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DERIVATIVE RESEARCH

[ index Level

Index Close S1 S2 R1 R2
NIFTY 17178.15 17852 16947 17251 17324
BANKNIFTY 39740 39302 38864 40013 40285
I Nifty Snapshot
Description 17-March 16-March
Nifty Spot 17100 16985.60
Nifty March 17178.15 17047.35
Nifty April 17,278.00 17,170.00
MACD (12,26,9) -194.82 -192.41
RSI (14) 36.93 31.99
50 Day SMA 17,714.92 17,733.78
100 Day SMA 18,004.21 18,010.52
200 Day SMA 17,451.69 17,449.11

| Nifty Option OI Concentration  «rigurc in Lakhs*
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| Nifty Outlook

March 20, 2023

SGX 17,045 (-117)

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

ISentiment Indicator

17- 16- 15- 14- 13-
March March March March March
NIFTY Discount/Premium 78 61.4 55.4 82.75 51.5
COST OF CARRY% 0.45 0.36 0.32 0.48 0.3
PCR(OI) 0.68 0.60 0.49 0.49 0.50
PCR(VOL) 0.90 0.98 0.98 1.05 1.08
A/D RATIO (Nifty 50) 2.46 1.27 0.66 0.28 0.04
A/D RATIO (All Stocks) 1.55 0.58 0.76 0.36 0.12
ATM 1V, CE 13.9 15.94 18.17  19.98 20.94
VIX 14.76 16.21 16.29 16.21 16.21
ATM 1V, PE 1195 17.36 17.96 17.62 17.89
*All Future Stock
| nifty v/s o1
Date Nifty % Change OpenInterest % Change
17-March 17178.15 0.77% 12108000 -1.57%
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%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH -1766.53
DII CASH +1817.14
FIIIDX FUTURE -691.9
FIIIDX OPTION -5290.21
FII STK FUT +264.38
FII STK OPTION +155.11
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| Fir’s activity in Nifty future I Nifty discount / premium
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I Top 10 long build up stocks

Scrip LTP %Chg oI %ChgOI
BIOCON 29MAR2023 207.75 -6.9 41947400 18.01
NATIONALUM 29MAR2023 83.25 1.59 49995000 8.87
ABCAPITAL 29MAR2023 154.7 3.65 35040600 8.84
TCS 29MAR2023 3198.9 0.18 10609725 8.62
DRREDDY 29MAR2023 4454.3 1.27 2188125 7.35
MARICO 29MAR2023 488.7 -0.58 8666400 7.33
PFC 29MAR2023 156.55 -1.63 59396000 7.07
BAJAJ-AUTO 29MAR2023 3810.65 0.27 1191500 6.98
HDFCAMC 29MAR2023 1689.35 -0.17 3208800 6.41
ABBOTINDIA 29MAR2023 20990.5 0.82 47000 5.76

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
NTPC 29MAR2023 177.75 -1.2 72828900 -14.01
NESTLEIND 29MAR2023 18892.2 2.15 232320 -11.07
POWERGRID 29MAR2023 230.8 -0.77 25663500 -10.31
HINDALCO 29MAR2023 398.25 2.92 25541600 -6.69
JKCEMENT 29MAR2023 2833.9 1.23 398250 -6.68
BANKNIFTY 29MAR2023 39740.4 0.87 2531950 -6.14
M&M 29MAR2023 1176.3 0.39 13953800 -5.65
GUIGASLTD 29MAR2023 503.4 1.03 4087500 -5.65
INTELLECT 29MAR2023 418.45 3.73 4216000 -5.49

