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Indian markets witnessed a gap-down opening as U.S. Federal Reserve raised NOV: — - —
q o q . asda
interest rates on Wednesday and signalled a faster pace of increases in 2017. N a 5456 20 U-37
Niftysettled the day lower with a loss of 28.85 points at 8153.60 levels. S&P 500 2262 8 053
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Indian Equity market settled marginally lower amid volatility, mainly in Copper(Usd/b.)
reaction to the US Fed’s hint on faster rate hikes in 2017. The central bankers Brent 260.05 3 .
move seems to be adapting to the incoming Trump administration‘s promises Crude(USD/bbl) 5n9%l 04 nES
of tax cuts, spending and deregulation, which could suck more funds out of USD/INR 67.83 e -
emerging markets and might be taken badly across Emerging markets. On the USD/YEN ’ ' '
technical front, Nifty closed at 8153 and has broken below its 200 day SMA 118.12 -0.06 -0.01
which stands at 8216. NIFTY is now stuck in the range of 8250-8150. Present USD/EUR 1.0421  0.0007 0.07
formation indicates that buyers might be stagnant and sellers are taking an
9
2 aggressive stance. If markets breaches the level of 8120, it might go further
S down towards 8050 while if markets opens higher above 8195 would elevate -- sz CMP Rl R2
3 indices to 8230-8275. Momentum indicator RSl is trading near neutral zone (RSI
X . ; Sensex 26410 26170 26519 26660 26840
= at 45). Therefore only a sustained breach outside the range could unfold
BN directional momentum. A decisive close below 8150 would be negative for the iy GiAD | G0 | G | BB | GEU
@ market. On the F&O front decrease in Ol followed by decrease in price Nifty (Fut) 8140 8070 8173 8215 8270
?Qh indicates long unwinding while on the option front data shows significant Ol
§' addition in 8300 and above strikes of call while Put activity remained muted. _
= Option indicative band stays at 8000-8300. Sensex 26582
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Increasein Ol with Increase in Price (Long Increasein Ol with Decrease in Price (Short
Buildup) Buildup)
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Nifty declined by 0.35% with Nifty future shaded 8.6 lakh shares in open interest and stock future added 565.6 Lakh shares in
open interest.

Technical & Derivative Report

-Nifty PCR decreased to 1.04 from 1.08

-Total Nifty Calls added 28.0 lakh shares in open interest.

-Total Nifty Puts added 5.9 lakh shares in open interest.

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

-FIl's sold net Rs.611.97 Cr(provisional), while Dlls sold net Rs.177.48 Cr in cash market.
-Fll sold net Rs.911.67 Cr in F&O

-Securities in Ban Period: IBREALEST , JINDALSTEL & ORIENTBANK

Nifty Tracker
Spot 8153.6 8182.45 8221.8 8170.8
% Change in Spot -0.35% -0.48% 0.62% -1.10%
Nifty(FUT) Dec 8173.05 8197.65 8227.45 8183.4
Nifty(FUT) Dec Vol. 188405 100519 96307 116984
Nifty(FUT) Dec - OI 15584400 16581150 16960425 16502925
Nifty(FUT) Jan 8207.95 8231.6 8263.4 8217.7
Nifty(FUT) Jan Vol. 9444 5476 4965 6778
Nifty(FUT) Jan - Ol 1904925 1773375 1684125 1634025
=
?:2 Trade Statistics for 15/12/2016
<
g NSE Index Futures 3,27,047 21627 -
g NSE Stock Futures 5,03,033 33156 -
S NSE Index Options 84,99,662 5,91,870.66 -
§ NSE Stock Options 3,15,713 21259 0.58
? NSE F&O Total Turnover 96,45,455 667,913 1
§~ NSE Cash Turnover - 17,108.61 -
%’ BSE Cash Turnover - 2,582.33 =
S Total Turnover - 687604 -
Fll Corner (F&O)
FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
o aspopoie | aajappo16 | 13/12/2006 |
/Selling interest /Selling interest /Selling interest
Index Future -1520 -1484 -80 8 236 367
Index option 910 1323 -2005 170 -135 604
Stock Future -264 -32 112 297 -477 424
Stock option -38 121 -59 79 -76 221
Total -912 -72 -2032 554 -452 1616

