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Indian Equity market lost over half a percent in a volatile day as feeble cues on
‘ ; Copper(USd/lb.) 262.95 -0.25 -0.09
both the domestic and global front triggered weak start and further Brent
deteriorated as the session progressed following Donald Trump’s failure to Crude(USD/bbl) 50.89 014 028
push through his key health care legislation hence raised doubts whether he USD/INR
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will be able to push through tax reforms and mega-spending packages. On the USD/YEN
technical front, Nifty formed a bearish candle following an indecisive doji 110.61 -0.05 -0.05
candle indicates that bulls might be loosing grip. However crucial support level USD/EUR 1.0865  0.0001 0.01
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Nifty declined by 0.69% with Nifty future added 0.5 lakh shares in open interest and stock future added 1204.3 Lakh shares in
open interest.

-Nifty PCR decreased to 1.03 from 1.06

-Total Nifty Calls added 29.5 lakh shares in open interest.

-Total Nifty Puts added 11.7 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Jan series is at 9200 and 8800 put.

-FIl’'s bought net Rs. 577.88 Cr(provisional), while Dlls sold net Rs.594.48 Cr in cash market.

-Fll sold net Rs.1295.45 Crin F&O

-Securities in Ban Period: BHARATFIN, CEATLTD, IBREALEST, IFCI, JINDALSTEL, JPASSOCIAT, JSWENERGY, ORIENTBANK,
TV18BRDCAST & WOCKPHARMA

Nifty Tracker
Spot 9045.2 9108 9086.3 9030.45
% Change in Spot -0.69% 0.24% 0.62% -1.00%
Nifty(FUT) Mar 9067.95 9118.3 9107.65 9050.4
Nifty(FUT) Mar Vol. 171644 93896 97203 142176
Nifty(FUT) Mar - Ol 21382200 25783575 26220675 26185950
Nifty(FUT) Apr 9101.55 9150.5 9135.85 9078.9
Nifty(FUT) Apr Vol. 85700 20354 10980 12796
Nifty(FUT) Apr - Ol 10119450 5711475 5296350 4975650
=
?:2 Trade Statistics for 27/03/2017
>
<-°~, NSE Index Futures 3,35,315 24031 -
g NSE Stock Futures 10,28,024 72913 -
S NSE Index Options 51,77,977 3,82,832.86 -
§ NSE Stock Options 4,67,951 34387 0.51
? NSE F&O Total Turnover 70,09,267 514,164 0.84
§~ NSE Cash Turnover - 26,834.84 -
%’ BSE Cash Turnover - 8810.2 -
S Total Turnover - 549809 -
Fll Corner (F&O)
FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
1 oyozpoz | 2ajo3pr7 | 23/03/2017 |
/Selling interest /Selling interest /Selling interest
Index Future -488 944 -316 -304 101 531
Index option 140 -794 714 1528 707 950
Stock Future -1029 2756 -81 308 -232 949
Stock option 81 96 -36 113 9 138
Total -1296 3001 281 1645 585 2567

Market Open Interest
ADDITION/REDUCTION IN MARKET OPEN INTEREST

27/03/2017 24/03/2017 23/03/2017 22/03/2017 21/03/2017

Index Futures -31 227 569 66 254
Index Options 2413 698 1988 -243 823
Stock Futures 5835 -18854 10941 6786 3518
Stock Options 667 -641 743 1201 1103
F&O Total 8884 -18570 14240.83 7809.94 5698.17
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

OptionType | Settlement Price Openinterest | ChangelinOl
CE

30-Mar-17 9100 29.05 494388 5642100 1485600
30-Mar-17 9050 CE 51.4 79972 1391325 1003575
27-Apr-17 8900 PE 54.65 22522 1904025 436425
30-Mar-17 9000 CE 85.55 170249 2465175 402825
30-Mar-17 8950 PE 9.6 96125 1231875 364050
30-Mar-17 9000 PE 19.4 367292 5136975 351975
30-Mar-17 9200 CE 7.05 378459 6981525 341475
27-Apr-17 9400 CE 23.25 22810 1374825 281550
27-Apr-17 9000 PE 82 22510 2188350 273825
30-Mar-17 9250 CE 2.65 79842 1637550 251025

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST
OptionType | _Settlement Price Opennterest | ChangelinOl
PE

30-Mar-17 9100 60.15 287707 3151875 -1117725
30-Mar-17 9400 CE 0.75 38611 2555550 -388275
30-Mar-17 9300 CE 1.4 206551 3859575 -300900
30-Mar-17 9350 CE 1.05 15314 603300 -265725
30-Mar-17 9150 PE 93.9 18064 362850 -258150
30-Mar-17 9150 CE 14.7 143746 1642950 -253050
30-Mar-17 9200 PE 134.8 40098 729525 -190500
30-Mar-17 8800 PE 2.4 107774 5255025 -145125
30-Mar-17 10000 PE 925.55 2971 772875 -141300
30-Mar-17 8600 PE 0.9 16033 1905000 -119925

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
CE
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HINDALCO 30-Mar-17 190 2.35 2599 3976000 2194500
IDEA 30-Mar-17 90 CE 1 2942 4907000 1799000
FEDERALBNK 30-Mar-17 90 CE 1.95 915 9284000 1672000
SOUTHBANK 30-Mar-17 22.5 CE 0.05 70 7589289 1657050
PNB 30-Mar-17 140 PE 0.95 1421 4347000 1337000
VEDL 30-Mar-17 270 CE 14 2566 6622000 1302000
PNB 30-Mar-17 145 PE 2.7 752 2065000 1253000
SAIL 30-Mar-17 62.5 CE 0.3 297 3444000 1080000
SBIN 30-Mar-17 275 PE 1.95 2539 2775000 1080000
HINDALCO 30-Mar-17 195 CE 1.05 3145 3720500 1022000

STOCK OPTIONS WITH HIGHESTREDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
90 PE 3.1

IDEA 30-Mar-17 1529 2912000 -2037000
JPASSOCIAT 30-Mar-17 15 CE 0.05 18 14756000 -1088000
GMRINFRA 30-Mar-17 17.5 CE 0.05 114 19440000 -1080000
IDEA 30-Mar-17 115 CE 0.05 459 9457000 -1029000
SBIN 30-Mar-17 275 CE 6.5 1602 2709000 -975000
IDEA 30-Mar-17 120 CE 0.05 496 20272000 -896000
ICICIBANK 30-Mar-17 270 PE 1.45 2772 3005000 -880000
SINTEX 30-Mar-17 100 CE 4.65 150 2401125 -684000
PFC 30-Mar-17 150 CE 0.2 275 2652000 -672000
JINDALSTEL 30-Mar-17 85 PE 0.05 67 333000 -603000
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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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