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Nifty gained by 1.01% with Nifty future added 5.9 lakh shares in open interest and stock future added 388.8 Lakh shares in open
interest.

-Nifty PCR increased to 1.04 from 1.02

-Total Nifty Calls added 8.6 lakh shares in open interest.

-Total Nifty Puts added 19.5 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Oct series is at 8300 and 8000 put.

-FIl's sold net Rs.434.42 Cr(provisional), while DlIs bought net Rs.676.68 Crin cash market.
-FIl bought net Rs.1547.83 Crin F&O

-Securities in Ban Period: NIL

Nifty Tracker
Spot 8224.5 8142.15 8126.9 8114.3
% Change in Spot 1.01% 0.19% 0.16% 1.87%
Nifty(FUT) Dec 8260.35 8172.05 8150.6 8126.35
Nifty(FUT) Dec Vol. 141525 134021 120167 162248
Nifty(FUT) Dec - OI 15600150 15091950 14752575 14147625
Nifty(FUT) Jan 8294.6 8202.2 8176.9 8154.35
Nifty(FUT) Jan Vol. 3948 5592 3813 3912
Nifty(FUT) Jan - Ol 1087350 1044525 1081800 1007475

=

?:2 Trade Statistics for 30/11/2016

>

<-°~, NSE Index Futures 2,54,727 17048 -

g NSE Stock Futures 5,07,839 34490 -

S NSE Index Options 42,14,418 2,96,669.83 -

§ NSE Stock Options 2,21,325 15573 0.45

? NSE F&O Total Turnover 51,98,309 363,780 0.96

§~ NSE Cash Turnover - 31,509.19 -

%’ BSE Cash Turnover - 2,590.67 =

S Total Turnover - 397880 -
Fll Corner (F&O)

FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
I somypoe | 0 29a1p06 | 28/11/2016 |
/Selling interest /Selling interest /Selling interest

Index Future 659 416 615 743 -123 780
Index option 481 2438 1426 2480 1622 4166
Stock Future 371 2322 833 773 753 815
Stock option 38 400 13 538 22 625
Total 1549 5576 2887 4535 2274 6387

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

30/11/2016 29/11/2016 28/11/2016 26/11/2016 25/11/2016

Index Futures 286 556 570 -10357 2600
Index Options 2339 836 1338 -13410 3105
Stock Futures 6046 7165 8651 -81078 12591
Stock Options 642 1177 1661 -14672 696
F&O Total 9314 9734 12219.95 -119517.42 18992.42
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

OptionType | Settlement Price Openinterest | ChangelinOl
PE

29-Dec-16 8100 78.8 104750 3145125 434775
29-Dec-16 8400 CE 63.25 82988 3791700 360450
29-Dec-16 8200 PE 107.4 68751 2911725 303975
25-Jan-17 8000 PE 91.15 6071 766425 204225
29-Dec-16 8700 CE 7.6 25441 2373725 204000
29-Dec-16 8300 PE 147.65 22989 2144625 177750
29-Dec-16 8000 PE 57.65 116815 7395050 176850
29-Dec-16 8600 CE 16.25 38704 2280225 140775
25-Jan-17 8500 PE 284.6 2438 482475 123450
25-Jan-17 8400 PE 229.35 2065 396825 108300

NIFTY OPTIONS HIGHEST REDUCTION IN OPEN INTEREST
Option Type Changen O
PE

29-Dec-16 8500 272.15 6660 1949700 -142050
29-Dec-16 7900 CE 394.5 4268 670650 -141750
29-Dec-16 8000 CE 311.55 8530 2835750 -128475
29-Dec-16 7600 PE 17.2 32726 1806750 -124050
29-Dec-16 7300 PE 7.5 6424 746025 -43275
29-Dec-16 7700 PE 22.95 32605 2364150 -39525
29-Dec-16 8100 CE 231.9 29535 1728750 -37800
29-Dec-16 8900 CE 2.35 9032 922275 -30150
29-Jun-17 9300 PE 940 400 102500 -30000
29-Dec-16 9000 CE 1.95 14285 2849775 -28725

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
CE 0.4
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ADANIPOWER 29-Dec-16 32.5 283 2880000 1920000
IDFCBANK 29-Dec-16 70 CE 2.25 433 1992000 1512000
GMRINFRA 29-Dec-16 12.5 CE 0.45 178 6525000 1215000

ADANIPOWER 29-Dec-16 30 CE 0.95 873 5200000 1200000

JPASSOCIAT 29-Dec-16 10 CE 0.1 49 6528000 1020000
RECLTD 29-Dec-16 150 CE 1.8 470 1722000 786000
ICICIBANK 29-Dec-16 260 PE 7.75 1485 1520000 612500
IDFCBANK 29-Dec-16 75 CE 0.8 203 1600000 600000
RCOM 29-Dec-16 35 PE 0.7 161 2020000 570000
IDFCBANK 29-Dec-16 65 PE 1.45 149 720000 544000

STOCK OPTIONS WITH HIGHESTREDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
PE

ICICIBANK 29-Dec-16 250 4.45 1387 1177500 -527500
JISUALEQS 29-Dec-16 100 CE 1.6 178 882000 -423000
RECLTD 29-Dec-16 145 CE 2.9 479 1098000 -384000
RECLTD 29-Dec-16 135 PE 4.4 129 672000 -372000
NHPC 29-Dec-16 30 CE 0.5 75 5562000 -351000
TV18BRDCST 29-Dec-16 45 CE 0.2 35 867000 -272000
TATAPOWER 29-Dec-16 75 CE 2.3 556 1170000 -252000
SBIN 29-Dec-16 250 PE 6.25 1482 1737000 -249000
ADANIPOWER 29-Dec-16 27.5 CE 2.15 268 2880000 -240000
SBIN 29-Dec-16 280 CE 3.55 1081 2505000 -234000
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Disclosure

The Research Analysts and /or Ashika Stock Broking Limited do hereby certify that all the views expressed in this research report accurately reflect

their views about the subject issuer(s) or securities. Moreover, they also certify the followings:-

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates or his/its relative, has any financial interest in the subject company
(ies) covered in this report. Yes

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates or his/its relative, have actual/beneficial ownership of 1% or more in
the subject company, at the end of the month immediately preceding the date of the publication of the research report. No

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates or his/its relatives has any material conflict of interest at the time of
publication of the research report. No

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates have received any compensation or compensation for investment
banking or merchant banking or brokerage services or for product other than for investment banking or merchant banking or brokerage services
from the companies covered in this report in the past 12 months. No

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates have managed or co managed in the previous 12 months any private
or public offering of securities for the company (ies) covered in this report. No

» The Research Analyst or Ashika Stock Broking Limited or his/its Associates have received any compensation or other benefits from the company
(ies) covered in this report or any third party in connection with the Research Report. No

» TheResearch Analyst has served as an officer, director or employee of the company (ies) covered in the research report. No

» The Research Analyst or Ashika Stock Broking Limited has been engaged in Market making activity of the company (ies) covered in the research
report. No

Disclaimer
This report is for the personal information of the authorized recipient and does not construe to be any investment, legal or taxation advice to you.
Ashika Stock Broking Ltd. is not soliciting any action based upon it. This report is not for public distribution and has been furnished to you solely for
your information and should not be reproduced or redistributed to any other person in any form. The report is based upon information that we
consider reliable, but we do not represent that it is accurate or complete, and it should not be relied upon such. Ashika Stock Broking Ltd. or any of its ~ /,
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