Share India

You generate, we multiply

DERIVATIVE RESEARCH

[ index Level

March 17,2023

| Nifty Outlook
SGX 17,173 (+151)

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 rangeof 16900 on declines and 17100 on advances.

I Stock is in ban period

IBULHSGFIN, GNFC

Index Close S1 S2 R1 R2
NIFTY 17047.30 17852 16828 17161 17251
BANKNIFTY 39475 39005 38534 39772 40069
I Nifty Snapshot
Description 16-March 15-March
Nifty Spot 16985.60 16972.15
Nifty March 17047.35 17,027.55
Nifty April 17,170.00 17,128.00
MACD (12,26,9) -192.41 -174.88
RSI (14) 31.99 31.40
50 Day SMA 17,733.78 17,758.72
100 Day SMA 18,010.52 18,016.43
200 Day SMA 17,449.11 17,447.49

ISentiment Indicator

| Nifty Option OI Concentration  «rigurc in Lakhs*
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I Nifty Option OI Change

*Figure in Lakhs*
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16- 15- 14- 13- 10-
March March March March March
NIFTY Discount/Premium 61.4 55.4 82.75 51.5 46.6
COST OF CARRY% 0.36 0.32 0.48 0.3 0.21
PCR(OI) 0.60 0.49 0.49 0.50 0.69
PCR(VOL) 0.98 0.98 1.05 1.08 0.94
A/D RATIO (Nifty 50) 1.27 0.66 0.28 0.04 0.42
A/D RATIO (All Stocks) 0.58 0.76 0.36 0.12 0.47
ATM 1V, CE 15.94 18.17 19.98 20.94 9.80
VIX 16.21 16.29 16.21 16.21 13.41
ATM 1V, PE 17.36  17.96 17.62 17.89 12.65
*All Future Stock
| nifty v/s o1
Date Nifty % Change OpenInterest % Change
16-March 17047.3 0.06% 12300850 -0.72%
15-March 17027.55 -0.57% 12856450 4.06%
14-March 17125.75 -0.47% 12354550 6.29%
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%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH -282
DII CASH +2051
FIIIDX FUTURE -1814.68
FIIIDX OPTION +20333
FII STK FUT -1418.74
FII STK OPTION +242.86
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| Fir’s activity in Nifty future | Nifty discount / premium
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I Top 10 long build up stocks

Scrip LTP %Chg oI %ChgOI
MOTHERSON 29MAR2023 68.85 -10.35 80595000 33.33
BPCL 29MAR2023 351.75 6.08 16097400 18.11
HINDALCO 29MAR2023 387.15 -4.85 30172800 17.11
BAJAJ-AUTO 29MAR2023 3811.15 2.04 1143250 13.67
CUB 29MAR2023 131.9 -0.94 14060000 12.62
ZYDUSLIFE 29MAR2023 482.2 1.7 7052400 11.5
SBILIFE 29MAR2023 1065.6 -0.3 6621000 10.67
UBL 29MAR2023 1469.9 1.84 1207600 10.34
ICICIPRULI 29MAR2023 411.9 6.72 15768000 9.82
HINDPETRO 29MAR2023 246.1 6.31 24024600 8.39

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
METROPOLIS 29MAR2023 1262.5 -0.59 816400 -4.76
INDUSTOWER 29MAR2023 153.8 2.84 28324800 -3.64
RAMCOCEM 29MAR2023 722.7 0.75 2284800 -3.14
DABUR 29MAR2023 536.25 2.49 10876250 -2.73
PVR 29MAR2023 1595 2.72 2038256 -2.66
ONGC 29MAR2023 152.8 -0.2 37364250 -2.09
PIDILITIND 29MAR2023 2355.1 1.53 2792000 -2.01
BERGEPAINT 29MAR2023 605.7 3.27 7603200 -1.94
JKCEMENT 29MAR2023 2799.1 -0.71 432250 -1.59

