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Closing Brief

Sensex ended with a gain of 85 points or 0.30% at 28226.61 and Nifty failed to
hold move on above 8,750 but managed to close with a gain of 17.85 points or
0.20% at 8734. Even the market breadth, indicating the overall health of the
market, was also strong and stood at 1582 advances to 1222 declines and 130
issues remained unchanged on BSE.

Technical Report

Technical Build up

«»*Bullish candle with decrease in volume

“*Buy crossover in oscillators.

“*Upper band of Bollinger exist at 8743

«»*Crucial moving average of 20/50 SMA are at 8449 and 8252
200 SMA trend deciding level exist at 8347

Qutlook for the day

Indian Equity market settled on flat note in a range bound session, taking a
breather after Wednesday's surge. Favorable budget (fiscal deficit target 3.2%)
and good quarterly results boosted the market sentiment. Many beaten down
stocks like Tech and Pharma witnessed fresh buying. On the technical front,
Nifty conquered the 8700 level and sustaining above it though doji formation at
the top of the current up move, which is an indication of a temporary halt or a
pause. As the price retracement is faster than the expectations, the market
may correct on time basis and that may keep the market range bound between
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World Daily Daily
Indices Ch(Pts) Ch(%)

Dow Jones 19884 -0.03
Nasdag 5636 -6 -0.11
S&P 500 2280 1 0.06
FTSE 100 7140 33 0.47
DAX 11627 31 -0.27
Hang Seng 23013 -170 -0.74
Nikkei 18843 -70 -0.37
Sensex 28226 84 0.30
Nifty 8734 0.20
/Forex Ch(Pts) Ch(%)

Gold ($/02) 1216.60 -2.80 -0.23
Silver ($/0z) 17.38 -0.05 -0.31
Copper(Usd/Ib.) 265.10 -3.45 -1.28
Brent
Crude(USD/bbl) 56.93 0.37 0.65
USD/INR 67.37 -0.10 -0.15
USD/YEN

112.59 -0.21 -0.19
USD/EUR 1.0761  0.0002 0.02

Support/Resistance levels for Indian Equity Indices
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8760 and 8650. Momentum oscillators RSI has been reporting an overbought
situation. Overall trend continues to remain strong and Index is not expected to
corrected beyond 8600 level. On the higher side 9000 would be the immediate
resistance for the market. On the option front data shows long buildup in lower

strike price put option of 8500-8600 and an upward shift in band 8500-9000. _
a089

a004

8019 Sensex 28199

8834

840 Nifty 8725

B664

8579

peos US: US market ended mostly flat on

s2a  Thursday as investors looked ahead to
s Friday's jobs report, amid growing tensions

s between the United States and other global

a3 powers. Technically DJIA is presently trading
7a0 at the 5th leg through Elliot wave count with
7645 . . . .

70 Negative divergence in oscillators.

7475

7380

7305

7220

7138 i i
7050

BIES

6880

6795 - -
[marfapr [May [ounfiul [Aug [Sep

Increasein Ol with Increase in Price (Long Increasein Ol with Decrease in Price (Short
Buildup) Buildup) 'H
[PV oy = S Oy il -
Symbol |Prev Ol |Curr Ol (% Curr Pr. g (% Symbol |Prev Ol |Curr Ol |(% Curr Pr. (% N H
hl

Sensex 28080 27940 28226 28350 28445

Nifty 8690 8650 8734 8770 8800
Nifty (Fut) 8700 8660 8743 8780 8810
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Nifty gained by 0.20% with Nifty future added 8.5 lakh shares in open interest and stock future added 542.0 Lakh shares in open
interest.

-Nifty PCR increased to 1.04 from 0.99

-Total Nifty Calls added 1.5 lakh shares in open interest.

-Total Nifty Puts added 31.8 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Jan series is at 9000 and 8500 put.

-FIlI's bought net Rs.108.59 Cr(provisional), while Dlls sold net Rs.110.89 Cr in cash market.
-FIl bought net Rs2256.88 Crin F&O

-Securities in Ban Period: HDIL, IBREALEST, JINDALSTE, JPASSOCIAT & ORIENTBANK

Nifty Tracker
Spot 8734.25 8716.4 8561.3 8632.75
% Change in Spot 0.20% 1.81% -0.83% -0.10%
Nifty(FUT) Feb 8743.95 8737.9 8584.3 8655.35
Nifty(FUT) Feb Vol. 137422 256338 151198 91222
Nifty(FUT) Feb - OI 21658800 20860725 19447125 19939950
Nifty(FUT) Mar 8774.5 8766 8611.25 8682.8
Nifty(FUT) Mar Vol. 4900 9282 6273 3315
Nifty(FUT) Mar - Ol 1236300 1211550 1106625 1057575

