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Benchmark indices in yesterday’s session finally ended the 4 days winning Nasda
streak amid lack of fresh triggers in the market. Nifty finally ended the day at N a 6585 =0 0-/8
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Technical Build up Hang Seng 28474 % 0.34
«»Bearish candle with increase in volume Nikkei 20672 44 0.22
“*Buy crossover in oscillators. Sensex 31592 -79 -0.25
«»Lower band of Bollinger exist at 9709 Nifty 9888 26 0.26
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On the technical front, Nifty bearish candle on the daily chart and slipped 112.83 0.01 0.01
below its crucial support level of 50-days exponential moving average (DEMA) USD/EUR 11713 0.0002 0.02
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Nifty declined by 0.26% with Nifty future added 10.5 lakh shares in open interest and stock future added 431.7 Lakh shares in
open interest.

-Nifty PCR decreased to 1.26 from 1.29

-Total Nifty Calls added 21.2 lakh shares in open interest.

-Total Nifty Puts added 8.1 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Oct series is at 10000 and 9800 put.

-FIl’s sold net Rs.656.5 Cr(provisional), while DIls bought net Rs.519.03 Cr in cash market.
-Fll bought net Rs.1291.98 Cr in F&O

-Securities in Ban Period: BEML, DHFL, IBREALEST, JPASSOCIAT & JSWENERGY

Nifty Tracker
Spot 9888.7 9914.9 9859.5 9788.6
% Change in Spot -0.26% 0.56% 0.72% 0.20%
Nifty(FUT) Oct 9908.7 9930.45 9868.45 9800.55
Nifty(FUT) Oct Vol. 84589 121377 89203 134714
Nifty(FUT) Oct - Ol 23367075 22427625 21244125 20509050
Nifty(FUT) Nov 9939.1 9955.2 9901.45 9836.55
Nifty(FUT) Nov Vol. 5091 4775 4248 4771
Nifty(FUT) Nov - Ol 1148175 1046775 966000 887775
S
; Trade Statistics for 05/10/2017
<
=2 NSE Index Futures 1,45,664 12061 -
i’g‘ NSE Stock Futures 5,10,248 37034 -
N NSE Index Options 84,68,589 7,89,983.57 =
Zsh- NSE Stock Options 2,96,285 22439 0.42
< NSE F&O Total Turnover 94,20,786 861,517 0.84
g- NSE Cash Turnover - 25,106.21 -
&- BSE Cash Turnover - 3348.15 -
SN Total Turnover - 889972 -
Fll Corner (F&O)
FII NET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
1 ospoporz | o4r0/207 | o0310/07 |
/Selling interest /Selling interest /Selling interest
Index Future -490 -415 802 1069 324 527
Index option 1505 -746 -188 1776 203 1063
Stock Future 129 293 1170 1668 1745 1604
Stock option 149 764 49 433 -54 513
Total 1293 -104 1833 4946 2218 3708
Market Open Interest
ADDITION/REDUCTION IN MARKET OPEN INTEREST
Index Futures 869 1412 1072 -10315 5176
Index Options 1827 2432 2600 -15523 8462
Stock Futures 17294 18584 11279 -80635 11626
Stock Options 1805 1321 1831 -17715 622
F&O Total 21795 23749 16782.09 -124188.67 25885.52
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

Option Type Change In Ol
CE

26-Oct-17 10000 54.45 182801 4777275 467475
26-Oct-17 10200 CE 111 64024 3031200 451725
26-Oct-17 9900 CE 103.2 111693 3637500 305775
26-Oct-17 10100 CE 24.9 117754 3479325 288750
31-Dec-20 9900 PE 565.6 3345 586800 250800
26-Oct-17 9800 PE 63.9 138937 4686825 195600
26-Oct-17 9950 CE 76.85 20764 463650 194550
26-Oct-17 10300 CE 5.2 36462 2260875 175050
26-Oct-17 9300 PE 6.7 12009 1358175 144375
30-Nov-17 10200 CE 56 6992 553350 144375

NIFTY OPTIONS HIGHEST REDUCTION IN OPEN INTEREST
Option Type Change In Ol
PE

26-Oct-17 9700 40.9 79682 3787800 -282675
26-Oct-17 11000 CE 0.7 4578 1452300 -218625
26-Oct-17 10200 PE 294.9 2661 764775 -71925
26-Oct-17 9700 CE 241.85 5117 958800 -69000
26-Oct-17 9800 CE 166.35 24563 1906725 -68925
26-Oct-17 9000 PE 31 10192 1639425 -58725
26-Oct-17 10300 PE 391.25 1311 472725 -40500
26-Oct-17 10100 PE 214.85 8833 587925 -40275
26-Oct-17 9850 PE 79 9316 322050 -38925
26-Oct-17 10500 PE 581.75 896 793950 -34575

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O
15 CE
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SUZLON 26-Oct-17 0.75 428 7380000 5250000
SUZLON 26-Oct-17 17.5 CE 0.15 724 20520000 3210000
GMRINFRA 26-Oct-17 20 CE 0.1 164 11520000 2565000
ADANIPOWER 26-Oct-17 325 CE 0.65 533 4680000 2120000
PNB 26-Oct-17 120 PE 0.65 958 2495500 1841000
DHFL 26-Oct-17 650 CE 5.35 1462 1827000 1771500
GMRINFRA 26-Oct-17 17.5 CE 0.35 145 18090000 1755000
PNB 26-Oct-17 130 PE 3.25 934 2618000 1722000
SOUTHBANK 26-Oct-17 325 CE 0.5 274 5865957 1623909
RCOM 26-Oct-17 15 PE 0.35 397 6832000 1512000

