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*All Future Stock 

  

 

 

SGX 17,366 (-33) 
 

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 17200 on declines and 17400 on advances. 

 
 

 
 

Description        28-Feb       27-Feb 

Nifty Spot   17303.95 17392.70 

Nifty March 17,406.05 17509 

Nifty April 17,508.00 17,609 

MACD (12,26,9) -131.49 -109.63 

RSI (14) 30.60 32.91 

50 Day SMA    17,904.25 17,926.58 

100 Day SMA 18,003.75 18,004.03 

200 Day SMA     17,383.99 17,376.38 
 

 
 

 

 
 

 
 
 

 
 
 

 
 
 
 
 

 28-Feb 27-Feb 24-Feb 23-Feb 22-Feb 

NIFTY Discount/Premium 102.1 116.3 94.2 117.65 11.7 

COST OF CARRY%    0.59    0.66    0.54    0.66 0.066 

PCR(OI) 0.51 0.55 0.58 0.66 0.5471 

PCR(VOL) 0.91 0.88 0.92 0.96 0.96 

A/D RATIO (Nifty 50) 0.47 0.47 0.78 0.78 0.063 

A/D RATIO (All Stocks) 0.95 0.23 0.64 0.74 0.21 

ATM IV, CE   15.09   15.50   10.89   12.39   17.45 

VIX 14.02 13.87 14.18 15.07 15.58 

ATM IV, PE 12.81 11.76 11.74 12.32 13.30 

Date Nifty % Change Open Interest % Change 

28-Feb 17403.4 -0.54% 11751150 5.84% 

27-Feb 17497.95 -0.35% 11102500 5.78% 

24-Feb 17559.25 -0.27% 10495950 151.69% 

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% 

Description Net investment (in cr) 

FII CASH -4559 

DII CASH +4609.87 

FII IDX FUTURE            -1357.97 

FII IDX OPTION +4445.93 

FII STK FUT +1068.73 

FII STK OPTION -155.25 

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   17406.05 17852 17239 17512 17617 

BANKNIFTY  40490 40296 40103 40667 40845 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                              March 1, 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 