TATACONSUM 29MAR2023 708.25 1.51 10173600 -5.23




Share India

You generate, we multiply

I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
REALTY 399.00 +3.03 MEDIA 1720.65 -0.88
METAL 5602.60 +2.39 PHARMA 11676.15 -0.59
FIN SERVICES 17671.40 +1.19 AUTO 12245.95 -0.48
LT. 17671.40 +1.18 FMCG 44858.30 -0.25
I Stocks to out perform I stocks to under perform
Scrip Closing % change
ADANITRANS. 1022.35 +5.00 Scrip Closing %change
ADANIGREEN 816.25 +5.00 BIOCON 202.30 -8.81%
PRESTIGE 419.35 +4.77 M_MFIN 235.80 -2.62
BANK OF INDIA 74.55 +4.41 GLAND 1186.55 -2.56
PETRONET 232.55 -2.23
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
FINNIFTY 19681080 18848320 1.04
TITAN 2866500 2787000 1.03
HINDPETRO 7225200 7195500 1
BPCL 10063800 10479600 0.96
KOTAKBANK 6467600 7102800 0.91
NIFTY 125804675 142233100 0.88
BAJAJ-AUTO 1034500 1223750 0.85
MCX 489200 579200 0.84
BANKNIFTY 34167600 41278500 0.83
DABUR 2091250 2566250 0.81
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
ABBOTINDIA 9600 96840 0.1
ATUL 16125 142350 0.11
WHIRLPOOL 162400 1015700 0.16
HONAUT 3660 22050 0.17
BOSCHLTD 43000 172450 0.25
OFSS 49800 197600 0.25
MRF 10060 38930 0.26
ASTRAL 283717 996756 0.28
SHREECEM 53225 192725 0.28
SYNGENE 468000 1678000 0.28
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
GRINDWELL 299712 313369 95.64
UNOMINDA 1101300 1185037 92.93
ANURAS 406820 455466 89.32
CHOLAHLDNG 134288 150881 89
CHALET 243998 276057 88.39
ZYDUSWELL 62259 72172 86.26
SKFINDIA 29897 34713 86.13
QUESS 620003 751023 82.55
CROMPTON 2114732 2616395 80.83
SUVENPHAR 93177 115953 80.36
CGCL 81283 101431 80.14
PHOENIXLTD 404074 504323 80.12
JUSTDIAL 407574 509451 80
JKLAKSHMI 609191 764214 79.71
HINDZINC 5025287 6324640 79.46
DELHIVERY 17698586 22579605 78.38
EQUITASBNK 26307226 34048920 77.26
KALPATPOWR 1956474 2561028 76.39
AAVAS 389743 514083 75.81
SANOFI 10870 14437 75.29
GSFC 4554827 6098694 74.69
AVANTIFEED 406186 546709 74.3
GESHIP 163975 220902 74.23
SAPPHIRE 487540 664602 73.36
MCDOWELL-N 1059809 1446809 73.25
CASTROLIND 734219 1003324 73.18
RELIANCE 11467951 15697554 73.06
AIAENG 33379 45954 72.64
TRITURBINE 4002475 5539920 72.25
HINDUNILVR 1532140 2127178 72.03

I 52-week high stocks

Company Price (Rs) Day High
KPIT Technologies 869.2 878.8
Godrej Consumer Prod 947.45 956.9
NCC 103.5 106.35
Zen Technologies 303.95 309.7
Jindal Hisar 562.8 576.9
VIRESCENT 95 95
Ramkrishna Forgings 284.6 291.5
Divgi Torgtransfer 625.25 641
Medico Remedies 80.5 80.5

SBC Exports 17.15 17.5
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I 52-week low stocks

Company Price Day’s Low
Biocon 202.3 200
Gillette India 4,186.20 4,135.25
Eris Lifesciences 568.85 551.3
Aavas Financiers 1,662.20 1,630
Crompt.Greaves Cons. 287.15 285.4
Brightcom Group 17.6 16.9
Piramal Pharma 67.05 66.6
Quess Corp 347.55 343.5
Central Dep. Service 950.05 947.9
VIRESCENT 95 95
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VP — Head Research - Dr. Ravi Singh
Mob: +315810313561

Email ID: ravi.singh@shareindia.com
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