IEX 29MAR2023 153.45 0.79 36817500 -1.58
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I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
MEDIA 1735.85 +4.16 METAL 5471.75 -2.58
FMCG 44971.20 +1.14 LT. 28517.25 -0.69
REALTY 387.25 +1.11 AUTO 12304.90 +0.19
ENERGY 22621.35 +1.04 INFRA 5068.29 +0.29
I Stocks to out perform I stocks to under perform
Scrip Closing % change
ZEEL 206.70 +9.34 Scrip Closing %change
ICICIPRULI 409.65 +6.67 HINDALCO 384.95 -5.22%
BPCL 350.90 +6.24 JINDALSTEEL 553.70 -4.56
HIND PETRO 244.50 +6.14 olL 249.50 -3.78
ATLG 888.40 -3.42
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
BPCL 10423800 9583200 1.09
HINDPETRO 7352100 7087500 1.04
TITAN 2837625 2899875 0.98
BAJAJ-AUTO 1029750 1171000 0.88
DABUR 2116250 2510000 0.84
BATAINDIA 953425 1159950 0.82
ICICIPRULI 3226500 3964500 0.81
KOTAKBANK 6390400 7938400 0.8
POWERGRID 13489200 16810200 0.8
DLF 8078400 10239900 0.79
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
ABBOTINDIA 9080 108640 0.08
ATUL 17775 147150 0.12
HONAUT 3570 19350 0.18
OFSS 45000 208000 0.22
BOSCHLTD 43950 170050 0.26
MRF 9690 37550 0.26
WHIRLPOOL 157500 605150 0.26
SBILIFE 759000 2829750 0.27
ALKEM 63000 219200 0.29
ASTRAL 281148 969598 0.29
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
KIMS 155364 163049 95.29
CGCL 83293 88299 94.33
UNOMINDA 1792790 1966084 91.19
SUNDRMFAST 321484 354905 90.58
ORIENTELEC 296426 359749 82.4
AVANTIFEED 518525 631683 82.09
NUVOCO 190641 233230 81.74
WELSPUNIND 946644 1161155 81.53
SUVENPHAR 156588 193884 80.76
BASF 15293 18945 80.72
CHOLAHLDNG 138717 172620 80.36
ITC 12278731 15710094 78.16
SCHAEFFLER 96069 123343 77.89
MARICO 858545 1104680 77.72
VIPIND 252113 330259 76.34
TIINDIA 156477 207254 75.5
THYROCARE 33920 45085 75.24
STARHEALTH 1291435 1721383 75.02
FORTIS 761335 1018980 74.72
HEROMOTOCO 430004 577586 74.45
BHARTIARTL 5510241 7465693 73.81
POWERGRID 10059871 13828363 72.75
ULTRACEMCO 334040 459814 72.65
SIS 40383 56135 71.94
INFIBEAM 10763481 15000753 71.75
JBCHEPHARM 22309 31117 71.69
ZYDUSWELL 18201 25554 71.23
NATCOPHARM 396077 556323 71.2
DELHIVERY 1028949 1451678 70.88
DCMSHRIRAM 21304 30087 70.81

I 52-week high stocks

Company Price (Rs) Day High
Petronet LNG 237.85 239.8
NCC 101.75 102.7
Zydus Lifesciences 479.65 488.3
Jindal Hisar 562.8 576.9
H.G. Infra Engg. 789.15 810.05
VIRESCENT 95 95
Systango Technologie 102.9 102.9
Vertexplus Tech. 106.05 106.05
Goyal Aluminiums 307.8 307.85

Tulsyan NEC 70.43 70.43
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I 52-week low stocks

Company Price Day’s Low
Reliance Industries 2,225.90 2,202.20
ICICI Prudential 409.65 380.7
HDFC Life Insurance 461.4 457.8
Piramal Enterprises 691.9 656.4
Bandhan Bank 204.4 197.75
Wipro 372.85 370
HDFC Asset Mngt. Co 1,682.65 1,644.75
Brightcom Group 17.45 17.25
Mphasis 1,905.05 1,862.95

Aditya Birla Fashion 215 209.35
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VP — Head Research - Dr. Ravi Singh
Mob: +315810313561

Email ID: ravi.singh@shareindia.com
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