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ASHIKA

Technical Build up

“+Bullish candle with decrease in volume

“Buy crossover in Oscillators

“»Lower band of Bollinger exist at 8777

“+Crucial moving average of 20/50 SMA are at 9222 and 8983
%200 SMA trend deciding level exist at 10982

Outlook for the day

Indian equity market jumped more than 2 per cent on Monday as the
country geared up to further open its economy after a months-long
lockdown to curb the spread of the coronavirus pandemic. On the
sectoral front, Buying has been witnessed in Nifty Bank, Auto, Fin Services,
Metal, Media, PSU Bank, Private Bank and Realty which overperformed except
for Nifty Pharma, FMCG and IT which under-performed the broader index for
the day. On the technical front, Nifty formed yet another bullish candle
on daily scale. Nifty has been sustaining well above trendline breakout
levels and now also managed to close above 50 DEMA. Momentum
oscillator however come closer to overbought levels, as suggested by
the 14-day RSI, which opens up the possibility of profit taking. Nifty
now is likely to find resistance around 9970-10050 (50% retracement
of the entire decline). Going ahead, holding above 9400-9450 (on a
closing basis) would keep pullback option open and extend the rally
towards 10000 followed by 10200. On the option front, maximum Put
Ol is at 9000 followed by 9500 and 8500strikes, while maximum Call Ol
is at 10000 followed by 10500 strike. Call writing was seen at the
10300 followed by 9900 while put writing was seen at 9500 followed
by 9800.

SMNIFTY rifty 50 Index - India NSE
Z29-hd ay-2020
W FMIFTT [Daily) PS80, 30

g P it i .;.*""”"l-t.o.,.,. Du_._*a-w.'r.ﬁ
me P iHH-D ""r

Oct7 14 21 =oMow 11 15 =25 Dec @ 15 =23 20206 13 20 27 Feb 10

e

- 11000

Open 242220 High 959255 Low 9375.90 Close 9520.20 Chg +90.20 (+0.95%) -

17 24 Mar 9 16 23

Technical & Derivative Report 02 June 2020

Indices Ch (Pts Ch (%
Dow Jones 25475 0.36
Nasdaq 9552 62 0.66
S&P 500 3055 11 0.38
FTSE 100 6166 89 1.48
DAX 11586 -194 -1.65
Hang Seng 23919 153 0.65
Nikkei 22291 235 1.08
Sensex 33303 879 271
Nifty 9826 2.57

/ Forex Ch (Pts Ch (%

Gold ($/0z) 1754.00 3.70 0.21
Silver ($/0z) 18.88 1.00 0.06
Copper ($/1b.) 247.80 0.75 0.30
Brent Crude ($/bl) 38.50 0.18 0.47
USD/INR 75.54 -0.07 -0.09
USD/YEN 107.57 -0.02 -0.02
EUR/USD 11134  -0.0002 -0.02

[ s ] 2 Jowe [ R | R2 ]

Sensex 32550 31895 33303 33880 34375
Nifty 9600 9400 9826 10000 10150
Nifty (Fut) 9565 9365 9791 9960 10110
Sensex 33284
Nifty 9821
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US: US Market struggled for direction on Monday as investors weighed prospects of a post-pandemic economic
recovery against protests across the country over race and an ongoing standoff between Washington and Beijing.
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Derivative Report

Nifty gained by 2.57% with Nifty future added 5.34 lakh shares in open interest and stock future shaded 51.9 Lakh
shares in open interest.

-Nifty PCR decreased to 1.53 from 1.61

Total Nifty Calls added 79.3 lakh shares in open interest.

-Total Nifty Puts added 97.6 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for June series is at 10000 and 9000 put.

