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Benchmark indices started the day lower with a cut of 20 points on Nifty at Nasd — —
a q asaa - _
8329, but witnessed buying from lower levels and managed to close the day N a 5352 2 004
near the highest point of the day at 8391.50 levels posting gains of 42.15 S&P 500 2265 =6 =027
points. FTSE 100 7151 -47 -0.66
DAX 11545 -84 -0.73
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«»*Bearish candle with increase in volume sl = S— L —
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“#*Buy crossover in oscillators. o 2/ 52 DI
“*Upper band of Bollinger exist at 8548 ity 8391 0.50
“*Crucial moving average of 20/50 SMA are at 8253 and 8170 - Daily
200 SMA trend deciding level exist at 8309 /Forex Ch(Pts) Ch(%)
Gold (5/0z) 1216.00 0.40 0.03
Silver ($/0z)
Outlook for the day L ST EE—
) . . ) I ' . Copper(USd/ib.) 265.30 0.55 0.21
Indian Equity market closed higher amid consolidation on the first day of expiry Brent
week as investors await Union Budget that |s_ scheduled to be fannounced on Crude(USD/bbl) - i .
February 1. However, European markets declined after US President's speech USD/INR 68.21 0.03 -
on American interests being at the forefront of his agenda. On the technical USD/YEN ’ ' '
front, Nifty started the week on a positive note but the upside is expected to 112.96 0.25 0.22
remain capped around 8400-8450 range as indicated by the ' Bearish USD/EUR 1.0755  -0.0010 -0.09
W Marubozu' formation. Any cool off towards 8250-8270 regions should be used
2 as incremental buying opportunity as it is the confluence of 200 day EMA,
R 38.2% retracement of current up move and recent breakout area. The setup -- sz CMP Rl R2
3 would be void in case the index surpasses the 'Bearish Marubozu' high of 8470
X - Sensex 26950 26780 27117 27215 27350
s during the week & hence serves as a stop for fresh shorts. It can be expected
BN that the Index to oscillate between the broad range of 8270 and 8460 in the gy B0 | GRD | EREL | B0 | SHED
@ coming week while stock specific activity will remain in focus amid the ongoing Nifty (Fut) ~ 8350 8300 8402 8430 8470
?Qh result season. On the option front data shows Ol addition in lower strike put
é' option while long unwinding were seen in higher strike price call option. _
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ssss  US: US market fell on Monday, but closed off

ssss  session lows, as investors looked for more

8579

=3¢ details regarding President Donald Trump's

84089

=322 policies. Technically DJIA is presently trading

8239

=22 at the 5th leg through Elliot wave count with

8068

%5+ negative divergence in oscillators.
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Nifty gained by 0.50% with Nifty future added 4.1 lakh shares in open interest and stock future added 1560.8 Lakh shares in open
interest.

-Nifty PCR decreased to 1.24 from 1.19

-Total Nifty Calls shaded 12.3 lakh shares in open interest.

-Total Nifty Puts added 19.6 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Jan series is at 8400 and 8000 put.

-FIl's sold net Rs.288.8 Cr(provisional), while Dlls bought net Rs.519.99 Cr in cash market.
-Fll sold net Rs.335.64 Cr in F&O

-Securities in Ban Period: IBREALEST, JINDALSTEL, JISJALEQS, JPASSOCIAT & RCOM

Nifty Tracker

Spot 8391.5 8349.35 8435.1 8417
% Change in Spot 0.50% -1.02% 0.22% 0.23%
Nifty(FUT) Jan 8402.4 8362.65 8442.95 8429.35
Nifty(FUT) Jan Vol. 155352 142458 79581 117493
Nifty(FUT) Jan - Ol 15481950 17989575 20198775 20561025
Nifty(FUT) Feb 8424.75 8387.2 8466.75 8454.85
Nifty(FUT) Feb Vol. 60177 28281 11588 9390
Nifty(FUT) Feb - Ol 6696975 3863325 2880600 2444250

