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DERIVATIVE RESEARCH

[ index Level

Index Close S1 S2 R1 R2
NIFTY 17183.95 17852 17092 17234 17284
BANKNIFTY 40093 39977 39860 40204 40314
I Nifty Snapshot
Description 22-March 21-March
Nifty Spot 17151.90 17107.50
Nifty March 17183.95 17169.1
Nifty April 17,275.65 17,257.85
MACD (12,26,9) -188.49 -198.29
RSI (14) 41.05 39.26
50 Day SMA 17,660.82 17,679.81
100 Day SMA 17,984.89 17,991.24
200 Day SMA 17,459.25 17,456.41

[ Nifty Option OI Concentration

*Figure in Lakhs*
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| Nifty Option OI Change
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| Nifty Outlook

March 23,2023

SGX 17,111 (-46)

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 17000 on declines and 17200 on advances.

I Stock is in ban period

BIOCON, IBULHSGFIN

ISentiment Indicator

22- 21- 20- 17- 16-
March March March March March
NIFTY Discount/Premium 32.05 61.6 48.65 78 61.4
COST OF CARRY% 0.18 0.36 0.28 0.45 0.36
PCR(OI) 0.81 0.74 0.65 0.68 0.60
PCR(VOL) 1.09 0.95 0.92 0.90 0.98
A/D RATIO (Nifty 50) 2 1.30 0.35 2.46 1.27
A/D RATIO (All Stocks) 1.59 1.49 0.28 1.55 0.58
ATM 1V, CE 19.62 17.45 17.06 13.9 15.94
VIX 14.80 15.00 16.00 14.76 16.21
ATM 1V, PE 20.46 16.35 18.89  11.95 17.36
*All Future Stock
| nifty v/s o1
Date Nifty % Change OpenInterest % Change
22-March 17183.95 0.14% 12104650 -1.55%
21-March 17169.1 0.82% 12599600 2.77%
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%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH +61.72
DII CASH +383.5
FIIIDX FUTURE -100.92
FIIIDX OPTION -13038.36
FII STK FUT +486
FII STK OPTION +123.30
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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
MFSL 29MAR2023 648 2.36 5632900 29.85
BERGEPAINT 29MAR2023 590.85 -0.44 8151000 18.11
JKCEMENT 29MAR2023 2851.6 1.06 450750 14.04
PVR 29MAR2023 1555.95 -1.22 2369554 11.66
GAIL 29MAR2023 106 0.28 78918750 10.17
BAJAJ-AUTO 29MAR2023 3910.2 0.36 1563500 9.07
M&MFIN 29MAR2023 230.05 -0.15 25244000 8.72
METROPOLIS 29MAR2023 1260.05 1.36 860400 8.31
SIEMENS 29MAR2023 3308.9 -0.47 1814725 7.93
ABB 29MAR2023 3308.95 2.72 1541000 7.26

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
IDFCFIRSTB 29MAR2023 56.15 0.72 145830000 -4.76
RAMCOCEM 29MAR2023 732.8 0.63 2053600 -4.69
BANKNIFTY 29MAR2023 40093.05 0.12 2463825 -4.57
NTPC 29MAR2023 174.9 -1.38 64467000 -3.49
ASTRAL 29MAR2023 1350 0.89 1997948 -3.25
BAJAJFINSV 29MAR2023 1295.55 1.64 8794500 -3.13
GNFC 29MAR2023 536.3 -0.03 7046000 -2.52
BANKBARODA 29MAR2023 167.05 2.08 85819500 -2.5
GLENMARK 29MAR2023 436.45 -0.55 4748750 -2.44