-FIlI's bought net Rs.1575.46 Cr(provisional), while Dlls sold net Rs.459.25 Cr in cash market.
-Fll sold net Rs.581.58 Cr in F&O

-Securities in Ban Period: NIL

Nifty Tracker

Spot 9826.15 9580.3 9490.1 9314.95
% Change in Spot 2.57% 0.95% 1.88% 3.17%
Nifty(FUT) June 9791 9494.1 9427.95 9309.4
Nifty(FUT) June Vol. 246296 230942 169665 272349
Nifty(FUT) June - Ol 9994425 9894075 9567975 5047875
Nifty(FUT) July 9787 9486.2 9421.65 9300.45
Nifty(FUT) July Vol. 12116 5012 4733 108478
Nifty(FUT) July - Ol 789375 556500 510150 7339950

Trade Statistics for 01/06/2020

Turnover (Rs. Cr.) Put Call Ratio
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NSE Index Futures 634228 34163

NSE Stock Futures 1127414 58908 -
NSE Index Options 17215367 949944 =
NSE Stock Options 1017535 57307 0.49
NSE F&O Total Turnover 19994544 1,100,322 0.76
NSE Cash Turnover - 63,414.00

BSE Cash Turnover - 2,861.00 -
Total Turnover - 1166597 =
Fll Corner (F&0)

FIINET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)

01/06/2020 29/05/2020 28/05/2020

Particulars Net Buying Change In Net Buying Change In Net Buying Change In
/Selling Openinterest /Selling Openinterest /Selling Openinterest

Index Future 136 688 -631 -781 -354 -2551
Index option -226 4565 205 4765 2421 -12855
Stock Future -351 2831 1374 2085 2123 -2929
Stock option -140 800 -64 939 -56 -1451
Total -581 8885 884 7008 4134 -19785
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Market Open Interest

Addition/Reduction in Market Open Interest

01/06/2020 29/05/2020 28/05/2020 27/05/2020 26/05/2020

Index Futures 829 -3049 672 2398 315
Index Options 2283 -1370 -489 1013 858
Stock Futures 25308 -66198 35702 9538 9527
Stock Options 4011 -12114 -630 -4502 228
F&O Total 32431 -82731 35254.42 8446.39 10928.24

Increase in Ol with Increase in Price (Long Buildup)

SRTRANSFIN 3,178,200 4,128,600 579.5 1.82% 29.90%
CANBK 8,645,000 10,758,800 92.05 10.57% 24.45%
APOLLOTYRE 7,647,000 9,138,000 104.6 7.95% 19.50%
VOLTAS 3,624,000 4,320,000 540.25 12.94% 19.21%
UBL 993,300 1,175,300 973.7 2.20% 18.32%

Increase in Ol with Decrease in Price (Short Buildup)
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TATACONSUM 10,575,900 11,842,200 359.55 -0.85% 11.97%
SUNPHARMA 38,240,000 41,780,000 465.9 -1.10% 9.26%
INDIGO 2,744,100 2,973,900 945 -1.73% 8.37%
LUPIN 9,011,100 9,724,400 851.5 -1.41% 7.92%
IGL 6,006,000 6,468,000 467.5 -0.53% 7.69%

Nifty Option Open Interest Statistics
Nifty Options Highest ADDITION in Open Interest

4-Jun-20 9700 72.1 349190 1636575 1609125
4-Jun-20 9600 PE 44.2 319642 1709775 1566900
4-Jun-20 10500 CE 4.65 219108 1539450 1352325
4-Jun-20 9800 PE 115.75 315976 1092825 1082625
4-Jun-20 9000 PE 6 134931 2767800 875850
4-Jun-20 10000 CE 43.35 624265 1988175 875700
4-Jun-20 10200 CE 15.2 295792 1162725 851025
4-Jun-20 10400 CE 6.45 122793 817725 780075
4-Jun-20 9500 PE 28.25 371863 1852875 753750
4-Jun-20 9900 CE 71.35 502380 1174875 708300
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Nifty Options Highest REDUCTION in Open Interest

4-Jun-20 9500 329.35 56676 630675 -890700
4-Jun-20 9600 CE 246.4 83013 499275 -601800
4-Jun-20 8500 PE 19 30704 582300 -440025
4-Jun-20 9200 PE 10 161959 1630800 -376050
4-Jun-20 9700 CE 167.45 177660 972300 -347025
25-Jun-20 9500 CE 456.55 19142 1123575 -330750
4-Jun-20 9400 CE 415.85 16063 374475 -308925
25-Jun-20 9400 CE 527.5 7367 308175 -198300
4-Jun-20 8300 PE 1.55 5249 133350 -156825
25-Jun-20 9700 CE 326.95 21924 297150 -144150

