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Technical & Derivative Report

Technical Report
A

ClOSing Brief Dow Jones

Benchmark indices Nifty and Sensex closed the trading session on a flat Nasdaq Zzzi - :Z
note with gains of 0.19% and 0.26% respectively. The Nifty closed at SE&P 500 - . -
10548.70. Advance and Decline Ratio in the Nifty stood at 23:27. FISE 100 p— ~ 0'39
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Indian Equity market closed higher for the ninth straight session on Silver(5/0z) 16.75 -0.04 -0.22
Tuesday as investor turned their focus to corporate earnings from Copper(USd/lb) 30830 035 0.11
geopolitical tension. FMCG, Gems & Jewelry and select mid-cap stocks g'e:‘ USD/bbL
gained in the range bound market while Banks, Pharma and Auto stocks U;‘:),TLR ) —— — —
declined. On the technical front, Nifty formed a Hanging Man kind of — 6564 015 023
pattern on the daily chart and closed above its crucial resistance levels 107.30 030 0.28
of 10500 though a hanging man is a bearish candlestick pattern that USD/EUR 12372 0.0002 0.02
W gets usually formed at the end of an uptrend. Nifty with its consecutive - o —
& higher high formation for the last twelve successive days in a row
g indicates that bulls are still holding the momentum in the market. -
[ During the day immediate support is placed around 10,480 levels and Sensex 34170 34000 34305 34565 34735
S the next support is placed around 10,430 levels. On the higher side, the ;
B3N immediate resistance is placed around 10,600 levels and the next R B I I )
® resistance is placed around 10,650 levels. On the option front Nifigy((R0) | 85 | A7 | G55 | SEERS | d0EEE
?2“ maximum Put Ol is at 10400 followed by 10300 strike while maximum
S Call Ol is at 10700 followed by 10500 strikes _
> Sensex 34353
§ Nifty 10534
) 11143
S ﬂ 1oe+ US: US market closed sharply higher on
Hfu l 1oy Tuesday as investor sentiment was
! roeia  boosted by strong results from some of
e, [W*‘ 1oa:  the biggest U.S. companies. Technically
“Am‘ ﬁrﬂ igggg DJIA is presently trading at the 5th leg

w oiss  through Elliot wave count with negative
ﬂ i divergence in oscillators.
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Nifty gained by 0.19% with Nifty future added 5.7 lakh shares in open interest and stock future added 347.2 Lakh
shares in open interest.

Technical & Derivative Report

-Nifty PCR decreased to 1.63 from 1.65

-Total Nifty Calls added 4.5 lakh shares in open interest.

-Total Nifty Puts shaded 3.4 lakh shares in open interest.

-Maximum open interest (Nifty) in Calls for Mar series is at 10700 and 10400 put.

-FlI's sold net Rs.951.39 Cr(provisional), while Dlls bought net Rs.723.81 Cr in cash market.
-Fll bought net Rs.438.72 Cr in F&O

-Securities in Ban Period: IRB, JPASSOCIAT, RCOM & TV18BRDCST

Index Futures
Index Options
Stock Futures
Stock Options
F&O0 Total

Market Open Interest

878
1579
3819
2124
8400

698
1818
7363
1538

11417

ADDITION/REDUCTION IN MARKET OPEN INTEREST

17/04/2018 16/04/2018 13/04/2018 12/04/2018 11/04/2018

689
999
-39228
2213
-35327.84

1469
495
28922
1929
32814.64

Nifty Tracker
Spot 10548.7 10528.35 10480.6 10458.65
% Change in Spot 0.19% 0.46% 0.21% 0.40%
Nifty(FUT) Apr 10551.2 10542.9 10490.4 10465
Nifty(FUT) Apr Vol. 97515 104621 116924 115129
Nifty(FUT) Apr - Ol 26105100 25689825 25459275 24757725
Nifty(FUT) May 10579.35 10571 10519.15 10492.95
Nifty(FUT) May Vol. 5480 4759 5064 4413
Nifty(FUT) May - Ol 1852725 1711425 1638000 1588950

=

; Trade Statistics for 17/04/2018

<

= NSE Index Futures 1,81,940 16111

g NSE Stock Futures 6,70,016 50726 -

N NSE Index Options 52,12,695 4,76,575.88 -

S NSE Stock Options 5.70,170 44049 0.42

i NSE F&O Total Turnover 66,34,821 587,461 1.05

§- NSE Cash Turnover - 28,198.33 990.76

a.- BSE Cash Turnover - 3,531.45 =

SN Total Turnover - 619191 -
Fll Corner (F&0)

