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*All Future Stock 

  

 

 

SGX 17,730 (+98) 
 

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

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

is likely to witness a range    of 17500 on declines and 17700 on advances. 

 
 

 
 

Description        3-March       2-March 

Nifty Spot   17,594.35 17321.90 

Nifty March 17671.55 17,399.40 

Nifty April 17,817.00 17,489.90 

MACD (12,26,9) -133.03 -147.19 

RSI (14) 46.28 34.67 

50 Day SMA    17,857.36 17,868.02 

100 Day SMA 18,012.03 18,005.92 

200 Day SMA     17,404.12 17,397.35 
 

 
 

 

 

 
 

 
 
 

 
 
 
 
 

 3-
March 

2-
March 

1-
March 

28-Feb 27-Feb 

NIFTY Discount/Premium 77.2 66.01 88.05 102.1 116.3 

COST OF CARRY%    0.43    0.38    0.50    0.59    0.66 

PCR(OI) 1.13 0.62 0.77 0.51 0.55 

PCR(VOL) 0.84 0.99 0.92 0.91 0.88 

A/D RATIO (Nifty 50) 2.25 0.42 6.14 0.47 0.47 

A/D RATIO (All Stocks) 2.28 0.67 3.68 0.95 0.23 

ATM IV, CE   6.86   2.75   12.62   15.09   15.50 

VIX 12.18 12.97 12.99 14.02 13.87 

ATM IV, PE 10.02 1.06 12.47 12.81 11.76 

Date Nifty % Change Open Interest % Change 

3-March 17671.55 1.56% 11355400 -3.99% 

2-March 17399.4 -0.76% 11826900 2.95% 

1-March 17532.7 0.74% 11488400 -2.24% 

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% 

Description Net investment (in cr) 

FII CASH +246.24 

DII CASH +2089.92 

FII IDX FUTURE            +3938.31 

FII IDX OPTION -5501.20 

FII STK FUT +2475.36 

FII STK OPTION -169.50 

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   17671.55 17852 17374 17773 17874 

BANKNIFTY  41423.65 40932 40442 41737 42051 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                              March 6, 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 

