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DERIVATIVE RESEARCH

[ index Level

Index Close S1 S2 R1 R2
NIFTY 17205.8 17852 16898 17467 17728
BANKNIFTY 39705.6 39250 38794 40498 41290
I Nifty Snapshot
Description 13-March 10-March
Nifty Spot 17154.30 17412.90
Nifty March 17205.8 17,452.5
Nifty April 17,388.70 17,550.05
MACD (12,26,9) -120.14 -93.36
RSI (14) 35.04 41.14
50 Day SMA 17,804.46 17,825.20
100 Day SMA 18,027.03 18,030.36
200 Day SMA 17,440.02 17,434.38

| Nifty Option OI Concentration  «rigurc in Lakhs*

3172

27.84

u 1] ]
=11 = 1]
o o [=]

5237

mCall mPut

3441

L T

27.87

[*]
o
w

mm 1005
I 3511
]

53.24

16700 16300 16500 17000 17100 17200 17300 17400 17500 176

14.74

~
.
(]
@
)
-]
=
- =
@
o

0

I Nifty Option OI Change

*Figure in Lakhs*

| Nifty Outlook

SGX 17,176 (-3.00)

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 rangeof 17100 on declines and 17300 on advances.
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ISentiment Indicator

13- 10- 9- 8- 6-
March March March March March
NIFTY Discount/Premium 51.5 46.6 48.6 44.3 63.5
COST OF CARRY% 0.3 0.21 0.27 0.25 0.35
PCR(OI) 0.50 0.69 0.70 1.25 1.03
PCR(VOL) 1.08 0.94 1.01 1.01 0.96
A/D RATIO (Nifty 50) 0.04 0.42 0.35 1.72 3.08
A/D RATIO (All Stocks) 0.12 0.47 0.63 1.20 1.63
ATM 1V, CE 20.94 9.80 10.32  10.57 8.78
VIX 16.21 13.41 12.45 12.45 12.26
ATM 1V, PE 17.89  12.65 12.72  12.68 10.31
*All Future Stock
| nifty v/s o1
Date Nifty % Change OpenInterest % Change
13-March 17205.8 -1.41% 11623300 0.63%
10-March 17452.55 -1.10% 11550200 6.04%
9-March 17645.1 -0.85% 10892050 11.95%
8-March 17794.55 0.11% 10171150 3.89%
6-March 17774.95 0.59% 9790350 -9.70%
3-March 17671.55 1.56% 10842300 -8.33%
2-March 17399.4 -0.76% 11826900 2.95%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH -1546.86
DII CASH +1418.58
FIIIDX FUTURE -619.93
FIIIDX OPTION +8011.53
FII STK FUT -1585.89
FII STK OPTION -90.33
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| Fir’s activity in Nifty future
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I Top 10 long build up stocks

Scrip LTP %Chg o1 %ChgOI
IPCALAB 29MAR2023 796.9 -0.67 2218450 19.67
INDUSINDBK 29MAR2023 1061.8 -7.58 28867950 13.25
BANKNIFTY 29MAR2023 39705.6 -2.24 2625175 13.22
NAVINFLUOR 29MAR2023 4089.05 -2.07 477600 11.95
AUBANK 29MAR2023 585.35 -5.24 13493000 11.85
TECHM 29MAR2023 1137.95 6.92 12487200 9.77
ATUL 29MAR2023 6853.7 -2.4 152250 9.49
PERSISTENT 29MAR2023 4638.45 -2.2 1033550 8.27
DEEPAKNTR 29MAR2023 1806.3 -0.42 1585000 7.09
CUB 29MAR2023 134.6 -2.92 12495000 6.89

| Top 10 short build up stocks
Scrip LTP %Chg oI %ChgOI
MGL 29MAR2023 991.8 0.05 2445600 -9.29
LALPATHLAB 29MAR2023 1833.2 0.05 806250 -6.98
GAIL 29MAR2023 110.05 -1.03 62842200 -6.25
POWERGRID 29MAR2023 226.6 -0.46 33963300 -5.67
RAMCOCEM 29MAR2023 714.5 -2.18 2492200 -5.21
COALINDIA 29MAR2023 221.4 -1.62 34881000 -5.19
GUJGASLTD 29MAR2023 509.8 -0.57 4701250 -5.17
SIEMENS 29MAR2023 3272.25 -1.32 1783375 -5.09