Call -Put Options Open Interests Distributions for June'20 Contract
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Stock Option Open Interest Statistics
Stock Options With Highest ADDITION in Open Interest

IDEA 25-Jun-20 6 211 28126000 5782000
IDEA 25-Jun-20 4 PE 0.1 242 19796000 4312000
IDEA 25-Jun-20 8 CE 0.45 372 28126000 4214000
IDEA 25-Jun-20 7 CE 0.7 356 35476000 4116000
IDEA 25-Jun-20 6 PE 0.6 295 43316000 2352000
ADANIPOWER 25-Jun-20 35 PE 0.6 423 2630000 2110000
IDEA 25-Jun-20 3 PE 0.05 54 16562000 2058000
SBIN 25-Jun-20 190 CE 4.35 4245 3963000 1827000
SBIN 25-Jun-20 180 CE 6.9 7295 6726000 1761000
SBIN 25-Jun-20 170 PE 10.35 2361 2496000 1611000
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Stock Options With Highest REDUCTION in Open Interest

SBIN 25-Jun-20 160 2915 3861000 -1254000
TATAMOTORS 25-Jun-20 90 CE 7.2 3104 3362600 -1186800
BANKBARODA 25-Jun-20 40 CE 4.7 2115 2138400 -1107000
FEDERALBNK 25-Jun-20 45 CE 4.05 850 1575000 -1071000

ASHOKLEY 25-Jun-20 45 CE 4.35 1518 2680000 -1032000
ITC 25-Jun-20 200 CE 6.65 3897 3340800 -914400
SBIN 25-Jun-20 140 PE 1.55 2058 2751000 -840000
PFC 25-Jun-20 80 CE 5.25 878 626200 -818400

IDEA 25-Jun-20 7 PE 1.1 92 18816000 -784000

MANAPPURAM 25-Jun-20 130 CE 8.75 524 480000 -774000
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Ashika Stock Broking Limited (“ASBL") started its journey in the year 1994, and is presently offering a wide bouquet of services to its valued clients
including broking services, depository services and distributorship of financial products (Mutual funds, IPO & Bonds). It became a “Research Entity”
under SEBI (Research Analyst) Regulations 2014 in the year of 2015 (Reg No. INH000000206).

ASBL is a wholly owned subsidiary of Ashika Global Securities (P) Ltd., a RBI registered non-deposit taking NBFC Company. ASHIKA GROUP (details
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 except routine
matters.

Disclosure

Research reports are being prepared and distributed by ASBL in the sole capacity of being a Research Analyst under SEBI (Research Analyst) Regulations
2014. The following disclosures and disclaimer are an essential part of any Research Report so being distributed.

*ASBL or its associates, its Research Analysts (including their relatives) may have financial interest in the subject company(ies). And, 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.

*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 the source research report or date of the concerned public
appearance. However ASBL's associates may have actual / beneficial ownership of 1% or more of securities of the subject company(ies).

*ASBL or its Research Analysts (including their relatives) do not have any other material conflict of interest at the time of publication of the source
research report or date of the concerned public appearance. However ASBL's associates might have an actual / potential conflict of interest (other than
ownership).
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*ASBL or its associates may have received compensation for investment banking, merchant banking, 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/
research recommendation. Moreover, Research Analysts have not received any compensation from the companies mentioned in the research report/
recommendation in the past twelve months.

*The subject companies in the research report/ recommendation may be a client of or may have been a client of ASBL during the twelve months
preceding the date of concerned public appearance for investment banking/ merchant banking / brokerage services.

*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.

*Research Analysts have not served as an officer, director or employee of the companies mentioned in the report/ recommendation.

*Neither ASBL nor its Research Analysts have been engaged in market making activity for the companies mentioned in the report / recommendation.

Disclaimer

The research recommendations and information are solely for the personal information of the authorized recipient and does not construe to be an offer
document 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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