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None 

*All Future Stock 

 

 

 

SGX 17,514 (-28) 
 

Today the markets are likely to open on a negative note. Singapore Nifty 

and other Asian markets are trading in red zone. The coming session is 

likely to witness a range    of 17400 on declines and 17700 on advances. 

 
 

 
 

Description        24-Feb       23-Feb 

Nifty Spot   17465.80 17554.30 

Nifty March 17,560.00 17,628.90 

Nifty April 17,657.60 17,734.00 

MACD (12,26,9) -89.18 -69.22 

RSI (14) 34.92 36.20 

50 Day SMA    17,944.10 17,963.08 

100 Day SMA 18,002.85 17,997.06 

200 Day SMA     17,368.46 17,361.96 
 

 
 

 

 
 

 
 
 

 
 
 

 
 
 
 
 

 24-Feb 23-Feb 22-Feb 21-Feb 20-Feb 

NIFTY Discount/Premium 94.2 117.65 11.7 13.4 22.4 

COST OF CARRY%    0.54    0.66 0.066 0.075 0.125 

PCR(OI) 0.58 0.66 0.5471 0.694 0.61 

PCR(VOL) 0.92 0.96 0.96 1.0267 1.02 

A/D RATIO (Nifty 50) 0.78 0.78 0.063 0.61 0.61 

A/D RATIO (All Stocks) 0.64 0.74 0.21 0.59 0.52 

ATM IV, CE   10.89   12.39   17.45   14.09   13.81 

VIX 14.18 15.07 15.58 14.00 13.38 

ATM IV, PE 11.74 12.32 13.30 11.48 12.79 

Date Nifty % Change Open Interest % Change 

24-Feb 17559.25 -0.27% 8973975 115.2% 

23-Feb 17511.25 -0.32% 4170150 -29.08% 

22-Feb 17566 -1.54% 5880100    -15.40% 

21-Feb 17840.1 -0.13% 6950700 -17.27 

20-Feb 17862.65 -0.49% 8401900 -8.19% 

17-Feb 17951 -0.62% 9151350 -0.67% 

16-Feb 18062.85 0.15% 9212850 -3.25% 

Description Net investment (in cr) 

FII CASH -1470.34 

DII CASH +1400.98 

FII IDX FUTURE            -260.25 

FII IDX OPTION -3046.06 

FII STK FUT -138.37 

FII STK OPTION +256.75 

IINN  Index Level   

 Nifty v/s OI 

Nifty Option OI Concentration 

   Stock is in ban period 

Sentiment Indicator 

 Nifty Outlook 

Index Close S1 S2 R1 R2 

NIFTY   17559.25 17852 17400 17670 17780 

BANKNIFTY  40172 39948 39725 40509 40846 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                              February 27, 2023 
     SHARE INDIA SECURITIES LTD           

 Nifty Snapshot  

*Figure in Lakhs* 

 Fund Flow (FII/DII 

*Figure in Lakhs* 
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Scrip LTP %Chg OI %ChgOI 

PEL 29MAR2023 800 0.04 5730450 16.05 

GAIL 29MAR2023 104.1 5.31 63400350 14.74 

GNFC 29MAR2023 554.3 5.05 8125000 12.11 

HDFCAMC 29MAR2023 1829.7 2.57 2430600 11.25 

ESCORTS 29MAR2023 2008.25 -1.38 1059025 9.84 

MPHASIS 29MAR2023 2205.15 0.68 1591700 6.57 

BERGEPAINT 29MAR2023 557.25 -0.66 6921200 6.57 

HINDPETRO 29MAR2023 218.55 -2.3 21924000 5.88 

HINDALCO 29MAR2023 417.05 -4.83 25130000 5.84 

WHIRLPOOL 29MAR2023 1327.05 4.16 884450 5.73 

Scrip LTP %Chg OI %ChgOI 

ZEEL 29MAR2023 196.25 -1.8 71967000 -9.92 

AARTIIND 29MAR2023 539.1 2.82 4182000 -6.3 

ONGC 29MAR2023 155.6 -0.06 32751950 -5.88 

ASHOKLEY 29MAR2023 141.8 0.32 64165000 -5.61 

VOLTAS 29MAR2023 894.85 -1.1 4318800 -5.23 

APOLLOTYRE 29MAR2023 320.05 -3.02 10983000 -4.39 

GLENMARK 29MAR2023 441.8 -2 4399300 -4.32 

TECHM 29MAR2023 1124.05 -0.94 10459200 -4.16 

SHRIRAMFIN 29MAR2023 1223.7 1.52 4380000 -3.55 

EXIDEIND 29MAR2023 176.35 1.32 19112400 -3.53 

 Top 10 long build up stocks 

Top 10 short build up stocks 

 Nifty discount / premium 
 FII’s activity in Nifty future 

*Amt in Crores* 
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Scrip Closing % change 

