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Nifty declined by 0.62% with Nifty future added 5.4 lakh shares in open interest and stock future shaded 393.8 Lakh shares in
open interest.

-Nifty PCR decreased to 1.30 from 1.38

-Total Nifty Calls added 43.0 lakh shares in open interest.

-Total Nifty Puts added 14.7 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for July series is at 10000 and 9700 put.
-FII’s sold net Rs.873.91 Cr(provisional), while Dlls sold net Rs.49.1 Cr in cash market.
-FIl bought net Rs.781.76 Cr in F&O

-Securities in Ban Period: IBREALEST & JSWENERGY

Nifty Tracker

Spot 9912.85 9974.4 9917.9 9884.4
% Change in Spot -0.62% 0.57% 0.34% 0.90%
Nifty(FUT) Sep 9927.65 10007.3 9937.2 9912.45
Nifty(FUT) Sep Vol. 131660 88747 136948 64270
Nifty(FUT) Sep - Ol 17458725 16912650 15869775 9650775
Nifty(FUT) Oct 9955.75 10034.2 9963.35 0
Nifty(FUT) Oct Vol. 5179 3655 3160 0
Nifty(FUT) Oct - Ol 554025 574650 541050 0

Trade Statistics for 02/09/2017

NSE Index Futures 2,03,377 16638
NSE Stock Futures 6,71,186 51926 -
NSE Index Options 40,63,151 3,50,274.32 -
NSE Stock Options 5,44,630 51083 0.55
NSE F&O Total Turnover 54,82,344 469,922 1.01
NSE Cash Turnover - 24,830.67 -
BSE Cash Turnover - 3396.73 -
Total Turnover - 498150 -
Fll Corner (F&O)
FII NET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)

1 oyogporz |  oyoyp017 | 31/082017 |

/Selling interest /Selling interest /Selling interest
Index Future -470 1162 294 814 1185 -16166
Index option 999 1453 1922 4386 1112 -31457
Stock Future 214 -6 93 1433 -81 -6754
Stock option 38 507 11 2286 171 -11250
Total 781 3116 2320 8918 2387 -65627
Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

02/09/2017 01/09/2017 31/08/2017 30/08/2017 29/08/2017

Index Futures 386 -11884 1596 674 -283
Index Options -234 -14569 5829 2452 -1649
Stock Futures 13984 -76962 11494 1535 2863
Stock Options 1957 -18183 217 -248 -4
F&O Total 16093 -121598 19135.36 4413.04 927.04
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

Option Type Change In Ol
CE

28-Sep-17 10000 83.8 223398 4468950 961350
28-Sep-17 9900 CE 134.35 101291 2241075 685575
28-Sep-17 10100 CE 45.7 152442 3260850 674250
28-Sep-17 10200 CE 23.15 127488 2749650 442875
28-Sep-17 9700 PE 53.75 159467 4467000 439500
28-Sep-17 10050 CE 62.5 17277 389400 312375
28-Sep-17 9600 PE 37.65 110401 3291975 262575
28-Sep-17 9000 PE 6.4 22464 2210550 247275
28-Sep-17 10400 CE 5.25 25995 1327275 207300
28-Sep-17 10300 CE 11 68436 1863525 184575

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

28-Sep-17 10000 152.95 91286 1846725 -289650
28-Sep-17 9900 PE 107.9 219939 3311175 -220725
28-Sep-17 10600 CE 1.9 7943 537900 -69075
28-Sep-17 9800 PE 76 198628 3663600 -57300
28-Sep-17 10200 PE 285.3 7588 824700 -52275
26-Oct-17 10400 CE 26.45 4924 321900 -49425
28-Sep-17 10100 PE 213.8 16822 867150 -45825
28-Sep-17 9950 PE 129.35 15580 174675 -42450
28-Sep-17 9500 CE 450.5 2079 522150 -41850
26-Oct-17 10200 CE 68.5 5781 368925 -35100

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O
20 CE 0.2
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GMRINFRA 28-Sep-17 L 261 14535000 6255000
RELCAPITAL 28-Sep-17 900 CE 0 26096 7156500 5347500
RELCAPITAL 28-Sep-17 860 CE 0 21518 5383500 4297500
RELCAPITAL 28-Sep-17 880 CE 0 23022 4833000 3846000
RELCAPITAL 28-Sep-17 840 CE 0 13881 3885000 3498000
RELCAPITAL 28-Sep-17 820 CE 0 9246 3463500 3255000
RELCAPITAL 28-Sep-17 800 PE 0 25034 4308000 3237000
JPASSOCIAT 28-Sep-17 25 CE 1.6 214 11016000 2652000
RELCAPITAL 28-Sep-17 920 CE 0 10665 3804000 2628000
TV18BRDCST 28-Sep-17 45 CE 0.7 855 2754000 2295000

STOCK OPTIONS WITH HIGHEST REDUCTION IN OPEN INTEREST
Symbol Option Type Change in O|
CE 6.3

ASHOKLEY 28-Sep-17 110 333 1442000 -497000
IDEA 28-Sep-17 90 PE 4.95 293 693000 -427000
COALINDIA 28-Sep-17 240 CE 9.8 1064 496400 -367200
FEDERALBNK 28-Sep-17 115 CE 2.2 470 2772000 -319000
ONGC 28-Sep-17 160 CE 4.75 567 1785000 -288750
IDEA 28-Sep-17 95 PE o85S 87 294000 -280000
RELCAPITAL 28-Sep-17 860 PE 0 3719 132000 -238500
SOUTHBANK 28-Sep-17 25 PE 0.15 38 828525 -231987
IBREALEST 28-Sep-17 180 PE 0.7 22 700000 -210000
RELCAPITAL 28-Sep-17 840 PE 0 9614 331500 -210000
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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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