Trade Statistics for 23/01/2017

NSE Index Futures 3,25,360 21803
NSE Stock Futures 12,07,385 78333 =
NSE Index Options 58,05,646 3,90,402.42 -
NSE Stock Options 4,34,986 29804 0.58
NSE F&O Total Turnover 77,73,377 520,342 0.99
NSE Cash Turnover - 17,659.72 -
BSE Cash Turnover - 3094.3 -
Total Turnover - 541096 -
Fll Corner (F&O)
FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)

1 oyoypoz | 20/012007 | 1s/012017 |

/Selling interest /Selling interest /Selling interest
Index Future 353 619 437 -930 -210 255
Index option -574 -2659 758 1063 120 1052
Stock Future -26 6255 -656 541 589 445
Stock option -88 -100 -258 82 -71 228
Total -335 4115 281 756 428 1979

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

23/01/2017 20/01/2017 19/01/2017 18/01/2017 17/01/2017

Index Futures 144 -1682 162 1114 -293
Index Options 4279 -615 1193 1411 1032
Stock Futures 3670 -17537 9945 3932 5618
Stock Options 433 530 580 621 1252
F&O Total 8526 -19304 11879.85 7077.36 7608.72
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

Option Type Settlement Price Open Interest Change In Ol
PE 0.6

25-Jan-17 8050 17484 957750 730050
25-Jan-17 8350 PE 15.75 169555 1793025 709575
25-Jan-17 8400 PE 31.65 449182 4586250 390300
23-Feb-17 8900 CE 11.05 15833 1035225 309225
23-Feb-17 8600 CE 65.1 23585 1786350 291750
23-Feb-17 9000 CE 6.3 16610 1945350 241800
23-Feb-17 9000 PE 573.25 4006 1444500 197475
25-Jan-17 8250 PE 3.8 122965 1103775 186300
23-Feb-17 8200 PE 69.35 18112 1723425 181575
23-Feb-17 7000 CE 1410.95 2434 600750 179775

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

25-Jan-17 8400 331 526254 4900950 -582225
25-Jan-17 8300 CE 104.95 158493 2167725 -516300
25-Jan-17 8600 CE 0.7 146999 3857100 -514200
25-Jan-17 8200 PE 2.3 256412 5345325 -371925
25-Jan-17 8100 PE 1.1 177567 3193350 -362775
25-Jan-17 8500 CE 4.8 355035 4438650 -345900
25-Jan-17 8450 CE 14.35 172848 1634325 -297825
25-Jan-17 8000 PE 0.7 87617 6622800 -273825
25-Jan-17 9000 PE 594.45 5221 720600 -227325
25-Jan-17 8550 CE 1.6 72209 729825 -207825

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
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IDEA 25-Jan-17 0.55 1314 4851000 2674000
HINDALCO 25-Jan-17 175 PE 0.85 2301 2488500 1823500
SBIN 25-Jan-17 250 PE 0.45 3208 3585000 1803000
SINTEX 25-Jan-17 92.5 CE 0.1 329 3163500 1524750
IDEA 25-Jan-17 72.5 PE 1.1 468 1771000 1449000
HINDALCO 25-Jan-17 180 PE 1.95 740 1452500 1267000
SAIL 25-Jan-17 60 PE 0.35 353 2112000 1152000

PNB 25-Jan-17 125 PE 0.15 1502 3339000 1099000
ADANIPOWER 25-Jan-17 35 CE 0.35 1556 7360000 1020000
HINDALCO 25-Jan-17 170 PE 0.35 1373 2334500 1001000

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

HINDALCO 25-Jan-17 170 11.95 528 773500 -892500
HINDALCO 25-Jan-17 175 CE 7.4 2131 1610000 -889000
ADANIPOWER 25-Jan-17 37.5 CE 0.05 364 9840000 -800000
HINDALCO 25-Jan-17 180 CE 3.5 5479 3997000 -780500
VEDL 25-Jan-17 240 CE 6.55 1573 1515500 -731500
ICICIBANK 25-Jan-17 260 PE 3.35 1503 1870000 -715000
SAIL 25-Jan-17 62.5 CE 0.35 921 3900000 -660000
IBREALEST 25-Jan-17 75 CE 6.6 80 1720000 -530000
JSWSTEEL 25-Jan-17 190 CE 5.5 699 627000 -489000
PNB 25-Jan-17 125 CE 4.9 638 3927000 -483000
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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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