FII NET BUYING/SELLING & CHANGE IN OPEN INTEREST (Cr. Rupee)
| a7/o4/2018 |  16/04/2018 |  13/04/2018 |
Net Buying Change In Net Buying Change In Net Buying Change In

Index Future 237 877 -18 786 -249 716
Index option 547 1344 184 2103 193 3058
Stock Future -432 623 38 795 836 109
Stock option 86 280 -80 -39 -64 526
Total 438 3124 124 3645 716 4409

1045
1670
10518
2128
15361.32
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Nifty Option Open Interest Statistics

NIFTY OPTIONS HIGHEST ADDITION IN OPEN INTEREST

Option Type Change In O|
PE

26-Apr-18 10500 56.9 286113 4067850 563700
26-Apr-18 10550 PE 74.2 20943 503175 343125
26-Apr-18 10600 CE 48.2 253368 3236100 280950
26-Apr-18 10700 CE 18 184610 4630650 214575
31-May-18 11000 PE 434.7 3304 790950 168225
31-May-18 11000 CE 32.2 11441 1287150 161625
31-May-18 10400 PE 118.65 8117 801975 149025
26-Apr-18 10600 PE 98.85 89508 889875 142200
26-Apr-18 10650 CE 30.1 22695 674775 137175
31-May-18 10100 PE 59.45 6261 530925 110850

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

26-Apr-18 10300 19.65 173736 4964550 -581325
26-Apr-18 10400 CE 178.15 39861 2076900 -455475
26-Apr-18 10200 PE 12.45 127155 4132425 -338175
26-Apr-18 10100 PE 8.85 77204 2837250 -326925
26-Apr-18 9800 PE 4.65 24730 2906850 -189075
26-Apr-18 10000 PE 6.5 55550 4346700 -132900
26-Apr-18 11000 CE 1.55 29020 3480900 -117225
26-Apr-18 10500 CE 103.3 195657 3878700 -100050
26-Apr-18 10300 CE 266.8 10568 1959000 -97125
26-Apr-18 9300 PE 2.45 2044 561300 -92625

Stock Option Open Interest Statistics

STOCK OPTIONS WITH HIGHEST ADDITION IN OPEN INTEREST
Change in O
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SOUTHBANK 26-Apr-18 0.15 258 6893328 3115254
IDFCBANK 26-Apr-18 47.5 PE 0.2 503 3717000 2394000
SOUTHBANK 26-Apr-18 27.5 CE 0.5 1055 8285250 1855896
GMRINFRA 26-Apr-18 22.5 CE 0.2 173 18315000 1800000
NTPC 26-Apr-18 180 CE 1.35 1097 3444000 1724000
HINDALCO 26-Apr-18 250 CE 2.25 3040 3132500 1407000
ICICIBANK 26-Apr-18 280 PE 2.55 2459 5313000 1377750
GMRINFRA 26-Apr-18 20 CE 0.7 249 17955000 1305000
VEDL 26-Apr-18 300 CE 3.45 4252 3473750 922250
DCBBANK 26-Apr-18 210 CE 2.7 2103 981000 918000

STOCK OPTIONS WITH HIGHEST REDUCTION IN OPEN INTEREST
Change in Ol
25 CE

RCOM 26-Apr-18 0.25 228 14924000 -1596000
RCOM 26-Apr-18 22.5 CE 0.7 191 6608000 -1540000
RCOM 26-Apr-18 20 PE 0.65 88 6132000 -1344000
SOUTHBANK 26-Apr-18 22.5 PE 0.05 62 2717562 -1325640
BANKBARODA 26-Apr-18 130 PE 0.25 465 1236000 -880000
SOUTHBANK 26-Apr-18 25 CE 1.95 225 4706022 -762243
TATAGLOBAL 26-Apr-18 280 CE 6.35 960 1278000 -715500
HINDALCO 26-Apr-18 225 CE 16.65 289 378000 -630000
RCOM 26-Apr-18 27.5 CE 0.15 63 8176000 -616000
RCOM 26-Apr-18 17.5 PE 0.15 35 4424000 -616000
3
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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. INZ000169130) 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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