvisory

A
v«»"'

KEDIA ADVISORY

This Report is prepared and distributed by Kedia Stocks & Commodities Research Pvt Ltd. Our SEBI
REGISTRATION NUMBER - INHO00006156. for information purposes only. The recommendations, if any, made
herein are expressions of views and/or opinions and should not be deemed or construed to be neither
advice for the purpose of purchase or sale through KSCRPL nor any solicitation or offering of any
investment /[trading opportunity. These information/opinions/ views are not meant to serve as a
professional investment guide for the readers. No action is solicited based upon the information provided
herein. Recipients of this Report should rely on information/data arising out of their own investigations.
Readers are advised to seek independent professional advice and arrive at an informed
trading/investment decision before executing any trades or making any investments. This Report has been
prepared on the basis of publicly available information, internally developed data and other sources
believed by KSCRPL to be reliable. KSCRPL or its directors, employees, affiliates or representatives do not
assume any responsibility for or warrant the accuracy, completeness, adequacy and reliability of such
information/opinions/ views. While due care has been taken to ensure that the disclosures and opinions
given are fair and reasonable, none of the directors, employees, affiliates or representatives of KSCRPL shall
be liable for any direct, indirect, special, incidental, consequential, punitive or exemplary damages,
including lost profits arising in any way whatsoever from the information/opinions/views contained in this
Report. The possession, circulation and/or distribution of this Report may be restricted or regulated in
certain jurisdictions by appropriate laws. No action has been or will be taken by KSCRPL in any jurisdiction
(other than India), where any action for such purpose (s) is required. Accordingly, this Report shall not be
possessed, circulated and/ or distributed in any such country or jurisdiction unless such action is in
compliance with all applicable laws and regulations of such country or jurisdiction. KSCRPL requires such a
recipient to inform himself about and to observe any restrictions at his own expense, without any liability to
KSCRPL. Any dispute arising out of this Report shall be subject to the exclusive jurisdiction of the Courts in
India.
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KEDIA STOCKS & COMMODITIES RESEARCH PVT LTD
Mumbai, India
SEBI REGISTRATION NUMBER - INHOOO006156
For more details, please contact: +91 93234 06035 / 96195 51022
Email: info@kediaadvisory.com

Regd.Off.: 1, 2, 3 & 4, 1st Floor, Tulip Bldg, Flower Valley Complex, Khadakpada Circle,
Kalyan-(W), Mumbai-421301
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