CPSE 2878.70 +1.04 

Oil & Gas 7067.75 +0.77 

PSE 4386.10 +0.69 

Energy 21946.65 +0.66 

Scrip Closing %change 
METAL 5443.60 -3.00 

PSU BANK 3617.55 -0.88 

AUTO 12869.10 -0.87 

REALTY 380.45 -0.54 

Scrip Closing %change 
ATLG 751.81 -5.00 

ADANI GREEN. 486.50 -5.00 

ADANITRANS. 712.30 -4.99 

HINDALCO 415.25 -4.86 

Scrip Closing % change 
GAIL 103.45 +5.51 

WHIRLPOOL 1321 +4.05 

DIXON 2796.95 +4.05 

SANOFI 5563.15 +3.82 

Scrip  Put Call P/C Ratio 

METROPOLIS  72400 35600 2.03 

ATUL  11625 6600 1.76 

IPCALAB  243100 147550 1.65 

TORNTPHARM  35000 22000 1.59 

NATIONALUM  10050000 10305000 0.98 

BALRAMCHIN  1612800 1702400 0.95 

ICICIPRULI  1011000 1078500 0.94 

RBLBANK  7630000 8125000 0.94 

BAJAJ-AUTO  331000 357000 0.93 

HINDPETRO  2918700 3123900 0.93 

Description Put Call P/C Ratio 

FSL 431600 1643200 0.26 

GLENMARK 520550 1412300 0.37 

HAVELLS 220500 583000 0.38 

IDFC 5190000 13620000 0.38 

INTELLECT 166000 429000 0.39 

DALBHARAT 30000 74500 0.4 

SRF 366375 924000 0.4 

TRENT 90000 223600 0.4 

VOLTAS 1689000 4255200 0.4 

ALKEM 18800 46400 0.41 

      
 

 
 

 Stocks to under perform 

 Top 10 High PCR Ratio Stocks 

 Indices to out perform  Indices to under perform 

 Stocks to out perform 

  Top 10 Low PCR Ratio Stocks 
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Company Deliverable Qty Traded Qty % Dly Qty To Trd Qty 

SUVENPHAR 693103 721553 96.06 

SUNDRMFAST 517624 539401 95.96 

SIS 159310 170215 93.59 

UNOMINDA 1433715 1555155 92.19 

PRESTIGE 1732662 2051866 84.44 

SAPPHIRE 112711 135170 83.38 

POWERGRID 6090914 7356623 82.79 

ORIENTELEC 463608 560875 82.66 

PETRONET 1743457 2114473 82.45 

ATGL 115942 141442 81.97 

CREDITACC 197948 249544 79.32 

360ONE 56041 70704 79.26 

VINATIORGA 33894 43123 78.6 

WESTLIFE 102029 131897 77.36 

ANURAS 347689 454105 76.57 

NATCOPHARM 99403 131082 75.83 

COLPAL 237568 321998 73.78 

GODREJIND 98158 134970 72.73 

TCI 30869 43190 71.47 

ENDURANCE 59355 83249 71.3 

CONCOR 1766833 2479933 71.25 

MOIL 100663 141691 71.04 

DALBHARAT 274086 388171 70.61 

KIMS 23248 33008 70.43 

SKFINDIA 50941 72384 70.38 

CAMS 27426 39040 70.25 

BLUESTARCO 170359 242528 70.24 

BASF 16517 23699 69.69 

KANSAINER 134090 192584 69.63 

HGS 46223 302216 69.55 

Company Price (Rs) Day High 

Mahindra CIE Auto. 448.6 462.4 

Zen Technologies 266.95 270.9 

Finolex Cables 720.75 729.75 

Jindal Saw 157.55 158.45 

Cyient 966.6 985 

Nucleus Software Exp 624.15 641.95 

Jindal Hisar 489.1 504 

The Anup Engineering 1,164.50 1,229.20 

GNA Axles 920.05 953 

OK Play India 81.4 81.4 

  Top 30 High Delivery Stocks 

  52-week high stocks 
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Company Price Day’s Low 

Macrotech Developers 719.6 711 

Biocon 226.3 217.35 

Adani Green Energy 486.5 486.5 

Godrej Properties 1,080.50 1,077 

Ipca Laboratories 805.45 800 

Reliance Power 10.1 10 

BSE 439.3 438 

Angel One 1,059.10 1,042.40 

Piramal Pharma 82.35 81.7 

Uflex 428.25 425.2 

  52-week low stocks 



6 

  

 

 
 
 
 
 
 
 
 
 
 
 