HCLTECH 29MAR2023 1093.75 0.36 17325000 34.02 

BANKBARODA 29MAR2023 158.65 -0.38 133461900 30.97 

BIOCON 29MAR2023 230.6 -0.26 41193000 26.69 

CIPLA 29MAR2023 912.8 -4.53 11512150 23.91 

ESCORTS 29MAR2023 2000.1 1.6 1407450 15.58 

ABB 29MAR2023 3224.65 3.03 1634500 14.64 

BAJAJ-AUTO 29MAR2023 3675.05 0.4 1318250 12.65 

TECHM 29MAR2023 1108.35 -0.88 11104800 10.56 

TORNTPOWER 29MAR2023 511.05 1.07 3435000 10.31 

LALPATHLAB 29MAR2023 1952.05 2.77 801750 9.68 

Scrip LTP %Chg OI %ChgOI 

MCX 29MAR2023 1412.3 1.68 928400 -4.25 

CUB 29MAR2023 138.8 2.13 11790000 -2.24 

RBLBANK 29MAR2023 156.35 1.86 23315000 -2.02 

RAMCOCEM 29MAR2023 718.25 1.11 2497300 -1.84 

EXIDEIND 29MAR2023 176.5 1.35 18356400 -1.68 

TATAPOWER 29MAR2023 203.4 1.12 97527375 -1.61 

UBL 29MAR2023 1449.9 0.87 1121200 -1.3 

DELTACORP 29MAR2023 188.8 3.17 18158000 -1.11 

ATUL 29MAR2023 7071 0.31 178950 -1.08 

MRF 29MAR2023 85200 0.18 58570 -0.93 

 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 

MEDIA 1704.80 +2.46 

REALTY 393.20 +1.14 

AUTO 12731.80 +0.45 

PSU BANK 3658.35 +0.40 

Scrip Closing %change 
OIL & GAS 6941.65 -1.34 

PHARMA 11747.10 -1.31 

ENERGY 21682.25 -1.00 

I.T. 29663.95 -0.85 

Scrip Closing %change 
VEDL 268.35 -6.61 

ATLG 678.55 -5.00 

ADANITRANSMI. 642.90 -4.99 

CIPLA 906.40 -4.61 

Scrip Closing % change 
ADANIENT 1363.85 +14.27 

JSWENERGY 234.65 +12.68 

ZEEL 195.60 +6.91 

YES BANK 17.45 +6.40 

Scrip  Put Call P/C Ratio 

HONAUT  2460 1485 1.66 

METROPOLIS  84400 57600 1.47 

IPCALAB  219700 179400 1.22 

ASHOKLEY  20180000 20650000 0.98 

POWERGRID  9371700 9671400 0.97 

MCX  206000 214400 0.96 

TORNTPHARM  50000 54500 0.92 

MFSL  289250 316550 0.91 

PAGEIND  3360 3690 0.91 

LICHSGFIN  4810000 5404000 0.89 

Description Put Call P/C Ratio 

ATUL 5925 35175 0.17 

FSL 603200 2090400 0.29 

NTPC 14364000 47070600 0.31 

WHIRLPOOL 145950 446250 0.33 

DALBHARAT 47000 129000 0.36 

PIIND 101250 273500 0.37 

SHREECEM 25200 66625 0.38 

CROMPTON 534000 1359000 0.39 

MOTHERSON 6061500 15558750 0.39 

SRF 440250 1127250 0.39 

      
 

 
 

 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 

ATGL 862225 908341 94.92 

UNOMINDA 1446135 1555565 92.97 

ANURAS 335908 371730 90.36 

RBA 1751975 1985145 88.25 

MOIL 242531 278472 87.09 

CHOLAHLDNG 405021 472098 85.79 

DEVYANI 2017920 2394620 84.27 

SKFINDIA 21996 27314 80.53 

ABSLAMC 35228 44110 79.86 

MSUMI 5843939 7397534 79 

SUVENPHAR 143589 181950 78.92 

HGS 79952 101809 78.53 

POWERGRID 21496667 27419459 78.4 

DABUR 1821496 2330523 78.16 

BAJAJHLDNG 137002 178171 76.89 

TATACONSUM 1841080 2395442 76.86 

MAXHEALTH 1151369 1538948 74.82 

MEDPLUS 131424 175770 74.77 

BHARTIARTL 7879349 10562614 74.6 

CAMS 47703 64110 74.41 

COLPAL 657222 885560 74.22 

HCLTECH 15353640 20793703 73.84 

KAJARIACER 115657 156858 73.73 

AIAENG 95345 129408 73.68 

DELHIVERY 5791875 7899730 73.32 

MOTILALOFS 69953 95928 72.92 

MANYAVAR 66419 91118 72.89 

INDHOTEL 4659046 6413231 72.65 

PAGEIND 18843 25983 72.52 

MAPMYINDIA 28447 39676 71.7 

Company Price (Rs) Day High 

Triveni Turbine 317.55 330 

Equitas Small Fin. 71.5 73.4 

Supreme Industries 2,761.35 2,855.30 

ION Exchage 3,370.90 3,406.30 

Vaishali Pharma 183.55 193.75 

PG Electroplast 1,393.15 1,410.95 

Foseco India 2,242.15 2,259.95 

Kirloskar Ferrous 433.6 439.1 

Goyal Aluminiums 271.7 271.9 

Medico Remedies 343.95 347 

  Top 30 High Delivery Stocks 

  52-week high stocks 
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Company Price Day’s Low 

Adani Wilmar 361.65 327.25 

Adani Green Energy 485.3 439.1 

Adani Transmission 642.9 642.9 

Adani Total Gas 678.55 678.55 

Piramal Enterprises 770.65 765.1 

Brightcom Group 22.95 22.7 

Angel One 1,019.55 1,010 

Share India Sec. 1,069.40 990.6 

GR Infraprojects 1,036.15 993.05 

Polyplex Corporation 1,352.80 1,345.05 

  52-week low stocks 
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