TATASTEEL 29MAR2023 107.75 2.33 228519500 10.83 

PFC 29MAR2023 156.25 3.48 51360800 8.39 

M&MFIN 29MAR2023 255.3 0.67 23880000 7.68 

BHARATFORG 29MAR2023 828 -1.05 7616000 7.6 

VOLTAS 29MAR2023 911.6 -0.33 5359200 7.56 

CIPLA 29MAR2023 884.3 -0.9 13164450 6.99 

APOLLOTYRE 29MAR2023 317.95 0.63 12299000 6.58 

NAVINFLUOR 29MAR2023 4214.05 0.94 421350 6.16 

MCDOWELL-N 29MAR2023 761.3 2.81 14311250 5.63 

ICICIGI 29MAR2023 1086.7 -0.37 3368125 5.6 

Scrip LTP %Chg OI %ChgOI 

ADANIPORTS 29MAR2023 687.1 9.72 42100625 -8.22 

MANAPPURAM 29MAR2023 106.4 1.77 36348000 -7.3 

MCX 29MAR2023 1451.6 3.09 874000 -7.18 

ATUL 29MAR2023 7072.6 0.65 157650 -5.4 

MARUTI 29MAR2023 8635.05 0.67 2145200 -5.27 

BANKBARODA 29MAR2023 173.55 4.77 92611350 -4.88 

HCLTECH 29MAR2023 1124.4 1.21 12848500 -4.69 

SRF 29MAR2023 2280.55 0.99 3606750 -4.54 

LT 29MAR2023 2159.4 1.34 7676700 -4.35 

BAJAJ-AUTO 29MAR2023 3746.8 0.43 1108750 -3.9 

 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 

PSUBANK 3970.15 +5.40 

METAL 5667.90 +3.55 

BANK 41251.35 +2.13 

FIN SERVICES 18264.50 +1.77 

Scrip Closing %change 
PHARMA 11781.80 +0.18 

CPSE 2925.65 +0.26 

I.T. 29817.05 +0.34 

AUTO 12787.05 +0.38 

Scrip Closing %change 
YES BANK 16.85 -3.71 

SHREECEM 25655.90 -3.47 

TECHM. 1085.15 -2.22 

GSPL 277.35 -1.96 

Scrip Closing % change 
ADANIENT. 1879.50 +16.94 

ADANIPORTS 684.65 +9.91 

UNION BANK 72.40 +8.30 

BANNK OF INDIA 80.30 +6.15 

Scrip  Put Call P/C Ratio 

METROPOLIS  112000 102800 1.09 

BANKBARODA  53147250 49145850 1.08 

CANBK  18470700 18014400 1.03 

VEDL  25358000 24556000 1.03 

POWERGRID  11558700 11345400 1.02 

MFSL  400400 427700 0.94 

NATIONALUM  13320000 14955000 0.89 

KOTAKBANK  5168000 5910400 0.87 

SBIN  35730000 41560500 0.86 

BANDHANBNK  5747400 6768000 0.85 

Description Put Call P/C Ratio 

ATUL 11475 93375 0.12 

ABBOTINDIA 5240 32080 0.16 

HONAUT 2040 11820 0.17 

WHIRLPOOL 165900 994700 0.17 

BOSCHLTD 29550 135400 0.22 

SHREECEM 41150 153125 0.27 

NTPC 19362900 60579600 0.32 

NAVINFLUOR 77100 220350 0.35 

BERGEPAINT 702900 1937100 0.36 

PIIND 116500 314250 0.37 

      
 

 
 

 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 

GRINDWELL 127962 140418 91.13 

GODREJIND 263453 292850 89.96 

UNOMINDA 303850 343560 88.44 

OFSS 82941 95563 86.79 

VTL 776501 903609 85.93 

SUVENPHAR 140888 167652 84.04 

GRINFRA 141765 169163 83.8 

ADANITRANS 847660 1014976 83.52 

BRIGADE 141883 174847 81.15 

PETRONET 2058048 2554858 80.55 

SUNDRMFAST 130941 164471 79.61 

PFIZER 8869 11203 79.17 

BATAINDIA 582717 742696 78.46 

SKFINDIA 18455 23605 78.18 

IPCALAB 281436 369506 76.17 

BBTC 23377 31163 75.02 

MSUMI 3679524 4980364 73.88 

CHOLAHLDNG 15541 21226 73.22 

TEAMLEASE 12495 17089 73.12 

BHARTIARTL 4209794 5759333 73.1 

MAHLOG 392217 538956 72.77 

SCHAEFFLER 100034 137521 72.74 

MOTILALOFS 53398 73708 72.45 

ABSLAMC 42325 59120 71.59 

DALBHARAT 219943 309225 71.13 

DABUR 672816 970153 69.35 

BAYERCROP 10916 15832 68.95 

ORIENTELEC 52441 76390 68.65 

MARUTI 299304 437977 68.34 

MANAPPURAM 5345569 7839334 68.19 

Company Price (Rs) Day High 

Finolex Cables 775.85 782.95 

Imagicaaworld Enter 49.25 49.4 

Equitas Small Fin. 75.8 76.85 

ISMT 75.4 77.6 

NMDC Steel 38.25 38.55 

Hariom Pipe Inds. 448.2 451 

Cigniti Technologies 749.05 758.5 

TD Power Systems 154.5 155 

WPIL 2,038.85 2,038.85 

Tega Industries 683.8 695 

  Top 30 High Delivery Stocks 

  52-week high stocks 
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Company Price Day’s Low 

Cipla 878.65 877 

Brightcom Group 22.1 21.05 

Page Industries 37,296.35 36,879.90 

Muthoot Finance 950.2 945 

Laurus Labs 311.9 305 

Ipca Laboratories 801 798 

Alembic Pharma 502.75 476.5 

Piramal Pharma 78.2 77.85 

Mahindra Logistics 363.2 357.3 

Relaxo Footwears 769 767.1 

  52-week low stocks 
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