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Indian Equity market failed to make any decisive move for yet another session
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Nifty gained by 0.13% with Nifty future added 7.5 lakh shares in open interest and stock future added 47.7 Lakh shares in open
interest.

-Nifty PCR increased to 1.12 from 1.11

-Total Nifty Calls added 5.1 lakh shares in open interest.

-Total Nifty Puts added 10.7 lakh shares in open interest.

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

-FIl's bought net Rs.306.74 Cr(provisional), while Dlls sold net Rs.171.7 Cr in cash market.

-FIl bought net Rs.273.89 Crin F&O

-Securities in Ban Period: BANKINDIA, CEATLTD, HDIL, IFCI, JINDALSTEL, JPASSOCIAT, ORIENTBANK. RCOM, UNIONBANK &

WOCKPHARMA
Nifty Tracker
Spot 8805.05 8793.55 8778.4 8769.05
% Change in Spot 0.13% 0.17% 0.11% 0.01%
Nifty(FUT) Feb 8815.35 8809.35 8796.85 8796.35
Nifty(FUT) Feb Vol. 118500 87575 155576 116252
Nifty(FUT) Feb - OI 22318275 21685425 21760950 21768225
Nifty(FUT) Mar 8846.3 8839.95 8828.4 8828.3
Nifty(FUT) Mar Vol. 5738 3572 7178 4949
Nifty(FUT) Mar - Ol 1698900 1599450 1558575 1415025
=
?:2 Trade Statistics for 13/02/2017
<
g NSE Index Futures 1,61,614 11714 5
g NSE Stock Futures 5,61,696 40451 -
S NSE Index Options 27,39,375 1,99,213.44 -
§ NSE Stock Options 4,22,520 31544 0.49
? NSE F&O Total Turnover 38,85,205 282,923 0.87
§~ NSE Cash Turnover - 22,246.92 -
%’ BSE Cash Turnover - 3,050.89 =
S Total Turnover - 308221 -
Fll Corner (F&O)
FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
o 1302017 | 0/o22017 | 09/02/2017 |
/Selling interest /Selling interest /Selling interest
Index Future 754 951 243 168 600 489
Index option 178 619 852 2933 1373 550
Stock Future -393 394 76 378 -165 901
Stock option -265 240 -274 329 150 449
Total 274 2204 897 3807 1958 2389

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

13/02/2017 10/02/2017 09/02/2017 08/02/2017 07/02/2017

Index Futures 909 187 -316 444 -309
Index Options 297 205 775 1266 450
Stock Futures 4772 -23915 17078 9974 4355
Stock Options 1004 1520 1185 1434 2139
F&O Total 6982 -22003 18721.87 13117.73 6635.77
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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 8800 59.05 252899 4298250 466500
23-Feb-17 8700 PE 28.75 223846 5170275 413025
23-Feb-17 8850 CE 46.15 35867 875175 250350
23-Feb-17 8950 CE 16.1 26544 721875 206700
23-Feb-17 9000 CE 9.85 213931 7078050 187125
23-Feb-17 8750 PE 41.2 32790 763800 184125
23-Feb-17 8800 CE 70.9 259183 5034825 169200
30-Mar-17 8500 PE 51.55 8195 1293525 139125
30-Mar-17 8800 PE 130.65 7344 1224000 109350
30-Mar-17 8600 PE 70.75 6488 923550 99600

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

23-Feb-17 8500 7.35 127373 5766150 -382425
23-Feb-17 8300 PE 2.7 31103 3632775 -346725
23-Feb-17 8900 CE 28.6 213349 3851100 -210150
23-Feb-17 9100 CE 3.45 60473 2969325 -82950
23-Feb-17 9000 PE 192.75 7571 1186800 -65025
23-Feb-17 8900 PE 114.65 67181 879225 -64575
23-Feb-17 8000 CE 809.75 1199 809100 -62025
23-Feb-17 8000 PE 1.35 10017 2976525 -61800
23-Feb-17 8700 CE 139.05 58455 2661300 -59175
23-Feb-17 8600 CE 222.9 9393 1551750 -58650

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
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IFCI 23-Feb-17 0.35 913 8888000 4378000
BANKBARODA 23-Feb-17 180 CE 1.15 4561 5148500 4186000
BANKBARODA 23-Feb-17 175 CE 2 2199 2534000 2299500

GMRINFRA 23-Feb-17 17.5 CE 0.1 99 11160000 2115000
BANKBARODA 23-Feb-17 185 CE 0.7 2452 2940000 1991500
HINDALCO 23-Feb-17 190 CE 2.95 3927 5033000 1673000

PNB 23-Feb-17 145 CE 2.2 1372 2996000 1365000
BANKBARODA 23-Feb-17 170 CE 3.55 1644 2163000 1333500

IDEA 23-Feb-17 100 PE 1.85 1129 5439000 1197000
CROMPGREAV 23-Feb-17 70 CE 0.75 314 2100000 1164000

STOCK OPTIONS WITH HIGHESTREDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
PE 0.8

RCOM 23-Feb-17 325 243 2064000 -2604000
JPASSOCIAT 23-Feb-17 15 CE 0.05 67 26996000 -2040000
RCOM 23-Feb-17 45 CE 0.05 132 4236000 -1260000
BANKBARODA 23-Feb-17 180 PE 11.95 1605 1102500 -994000
VEDL 23-Feb-17 250 CE 10.75 853 1263500 -882000
SOUTHBANK 23-Feb-17 25 CE 0.05 91 4680000 -810000
BANKBARODA 23-Feb-17 190 PE 20.7 459 570500 -787500
JPASSOCIAT 23-Feb-17 12.5 CE 0.95 24 13804000 -748000
PNB 23-Feb-17 145 PE 4.85 767 1673000 -700000
BANKBARODA 23-Feb-17 175 PE 7.7 1520 710500 -689500
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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 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 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
report. Ashika Stock Broking Ltd., or any of its affiliates or employees do not provide, at any time, any express or implied warranty of any kind, regarding
any matter pertaining to this report, including without limitation the implied warranties of merchantability, fitness for a particular purpose, and non-
infringement. The recipients of this report should rely on their own investigations.
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