ABB 29MAR2023 3287.8 -3.07 1574250 -5.05
BALRAMCHIN 29MAR2023 401.7 0.37 6596800 -4.85
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I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
ENERGY 22561.65 -0.60 PSU BANK 3746.55 -2.87
PHARMA 11597.35 -0.74 MEDIA 1684.45 -2.51
FMCG 44953.60 -0.84 PVT BANK 20104.85 -2.44
Oil & Gas 7164.30 -0.85 AUTO 39564.70 -2.27
I Stocks to out perform I stocks to under perform
Scrip Closing % change
TECHM 1133.80 +6.84 Scrip Closing %change
ADANITRANS. 949.65 +5.00 INDUSBANK 1060.10 -7.40%
ATLG 997.05 +5.00 PEL 706.35 -5.24
ADANIGREEN 716.80 +4.99 RBL BANK 146.82 -5.20
YES BANK 15.65 -5.15
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
BALRAMCHIN 5129600 5308800 0.97
HINDPETRO 5208300 5886000 0.88
BANKBARODA 51866100 59424300 0.87
BAJAJ-AUTO 1091250 1267000 0.86
JINDALSTEL 5290000 6497500 0.81
PFC 33480000 41620600 0.8
CANBK 20150100 25960500 0.78
COALINDIA 15183000 19857600 0.76
MARICO 1603200 2112000 0.76
NATIONALUM 15690000 20737500 0.76
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
ABBOTINDIA 9000 108840 0.08
ATUL 17775 147225 0.12
PAGEIND 6270 27780 0.23
OFSS 37000 155600 0.24
BOSCHLTD 48000 191300 0.25
MRF 8670 34760 0.25
SYNGENE 409000 1663000 0.25
ALKEM 65400 251600 0.26
RAMCOCEM 217600 839800 0.26
WHIRLPOOL 170450 665000 0.26
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
ADANIGREEN 834651 854810 97.64
ADANITRANS 567403 589390 96.27
MAHLOG 686425 726899 94.43
SUNDRMFAST 338643 359512 94.2
CHEMPLASTS 536778 577260 92.99
ATGL 434466 467738 92.89
GALAXYSURF 40899 45306 90.27
SUVENPHAR 377023 421391 89.47
UNOMINDA 970795 1095801 88.59
SKFINDIA 21045 25410 82.82
ENDURANCE 133651 161976 82.51
NAM-INDIA 458650 565378 81.12
KAJARIACER 103193 131330 78.58
ABSLAMC 83308 110180 75.61
JMFINANCIL 699406 936835 74.66
DABUR 1050276 1409053 74.54
GODREICP 646467 867341 74.53
ASTRAL 567133 762484 74.38
SOBHA 72930 98405 74.11
MCDOWELL-N 1261249 1719241 73.36
MARICO 934657 1285925 72.68
MARUTI 347704 479314 72.54
MFSL 1087410 1500442 72.47
GRINDWELL 47386 65873 71.94
BERGEPAINT 612215 853527 71.73
BRIGADE 103338 144841 71.35
BRITANNIA 201512 282671 71.29
ASAHIINDIA 29755 42272 70.39
BHARTIARTL 2415924 3447889 70.07
POWERGRID 6894672 9907240 69.59

I 52-week high stocks

Company Price (Rs) Day High
Hindustan Aeron 2,793.35 2,914
NCC 97.5 102.5
Mahanagar Gas 990.35 1,006.65
Cummins India 1,668.10 1,696.95
Action Const. Equip 388.65 396.55
Jindal Hisar 562.8 576.9
Kaynes Technology 970.3 992.65
S Chand And Co 214.15 233.4
Kalpataru PowerTrans 579.4 597

Lloyds Metals&Energy 294.15 324.8
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I 52-week low stocks

Company Price Day’s Low
Reliance Industries 2,284.50 2,275
Piramal Enterprises 706.35 703.25
Brightcom Group 19.75 19.5
Tata Consumer Produc 694.15 691.75
Page Industries 36,267.15 36,130
PVR 1,497.05 1,483
Gland Pharma 1,154.35 1,130
Muthoot Finance 929.1 924.05
Piramal Pharma 69.9 69.6

Biocon 218.15 216.65
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