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

15/12/2016 14/12/2016 13/12/2016 12/12/2016 09/12/2016

Index Futures -804 -188 439 -713 753
Index Options 692 -313 485 -766 692
Stock Futures 18741 7273 2413 1266 -20213
Stock Options 956 616 619 802 470
F&O Total 19585 7388 3955.97 589.13 -18298.1
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

OptionType | Settlement Price Openinterest | ChangelinOl
CE

29-Dec-16 8300 33.15 274962 5895450 514425
29-Dec-16 8400 CE 12.45 224450 4852275 381075
29-Dec-16 8600 CE 2.3 64892 2500650 346125
29-Dec-16 8500 CE 4.9 134288 4284075 270150
29-Dec-16 7400 PE 3.85 23566 1540525 253575
25-Jan-17 8000 PE 86.35 14491 1652325 252975
29-Dec-16 8200 CE 71.75 259948 4847700 237825
25-Jan-17 8500 CE 40.45 16364 1699725 205200
25-Jan-17 7900 PE 63.7 10329 849450 188175
29-Dec-16 8100 CE 130.7 62507 2050200 166050

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

29-Dec-16 7500 5.15 52225 3370075 -288650
29-Dec-16 7500 CE 674.9 4898 795625 -251400
29-Dec-16 8100 PE 61.35 289496 4197975 -204825
29-Dec-16 8500 PE 330.4 8350 1606650 -158850
29-Dec-16 8000 CE 206.7 17859 2131675 -156975
29-Dec-16 7100 PE 1.9 2969 570700 -110850
29-Dec-16 8800 CE 13 10592 1417500 -105075
29-Dec-16 8300 PE 158.35 42165 1816050 -88875
29-Dec-16 7800 PE 14.35 136438 3219825 -84375
29-Dec-16 7700 PE 9.35 75767 2498025 -84150

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
CE 0.6
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PNB 29-Dec-16 140 1094 6720000 1092000

PNB 29-Dec-16 130 CE 23 1375 3080000 1064000
TV18BRDCST 29-Dec-16 30 PE 0.1 69 1037000 986000
PNB 29-Dec-16 135 CE 1.15 1232 3885000 980000

PTC 29-Dec-16 85 CE 1.7 124 1016000 952000

IFCI 29-Dec-16 25 PE 0.2 298 4422000 946000
JSWENERGY 29-Dec-16 65 CE 1.1 664 1960000 936000
ANDHRABANK 29-Dec-16 42.5 PE 0.7 85 850000 850000
IFCI 29-Dec-16 325 CE 0.1 197 4466000 792000
ICICIBANK 29-Dec-16 270 CE 2.85 2019 3200000 700000

STOCK OPTIONS WITH HIGHESTREDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
CE 0.3

RECLTD 29-Dec-16 145 169 1182000 -414000
JSWENERGY 29-Dec-16 60 CE 3.15 300 840000 -408000
IFCI 29-Dec-16 25 CE 2.45 176 3762000 -330000

DLF 29-Dec-16 110 PE 2.5 447 2470000 -295000
ADANIPOWER 29-Dec-16 35 CE 0.5 578 6660000 -280000
GMRINFRA 29-Dec-16 12.5 CE 0.15 30 11700000 -270000
IBREALEST 29-Dec-16 65 PE 0.25 35 1800000 -270000
JINDALSTEL 29-Dec-16 100 CE 0.05 32 675000 -270000
JINDALSTEL 29-Dec-16 80 CE 0.35 61 2592000 -261000
PNB 29-Dec-16 180 CE 0.05 37 1155000 -259000
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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 ~ /,
affiliaté$) 6B emploijees SRalEndtl be lim anyway respondible Foi 4MP 10sslo Barmage tHat ay. 3fse tod@hy piéon\froihasnyi lingdveritert @rror in the

. ey e A et e Y e el ppere . N



		2016-12-16T08:03:09+0530
	BOTHRA PARAS