GRASIM 29MAR2023 1614 0.01 10602000 -2.3
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I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
PHARMA 11754.70 +1.04 PSE 4494.10 -0.57
PSU BANK 3708.30 +0.86 MEDIA 1738.35 -0.32
AUTO 12201.35 +0.49 REALTY 394.30 -0.10
FMCG 45109.50 +0.44 METAL 5492.35 -0.04
I Stocks to out perform I stocks to under perform
Scrip Closing % change
EMAMILTD 366.30 +6.17 Scrip Closing %change
ATGL 935.30 +5.00 SAIL 85.05 -2.30%
ADANIGREEN 935.60 +5.00 BHEL 74.20 -2.18%
BANDHANBANK 211.35 +4.22 BPCL 351.80 -1.88%
NTPC 174.35 -1.57%
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
TITAN 3732750 2903250 1.29
BAJAJ-AUTO 1538750 1239250 1.24
FINNIFTY 50327080 40730640 1.24
MCX 560000 526000 1.06
NATIONALUM 8400000 7897500 1.06
ICICIPRULI 3904500 3915000 1
NIFTY 161210875 174002900 0.93
HINDPETRO 7317000 8008200 0.91
BANKNIFTY 55366050 61662475 0.9
BANKBARODA 59746050 68140800 0.88
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
HONAUT 3915 40500 0.1
ATUL 15150 137475 0.11
ABBOTINDIA 11720 68560 0.17
WHIRLPOOL 152600 848750 0.18
OFSS 45400 233600 0.19
SYNGENE 510000 2395000 0.21
BOSCHLTD 41950 156150 0.27
MRF 9160 33710 0.27
ONGC 16982350 62277600 0.27
JKCEMENT 36750 126750 0.29
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
KAJARIACER 1540189 1602547 96.11
KIMS 1173591 1246284 94.17
GRINDWELL 104551 114396 91.39
SCHAEFFLER 118369 129657 91.29
NATCOPHARM 827020 913407 90.54
AJANTPHARM 223539 249704 89.52
UNOMINDA 1321683 1520412 86.93
CREDITACC 215348 248184 86.77
ASTERDM 588415 712711 82.56
PRESTIGE 475812 585903 81.21
MARICO 625649 772546 80.99
GOCOLORS 48268 60088 80.33
TEAMLEASE 50133 62481 80.24
PIDILITIND 814774 1026637 79.36
THERMAX 39673 50228 78.99
ECLERX 47433 60742 78.09
SRF 811086 1042488 77.8
M&MFIN 9718923 12562286 77.37
SUVENPHAR 172464 225050 76.63
MAXHEALTH 1421202 1861207 76.36
PHOENIXLTD 142003 187985 75.54
HLEGLAS 39294 52371 75.03
INFY 6236213 8356487 74.63
DRREDDY 237688 319777 74.33
CROMPTON 1398857 1903146 73.5
RADICO 150679 206633 72.92
RBA 388630 542957 71.58
ABSLAMC 58419 82959 70.42
FACT 172474 245249 70.33
VMART 11200 16142 69.38

I 52-week high stocks

Company Price (Rs) Day High
KPIT Technologies 894.8 904.95
Shrem 114 114
Siemens 3,307.40 3,346.95
Jindal Hisar 562.8 576.9
ION Exchage 3,401.85 3,549
Geekay Wires 176.9 188.3
Chaman Lal Setia Exp 190.25 192.6
Divgi Torgtransfer 641.75 657.85
VIRESCENT 95 95

Hariom Pipe Inds. 496.2 499




Share India

You generate, we multiply

I 52-week low stocks

Company Price Day’s Low
Sobha 452.55 431.65
Cipla 863.4 852
Trident 27.85 26.7
Vakrangee 18.5 17.4
Capital India 97.22 76.05
VIRESCENT 95 95
Century Plyboards(l) 475.25 459
Nippon Life India As 211.85 211.35
AGS Transact Tech 51.8 51.55

Avanti Feeds 334.15 332
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VP — Head Research - Dr. Ravi Singh
Mob: +315810313561

Email ID: ravi.singh@shareindia.com
Dhechenurn:

Wi, riciaarch sarm @2 Shane India Securtims Lad. {SIS0L] autSecs and U nass subseibed 10 088 repor, hinaly canily that &l of e vems o) ind i U8ls ressarch regon sccurataly reflact oo viems abouf the §ubject Bauieli) & securities. SIS0 Bas no material advire
diieiplisary Mty i o tha date of publicatios of this repert. 'We abis cety that no pan of sur compesiation wis, &, or will be directly e indirectly salaved 10 the specilie rmeammuendation|s) o view|s| nthis resen

thit R rch Aaalyst o hiyfSear relatve or SISL =ay have any Snassal inbare? is the dubjes) compiny. As Rasearch Anakyat ar his relative o SEL or i Sdsdiate may haee Banilicia ) ewsacsiip of 1% or Saee in T subjies) csmpasy at the and of 15 month

W i
i iy pravadisg the date ol publicaten of % Rimaicch Reipert.

Farthiar, Rickianch Anayit or Sis ralitive or SIS0 OF i3 SSS0ciate a) doel not hae ady Satecal conflic) of et a1 the tire of gabliatisn al thi resesrch oo pest; b his ne Sanigied or co-m s gid gablic offirisg of secunitas Bar 1he dubijil S0 iy in e Bart twele Sents;
€] hirk not ricsived any compinsation bar nsest=ant baskisg o0 merchast Bankin walee menths; dihis nol recaivied any compansatios ar

tivity for the subject compiny.

or brakeage taraices or for any otssr prodec)fs or dervoegi or fer any ol reason whiatisavar fam the subjec) comaany is the pe

athar benefts from S sabject cosgany o third party in cannection mith the ressacch report; &) has not served ai an oflicer, dinsctor or emploges of the dubjec com pasy; and 1) his nol baes engaged in market making

SELisa SERI Ragstered Reairch Asalyst Baving ragatration ng, INB200005011,

Dbiechai mer:

T ragsart has Been prepanad by SEL and i meant for sobe ais by the recis and nat fer drealati

1. Toew infar matien and opinions cosained hinsin hive bian compibad er arrfued @1, Based ugen nfermition alnained in geod [ath fro= sourcaes belived to be reliab .

