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Dow Jones
Benchmark indices on the last day of the trading week ended flat with no clear Nasd SREE RN
a q n asaa - -
support from domestic and global cues. Nifty finally settled at 9588.05 levels up N a 6151 L3 =22
by 10 points or 0.10%. S&P 500 2433 = 0:03
FTSE 100 7463 44 0.60
. . DAX
Technical Build up 12752 — —
o . s . Hang Seng 25881 255 1.00
«*Bearish candle with increase in volume T
++Sell crossover in oscillators. s — — —
a o ensex . N
“Upper band of Bollinger exist at 9767 o BI056 L3 0105
“*Crucial moving average of 20/50 SMA are at 9577 and 9404 ity 9588 0.10
++200 SMA trend deciding level exist at 8787 Commodity Daily DEIY
/Forex Ch(Pts) Ch(%)
Gold ($/0z) g 4
Outlook for the day SRR T B—-———
) ) ) . . Silver ($/02) 16.63 -0.04 -0.22
Indian Equity market settled almost unchanged in a volatile trade, continuing Copper(Usd/b.)
its prevailing trend due to lack of major triggers to support the upmove while Brent — — —
Flls w_ere net sello_ers, which added feérs tg the stability. of the rupee. On the Crude(USD/bbl) 55 . A
technical front, Nifty after 5 consecutive higher close witnessed a lower close USD/INR 60.42 I .
also denotes the same of a pause in existing uptrend. Decline in prices are too USD/YEN ’ ' ’
adjacent to lower volume and it would likely to digest new events to drive in 110.96 0.08 0.07
the form of progress of monsoon and cues from the global front. However, this USD/EUR 11197  -0.0001 -0.01

is a part of the consolidation phase that the market is undergoing at this

moment. Hence, looking at the hourly chart, the Nifty is still at lower end of the

'Downward Sloping Channel'. Going ahead, 9550 would be seen as immediate -

support levels Slip below 9550-9530 could extend selling pressure whereas on

S 30895 30730 31056 31230 31395
the higher side, 9640-9650 remains to be the immediate hurdles for the index, ensex

close above it would make way for the bulls to make a comeback for Nifty 9540 9490 9588 9640 9690
resumption of uptrend. On the option front maximum Put Ol is at 9500 Nifty (Fut) 9550 9500 9597 9650 9700

followed by 9600 strike while maximum Call Ol is at 9700 followed by 9600
Strike. S pwotlew
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N Si’% the week on Friday following a deal that

" "}' “f" 2222 ignited a sell-off among big retail and grocery
g mm M ! ff Sg;? companies. Technically DJIA is presently
1 =arz  trading at the 5th leg through Elliot wave
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,’ A =77 count with negative divergence in oscillators.
W‘f m‘\‘ V‘M\M\% m"\ﬂ\f | (

! 7288

7191

7092

6994

( 6895

6797 1 4|
6698

g

g

May  [Jullsug  [Oct [2015 [war [May [Jul[aug  [Oct [201& [wmar [wmay  [JullAua  [Oct [2017 [mar  [May  [Jul

Increasein Ol with Increase in Price (Long Increasein Ol with Decrease in Price (Short
Buildup) Buildup)
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COLPAL 8456001009400  19.4  1095. 35 GODREJ
PVR 368000 426400 15.9 1572.1 3 cp 709600 927200 30.7 1863 [0.0] | Hl w
NBCC  36180004134000  14.3 202.9 2.2 ESCORT
FEDERA 5055600 5765100 S 3366000 3905000 16 711.95[0.1] (s
LBNK 0 0 14 1205 1 PCJEWE r] -
BEML  28164003206400 139 1462.45 7.7 LLER  17085001908000  11.7 503.9[1.1] ﬁ
LICHSGF
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Nifty gained by 0.10% with Nifty future shaded 3.1 lakh shares in open interest and stock future added 133.8 Lakh shares in
open interest.

-Nifty PCR decreased to 1.11 from 1.13

-Total Nifty Calls added 18.8 lakh shares in open interest.

-Total Nifty Puts added 10.3 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for May series is at 9700 and 9500 put.

-FIl's sold net Rs. 764.48 Cr(provisional), while Dlls bought net Rs.890.91 Cr in cash market.

-Fll sold net Rs.643.04 Cr in F&O

-Securities in Ban Period: ALBK, BANKINDIA, BEML, DLF, INFIBEAM, JPASSOCIAT, KSCL, ORIENTBANK , RCOM & UJJIVAN

Nifty Tracker
Spot 9588.05 9578.05 9618.15 9606.9
% Change in Spot 0.10% -0.42% 0.12% -0.10%
Nifty(FUT) June 9597.25 9600.9 9637.6 9615.1
Nifty(FUT) June Vol. 78625 80763 78573 68823
Nifty(FUT) June - Ol 21211125 21589050 21426525 21766350
Nifty(FUT) July 9616.75 9620.55 9656.1 9633
Nifty(FUT) July Vol. 3947 3334 3798 3520
Nifty(FUT) July - OI 1682775 1615425 1566525 1526775

