AU Small Finance - 30.09.21 (exp)
Valuation Date - 31.08.21

Gross Ol = 12643
Net Ol = 4721
Net Ol (%) = 37.34%

TCG F&O Learnings Academuy
(Part of Sheetal Academuy)




AU Small Finance - 30.09.21 (exp)
Valuation Date - 31.08.21

Call Concentration
Ratio (CCR) = 48%

Put Concentration
Ratio (PCR) = 53%

Net Concentration
Ratio (NCR) = -6%

:: TCG F&O Learnings Academuy
(Part of Sheetal Academuy)

tcgfoacademy@gmail.com

Treasury Consulting Group (TCG) -
+919899242978, +91 9818485155 (Back Office
WhatsApp), www.fixedincome.global



AU Small Finance - 30.09.21 (exp)
Valuation Date - 31.08.21

Call Volume Ol Ratio = 5.49x
Put Volume Ol Ratio = 9.96x
Call / Put Volume Ol Ratio = 0.55x

TCG F&O Learnings Academuy
(Part of Sheetal Academuy)




AU Small Finance - 30.09.21 (exp)
Valuation Date - 31.08.21

CMP =1125
Call ATM Implied Vols = 53.71%
Put ATM Implied Vols = 56.80%
Index (Nifty) us Script ATM IV Vols
Call = 6.73x, Put = 3.68x

:: TCG F&O Learnings Academy
(Part of Sheetal Academuy)
tcgfoacademy@gmail.com

Treasury Consulting Group (TCG)
+91 9899242978, +91 9818485155 (Back Office
WhatsApp), www.fixedincome.global



AU SMALL FINANCE ( F&O ANALYTICS )
TCG F&0 LEARNINGS ACADEMY
VALUATION DATE - 30.09.21 (CALL)
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