STOCK OPTIONS WITH HIGHEST REDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
25 CE 7

JPASSOCIAT 26-Oct-17 0.15 1 13260000 -1700000
JPASSOCIAT 26-Oct-17 20 CE 1 65 17272000 -884000
JPASSOCIAT 26-Oct-17 22.5 CE 0.4 59 9248000 -612000
JPASSOCIAT 26-Oct-17 17.5 PE 0.65 13 4964000 -340000
MRPL 26-Oct-17 110 PE 0.25 254 9000 -288000
JPASSOCIAT 26-Oct-17 15 PE 0.2 12 4488000 -272000
TATAPOWER 26-Oct-17 67.5 PE 0.1 76 54000 -261000
IDEA 26-Oct-17 70 PE 11 135 623000 -224000
JISLIALEQS 26-Oct-17 87.5 PE 0.65 55 27000 -207000
ADANIENT 26-Oct-17 115 CE 9.7 130 384000 -192000

W

1008, Raheja Centre, 214, Nariman Point, Mumbai-400 021, Ph- 022 - 6611 1700, Extn. - 704 www.ashikagroup.com



Institutional Research
/- ASHIK

NG & SHARING WITH YOU

Technical & Derivative Report

Digitally signed by
BOTH RA BOTHRA PARAS

Date: 2017.10.06
PA RAS 07:54:32 +05'30'

Research Team
fame —— Joesgion —lemaD | Conaatho.
Paras Bothra President Equity Research paras@ashikagroup.com +9122 6611 1704
Krishna Kumar Agarwal ~ Equity Research Analyst krishna.a@ashikagroup.com +91 33 4036 0646
Partha Mazumder Equity Research Analyst partha.m@ashikagroup.com +91 33 4036 0647
Arijit Malakar Equity Research Analyst amalakar@ashikagroup.com +9133 4036 0644
Kapil Jagasia Equity Research Analyst kapil.j@ashikagroup.com +9122 66111715
Tirthankar Das Technical & Derivative Analyst tirthankar.d@ashikagroup.com +91 33 4036 0645

Ashika Stock Broking Limited (“ASBL") or Research Entity has started its journey in the year 1994 and is engaged in the business of broking services,
depository services, distributor of financial products (Mutual fund, IPO & Bonds). This research report has been prepared and distributed by ASBL in the
sole capacity of a Research Analyst (Reg No. INHO00000206) of SEBI (Research Analyst) Regulations 2014. ASBL is a wholly owned subsidiary of Ashika
Global Securities (P) Ltd., a RBI registered non-deposit taking NBFC Company. Ashika group (details is enumerated on our website
www.ashikagroup.com) is an integrated financial service provider inter alia engaged in the business of Investment Banking, Corporate Lending,
Commodity Broking, Debt Syndication & Other Advisory Services.

There were no significant and material disciplinary actions against ASBL taken by any regulatory authority during last three years.

Disclosure

ASBL or its associates, its Research Analysts (including their relatives) may have financial interest in the subject company(ies). However, the said

financial interest is not limited to having an open stock market position in /acting as advisor to /having a loan transaction with the subject company(ies)
apart from registration as clients.

1)  ASBL or its Research Analysts (including their relatives) do not have any actual / beneficial ownership of 1% or more of securities of the subject
company(ies) at the end of the month immediately preceding the date of publication of this report or date of the public appearance. However
ASBL's associates may have actual / beneficial ownership of 1% or more of securities of the subject company(ies).
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2)  ASBL or their Research Analysts (including their relatives) do not have any other material conflict of interest at the time of publication of this
research report or date of the public appearance. However ASBL's associates might have an actual / potential conflict of interest (other than
ownership).

3)  ASBL or its associates may have received compensation for investment banking, merchant banking, and brokerage services and for other products
and services from the subject companies during the preceding 12 months. However, ASBL or its associates or its Research analysts (forming part
of Research Desk) have not received any compensation or other benefits from the subject companies or third parties in connection with the

research report. Moreover, Research Analysts have not received any compensation from the companies mentioned herein in the past twelve
months.

4)  ASBL or their Research Analysts have not managed or co-managed public offering of securities for the subject company(ies) in the past twelve
months. However ASBL's associates may have managed or co-managed public offering of securities for the subject company(ies) in the past
twelve months.

5)  Research Analysts have not served as an officer, director or employee of the companies mentioned in the report.

6)  Neither ASBL nor its Research Analysts have been engaged in market making activity for the companies mentioned in the report.

Disclaimer

The research recommendation and information herein are solely for the personal information of the authorized recipient and does not construe to be
an offer documents or any investment, legal or taxation advice or solicitation of any action based upon it. This report is not for public distribution or use
by any person or entity, where such distribution, publication, availability or use would be contrary to law, regulation or subject to any registration or
licensing requirement. We will not treat recipients as customer by virtue of their receiving this report. The report is based upon the information
obtained from public sources that we consider reliable, but we do not guarantee its accuracy or completeness. ASBL shall not be in anyways responsible
for any loss or damage that may arise to any such person from any inadvertent error in the information contained in this report. The recipients of this
report should rely on their own investigations.
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