=

?:2 Trade Statistics for 16/06/2017

>

g NSE Index Futures 1,29,914 10277 -

g NSE Stock Futures 5,92,168 42183 -

S NSE Index Options 25,09,867 2,04,276.56 -

§ NSE Stock Options 4,09,647 29432 0.45

? NSE F&O Total Turnover 36,41,596 286,168 0.91

§~ NSE Cash Turnover - 27,167.85 -

%’ BSE Cash Turnover - 3338.58 -

S Total Turnover - 316674 -
Fll Corner (F&O)

FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
1 eoeor7 | 15062007 | 1a/05/2017 |
/Selling interest /Selling interest /Selling interest

Index Future -276 -657 -578 28 150 237
Index option 111 1754 927 809 668 -511
Stock Future -500 37 -1007 -43 -310 533
Stock option 22 140 -25 259 -8 242
Total -643 1274 -683 1053 500 502

Market Open Interest

ADDITION/REDUCTION IN MARKET OPEN INTEREST

16/06/2017 15/06/2017 14/06/2017 13/06/2017 12/06/2017

Index Futures -539 98 -441 -59 -459
Index Options 464 850 944 394 -978
Stock Futures -23838 19013 6169 4077 8782
Stock Options 539 5004 -3610 768 554
F&O Total -23375 24965 3062.37 5180.46 7898.96
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

OptionType | Settlement Price Openinterest | ChangelinOl
CE

29-Jun-17 9700 25.4 193503 7602825 669150
27-Jul-17 9400 PE 59.1 10015 1634025 398175
29-Jun-17 9450 PE 23.9 24608 1186725 326625
29-Jun-17 9650 CE 40.9 28797 1394550 282975
29-Jun-17 9600 PE 65.9 179801 5863275 231375
29-Jun-17 9600 CE 65.85 176879 5413500 225450
29-Jun-17 9550 PE 46.4 24831 849600 185775
27-Jul-17 9600 CE 132.95 6400 726750 157275
27-Jul-17 9700 PE 159.55 4048 639375 155925
29-Jun-17 9500 CE 129.45 30579 2231625 121800

NIFTY OPTIONS HIGHEST REDUCTION IN OPEN INTEREST
OptionType | _Settlement Price Opennterest | _ChangelinOl
PE 34

29-Jun-17 9500 142588 7033125 -243225
29-Jun-17 9700 PE 122.6 48766 1661325 -158250
29-Jun-17 9200 PE 4.95 29255 2380900 -148200
29-Jun-17 9300 PE 9.05 42520 3336225 -138075
29-Jun-17 9400 PE 17.8 84563 5173800 -108300
29-Jun-17 9900 CE 2.95 40799 2976900 -63600
29-Jun-17 9400 CE 212 4155 973650 -45000
29-Jun-17 10000 CE 1.65 33312 3308250 -42525
29-Jun-17 11000 PE 1391.25 779 734400 -42000
29-Jun-17 9900 PE 299.5 880 201600 -35625

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Symbol Option Type Change in O|
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SUZLON 29-Jun-17 0.25 610 36750000 5370000
GMRINFRA 29-Jun-17 22.5 CE 0.2 697 21330000 2430000
FEDERALBNK 29-Jun-17 125 CE 1.9 1546 3498000 1287000
NHPC 29-Jun-17 37.5 CE 0.15 101 4293000 1242000
GMRINFRA 29-Jun-17 17.5 PE 0.15 284 12150000 1125000
FEDERALBNK 29-Jun-17 130 CE 0.8 776 2453000 957000
IDEA 29-Jun-17 80 CE 1.25 2235 5733000 868000
IBREALEST 29-Jun-17 200 CE 5.9 284 1060000 760000
FEDERALBNK 29-Jun-17 122.5 CE 2.7 348 1232000 693000
ALBK 29-Jun-17 90 CE 0.1 104 1600000 660000

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

GMRINFRA 29-Jun-17 17.5 2.15 368 10665000 -2925000
GMRINFRA 29-Jun-17 20 CE 0.6 1036 27945000 -2880000
JPASSOCIAT 29-Jun-17 15 CE 0.85 70 22168000 -2108000
JPASSOCIAT 29-Jun-17 12.5 CE 2.55 36 6800000 -1496000
DLF 29-Jun-17 200 CE 2.95 1554 4825000 -1165000

DLF 29-Jun-17 195 CE 4.55 796 1745000 -1095000
FEDERALBNK 29-Jun-17 120 CE 3.85 947 2871000 -880000
JPASSOCIAT 29-Jun-17 12.5 PE 0.15 33 8772000 -816000
DLF 29-Jun-17 190 CE 7.8 415 2365000 -800000
IBREALEST 29-Jun-17 195 CE 8.75 145 880000 -760000
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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. INH000000206) 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).

S
“
Sy
<
o)
S
)
)
R
S
<
&
=
s
S
S

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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