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DERIVATIVE RESEARCH

[ index Level

Index Close S1 S2 R1 R2
NIFTY 17037.05 16899 16947 17143 17248
BANKNIFTY 39515 39142 38768 39824 40134
I Nifty Snapshot
Description 20-March 17-March
Nifty Spot 16988.40 17100
Nifty March 17037.05 17178.15
Nifty April 17,134.65 17,278.00
MACD (12,26,9) -203.39 -194.82
RSI (14) 34.31 36.93
50 Day SMA 17,694.85 17,714.92
100 Day SMA 17,997.53 18,004.21
200 Day SMA 17,454.01 17,451.69
| Nifty Option OI Concentration  «rigurc in Lakhs*
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| Nifty Outlook

SGX 17,094 (+54)

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 16850 on declines and 17100 on advances.

I Stock is in ban period

BIOCON, IBULHSGFIN

ISentiment Indicator

20- 17- 16- 15- 14-
March March March March March
NIFTY Discount/Premium 48.65 78 61.4 55.4 82.75
COST OF CARRY% 0.28 0.45 0.36 0.32 0.48
PCR(OI) 0.65 0.68 0.60 0.49 0.49
PCR(VOL) 0.92 0.90 0.98 0.98 1.05
A/D RATIO (Nifty 50) 0.35 2.46 1.27 0.66 0.28
A/D RATIO (All Stocks) 0.28 1.55 0.58 0.76 0.36
ATM 1V, CE 17.06 13.9 15.94 18.17 19.98
VIX 16.00 14.76 16.21 16.29 16.21
ATM 1V, PE 18.89  11.95 17.36  17.96 17.62
*All Future Stock
| nifty v/s o1
Date Nifty % Change OpenInterest % Change
20-March 17037.05 -0.82% 13030600 8.88%
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%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH -2545.87
DII CASH +2876.64
FIIIDX FUTURE -1996.41
FIIIDX OPTION -8420.14
FII STK FUT -2220.19
FII STK OPTION +191.81
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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
GAIL 29MAR2023 110.6 -0.05 73401300 17.4
HDFCAMC 29MAR2023 1688.8 -0.03 3618300 12.76
PEL 29MAR2023 660.5 -4.68 10178850 11.03
INDIACEM 29MAR2023 179.4 -5.28 16686600 10.95
HAL 29MAR2023 2655 -4.86 3373200 10.76
BANKNIFTY 29MAR2023 39515 -0.57 2801100 10.63
BPCL 29MAR2023 360.05 1.95 15251400 10.17
PVR 29MAR2023 1554.05 -1.92 2210824 10.03
VOLTAS 29MAR2023 855 -3.33 5018400 10.02
GODREJCP 29MAR2023 963.5 1.18 5919000 9.67

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
GMRINFRA 29MAR2023 41.1 -4.,31 123525000 -5.12
NAVINFLUOR 29MAR2023 4221.55 0.31 448350 -4.6
JKCEMENT 29MAR2023 2785 .75 385500 EL
ABFRL 29MAR2023 216.4 0.56 22113000 -3.03
ZYDUSLIFE 29MAR2023 477.7 -0.12 6525000 -2.45
NTPC 29MAR2023 176.5 -0.7 71050500 -2.44
TATACHEM 29MAR2023 953 -1.4 5471500 -2.31
ESCORTS 29MAR2023 1909 -0.09 1441275 -2.07
BEL 29MAR2023 92.3 -1.12 105176400 -1.99

DIXON 29MAR2023 2912.2 0.58 632500 -1.98
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I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
FMCG 45213.05 +0.79 METAL 5470.85 -2.35
MEDIA 1722.75 +0.12 PSU BANK 3618.05 -1.74
PHARMA 11663.30 -0.11 LT. 28442.95 -1.43
ENERGY 22585.70 -0.32 REALTY 395.00 -1.00
I Stocks to out perform I stocks to under perform
Scrip Closing % change Scrip Closing %change
ADANIGREEN 848.65 +3.97 HAL 2644.85 -5.51%
HINDUNILVR 2511.20 +2.61 ATGL 85290 -.00%
BPCL 359.65 +2.35 HEs 655.95 Ll
HINDPETRO 247.60 +2.08 MESL 615.35 4.55
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
TITAN 2935875 2852625 1.03
HINDPETRO 7603200 8205300 0.93
KOTAKBANK 6570400 7093200 0.93
BPCL 12931200 14601600 0.89
BAJAJ-AUTO 1042500 1231250 0.85
MCX 476800 560800 0.85
NIFTY 134233950 161050000 0.83
BANKNIFTY 39005425 49556350 0.79
ICICIPRULI 2935500 3744000 0.78
GODREJCP 1815000 2435000 0.75
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
ATUL 15675 140625 0.11
ABBOTINDIA 11040 79960 0.14
HONAUT 3600 22035 0.16
WHIRLPOOL 162400 947450 0.17
SYNGENE 484000 2495000 0.19
OFSS 50600 207400 0.24
BOSCHLTD 43550 168850 0.26
SHREECEM 49725 193700 0.26
MRF 9770 36200 0.27
ONGC 18880400 62035050 0.3
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
KIMS 258694 278094 93.02
UTIAMC 1226443 1318450 93.02
SUVENPHAR 246007 271647 90.56
RBA 1054757 1183405 89.13
HDFCAMC 5512140 6336825 86.99
MAPMYINDIA 118913 137445 86.52
SUNDRMFAST 125734 150038 83.8
CESC 3549612 4274832 83.04
UNOMINDA 686982 844273 81.37
ICICIGI 850513 1047458 81.2
MCX 273776 338175 80.96
ABSLAMC 120894 150734 80.2
GUJALKALI 68910 86661 79.52
MOTILALOFS 191910 241460 79.48
RAINBOW 137037 173484 78.99
CROMPTON 3840098 4881702 78.66
MAXHEALTH 3334277 4308178 77.39
CGCL 34754 44984 77.26
PHOENIXLTD 264319 349056 75.72
AVANTIFEED 305731 405148 75.46
BIRLACORPN 184276 250908 73.44
KAJARIACER 53808 74568 72.16
CHALET 53118 74303 71.49
KNRCON 102312 143432 71.33
EMAMILTD 364123 510591 71.31
CHOLAHLDNG 125416 177121 70.81
SAPPHIRE 22558 32229 69.99
INFY 5744126 8221829 69.86
GESHIP 302897 434239 69.75
ISEC 134032 193030 69.44

I 52-week high stocks

Company Price (Rs) Day High
KPIT Technologies 889.6 895
Godrej Consumer Prod 960 963.6
Sunflag Iron & Steel 153.1 162.85
Zen Technologies 307.05 309.8
Jindal Hisar 562.8 576.9
Marksans Pharma 70.85 72.85
Blue Star 1,446.55 1,615
VIRESCENT 95 95
Goyal Aluminiums 315.85 316

Gujarat Pipavav Port 111.7 114.3
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I 52-week low stocks

Company Price Day’s Low
Reliance Industries 2,201.25 2,180
HDFC Asset Mngt. Co 1,680.10 1,589.50
Biocon 201.75 198.8
Aarti Drugs 368.25 313.9
Piramal Enterprises 655.95 648
Wipro 367.15 365.15
Jubilant FoodWorks 435.05 412.1
Crompt.Greaves Cons. 280.7 278
Mphasis 1,823.35 1,810.05

Max Financial 615.35 611.5
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VP — Head Research - Dr. Ravi Singh
Mob: +315810313561

Email ID: ravi.singh@shareindia.com
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