=

?:2 Trade Statistics for 02/02/2017

<

g NSE Index Futures 2,51,639 18063 -

g NSE Stock Futures 7,15,168 49902 -

S NSE Index Options 82,71,352 6,37,461.17 -

§ NSE Stock Options 3,92,427 28353 0.47

? NSE F&O Total Turnover 96,30,586 733,779 0.83

§~ NSE Cash Turnover - 26,845.33 -

%’ BSE Cash Turnover - 3,836.14 =

S Total Turnover - 764461 -
Fll Corner (F&O)

FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
o o0p017 | oyop017 |  31/01/2017 |
/Selling interest /Selling interest /Selling interest

Index Future -259 1208 119 1660 -320 -699
Index option 3338 1863 2210 2081 500 5549
Stock Future -858 1028 -447 2480 -996 -125
Stock option 36 589 73 503 -75 668
Total 2257 4687 1955 6724 -891 5393

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

02/02/2017 01/02/2017 31/01/2017 30/01/2017 27/01/2017

Index Futures 873 2789 -758 306 -6817
Index Options 1105 3720 -120 410 -16377
Stock Futures 16388 12419 12125 10552 -64126
Stock Options 1972 2168 2722 2381 -15442
F&O Total 20337 21096 13968.85 13649.64 -102762.15
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

OptionType | Settlement Price Openinterest | ChangelinOl
PE

23-Feb-17 8700 79.55 135400 2660100 909525
23-Feb-17 8500 PE 31 127042 5143575 763425
23-Feb-17 8600 PE 49.35 161354 4159125 682725
23-Feb-17 8900 CE 34.85 157472 4013925 318000
23-Feb-17 8800 CE 68.05 185876 4353675 249900
26-Dec-19 5500 PE 80 2894 311250 217050
30-Mar-17 9000 PE 288.3 4434 834675 154575
23-Feb-17 8300 PE 12.7 59944 3638025 145800
30-Mar-17 8800 PE 176.95 5516 902775 133350
30-Mar-17 8900 PE 226.35 4648 757875 131925

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

23-Feb-17 8700 121.15 131194 2955975 -419700
23-Feb-17 8500 CE 274.05 13392 1721025 -293400
23-Feb-17 8100 PE 5.65 27594 1611000 -231525
23-Feb-17 8200 PE 8.2 38989 2836875 -154800
23-Feb-17 8000 PE 4.35 24698 3706200 -149700
23-Feb-17 9000 PE 261.55 10982 1556325 -146475
23-Feb-17 9200 CE 3.25 23417 2112675 -120225
23-Feb-17 8200 CE 553.5 2948 1237425 -106425
23-Feb-17 8000 CE 748.4 1899 986625 -87150
23-Feb-17 8300 CE 455.15 3106 1092450 -62250

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
CE 0.1
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JPASSOCIAT 23-Feb-17 17.5 587 26316000 14824000
JPASSOCIAT 23-Feb-17 15 CE 0.3 1426 40460000 10472000
JPASSOCIAT 23-Feb-17 20 CE 0.05 158 9724000 7344000
JPASSOCIAT 23-Feb-17 12.5 PE 0.65 183 7616000 3740000
JPASSOCIAT 30-Mar-17 2.5 PE 0.05 50 3400000 3400000
NHPC 23-Feb-17 40 CE 0.1 232 3456000 2997000
IFCI 23-Feb-17 35 CE 0.6 660 14938000 2002000
JPASSOCIAT 23-Feb-17 10 PE 0.1 97 13668000 1904000
NHPC 23-Feb-17 27.5 PE 0.15 163 4293000 1782000
IDEA 23-Feb-17 132.5 CE 1 425 2436000 1428000

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

IBREALEST 23-Feb-17 3.65 250 1650000 -1150000
FEDERALBNK 23-Feb-17 80 CE 5.6 354 1298000 -1023000
SBIN 23-Feb-17 270 CE 11.2 2094 2133000 -915000
IDEA 23-Feb-17 110 CE 6.2 1445 4564000 -693000
SBIN 23-Feb-17 260 CE 17.3 561 1731000 -675000
ASHOKLEY 23-Feb-17 95 CE 3.15 1360 3815000 -637000
RECLTD 23-Feb-17 155 CE 2.15 198 1074000 -564000
NHPC 23-Feb-17 30 CE 1.65 323 4050000 -513000
IDEA 23-Feb-17 115 CE 4.25 2879 6069000 -497000
DLF 23-Feb-17 150 CE 2.9 994 3315000 -480000
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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 affiliates or employees
shall not be in anyway responsible for any loss or damage that may arise to any person from any inadvertent error in the information contained in this
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