Saachy ifarmation hic so! Bern isda pendemly wesiliad and neguaesty, reprasestation of warrany, exaniid or iSeled, & s die i 1o ot uracy, cospl el s o sormectnisa. A wach islormanios asd opinionm ane subjie 1o cange withost nolics.
i =, and ssould notl be cositrued as as ofler or selices

Tows documant & feor isdarmation purpeias osly. Deteripliom of any compasy o compinies or thai secar) are not ntanded o B complete and this decuman tisn of an alfis, s buy or sll any

s uritiik or cthar Tisancial inar ussnte.

Theii rigart i nel disectad va, ér i dad fer diigliy, dewnloadi rigroduting ar lar Bubisn Lo er use by, any peren or estily who i @ cRisen or rsidant o locited in asy hacalty, stabe, country or athar jortidictien mhen such dutibution, sublicition,
raprodaction, iailabiity o uie would be centrasy 1 law or regaiation or whal mould satject SEL o it alliFates o any gstaation ar licansing regaire=ant within such uradiction.

I tois rapon B insdvartenly sesd or Bas rascsed asy ndiidaal in such coantry, sspecially, USA, the wame may be igseced and Brought to the attention of the sander. This decuman miy not b repraduced, dstsibated o published for any purpese wisou? oris: wriltan
aagroval af SISL

Foregn corrancie dissem inatid sicaritii, §, are sulbgct o aach, ritie Buctaations, which could hiws a5 advenia el o5 e vale or price, of i incosss darfeed fram thim. Is addion, seien nscaritie such as ADR, tha wilued of which are
inllesari ciod by Toraign cu s alfectisely aidurme correnoy k.
It shoald son ke considerid 1o B 1akes 65 an ofler o sel o @ solictation to buy any sosny. SIS0 may fom s 1o s solicl fros, or perfors breking, or oter sersoas Tor, any cospamy mantioned inthis mail asdfor it entech=ents

= invelving such sicarities and sam

SEL and its alfikatad comaanylggl, thai
biroker e or G Compesdkalion o act
a%ed athar related information and episiens.

ety ind aseloyeed say; i) fam Hme 1o me, e & long of ot pesition in, asd buy o el the secarities of the eospa ] jgg) ssntened banein or (5) b engaged n anry othar ra
eoalict of st

5 with rickgscl Lo asp recos=andation

rhat ki in the Snascal initresa s of the compiny (gl distusied Banein or act i s edwibor or lendar M rowar o such casp,

wliggyl of My Buiva any ather pate

SEL, it di
bondi, chingis s U Sarmancy ritid, diminutio

woort, inchudisg bl S0l redlrcted to, Muc e prcas of dhas

posmibiity, finascal or ot re i, of the lokes o the damapes suitined due o the v ments mede or asy scbion lakes on baii ol 1
T WAV, redaclion s S Svidesd o issama, el

o s, @nilyits ar emaloyees do nal

fars, iab kg iy hires waricus poaitions in any of the stocks, Weur®ms and lisancial instruments dealt in the repan, o Say mike sl o parchiass o ather deals in thics o ities fres tme o

ko disiir it in thii regart.

SELand cabvr groug b, 26
SeEUrilink of e S0 n i § ongin

i o My dinil inother

SEL b oa Mambes of Hationsl Stock Exchasge of india Lisaed (HSEL BSE Lid [Bambay Stock Exchasge], Mulli Cos=iity Exchanga of indis Lmited [MCE), Matiosal Coseadity ind Darfoatiors Eschange Limed (HCDEX), indiin Commaodty Eschange Umitad [ICEX) and ha
Dapasiary Particisan afliavon ith Cemral Dapostonies Seovcas |India) Limited (C05L). 1 i a SEBI ragavared Portielio Manager and SEBI rigistersd Ridsanch doabao] SEBI Rag. No. IHB/FE TI207%3T, INB'FIE 2107983, IN-D@-32-2015, AMFI Rag. He. ARM: TE041, SEBI
Flisianch Analyt Rig. Hoo INHLO000G013, Cik - LEFLDOGHIMFLCI1343T )




