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DERIVATIVE RESEARCH

[ index Level

| Nifty Outlook

March 24, 2023

SGX 17,056 (-27)

Idex Close S1 S2 R1 R2 Today the markets are likely to open on a negative note. Singapore Nifty
NIFTY 17087 17852 16957 17192 17302 ) o ) o
BANKNIFTY 39637.9 39414 39190 40067 40497 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 Nifty Snapshot
Description 23-March 22-March I Stock is in ban period
Nifty Spot 17076.90 17151.90
Nifty March 17087 17183.95 HAL, BIOCON, IBULHSGFIN
Nifty April 17,176.85 17,275.65
MACD (12,26,9) -184.65 -188.49
RSI (14) 38.97 41.05
50 Day SMA 17,644.08 17,660.82 . .
100 Day SMA 17,975.54 17,984.89 I sentiment Indicator
200 Day SMA 17,461.79 17,459.25
. . . 23- 22- 21- 20- 17-
IN|fty Option OI Concentration +rigyre in Lakhs* March March March March March
10000020 NIFTY Discount/Premium 5.1 32.05 61.6 48.65 78
COST OF CARRY% 0.03 0.18 0.36 0.28 0.45
— PCR(OI) 081 081 074 065 068
PCR(VOL) 1.06 1.09 0.95 0.92 0.90
o A/D RATIO (Nifty 50) 0.66 2 130  0.35 2.46
A/D RATIO (All Stocks) 0.53 1.59 1.49 0.28 1.55
ATM 1V, CE 12.99 19.62 17.45 17.06 13.9
R VIX 1449 1480 1500 1600 14.76
ATM 1V, PE 14.60 20.46 16.35 18.89 11.95
2000000 *All Future Stock
Ll (LLLLELD wnyvisor
16600 16700 16800 16300 17000 17100 17300 17400 17300 Date Nifty 0/0 Change oPen Interest 0/0 change
lea\CeHsO\BD'M_lSU I||Tctaljuts 016,49,34,200 23'March 170875 _0'570/0 11644700 0790/0
22-March 17183.95 0.14% 12104650 -1.55%
21-March 17169.1 0.82% 12599600 2.77%
| Nifty Option OI Change *Figure in Lakhs* 20-March 17037.05 _ -0.82% 13030600 8.88%
17-March 17178.15 0.77% 12108000 -1.57%
foouaco 16-March 17047.3 0.06% 12300850 -0.72%
15-March 17027.55 -0.57% 12856450 4.06%
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| 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




Share India

You generate, we multiply

I FII’s activity in Nifty future l Nifty discount / premium

B Increase M Decrease Total
Q —
-100.92 129
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F7000 -619.53
Leooo MARLII MHPEII MARLH M.f-ncn MARCH r-.-'nf-ncn MHRCII MARCH ML.RCII
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*Amt in Crores*

I Top 10 long build up stocks

Scrip LTP %Chg o1 %ChgOI
HAL 29MAR2023 2497 -5.22 5212800 72.02
PIIND 29MAR2023 2963 -1.17 2514250 15.94
APOLLOHOSP 29MAR2023 4278.25 -0.27 1604000 12.05
BERGEPAINT 29MAR2023 574.7 -2.91 7926600 11.55
VOLTAS 29MAR2023 835 -1.59 5245800 10.07
ADANIPORTS 29MAR2023 655.1 -0.67 37031250 8.18
ASIANPAINT 29MAR2023 2801 -1.72 6398200 7.89
NESTLEIND 29MAR2023 19036.25 0.74 213960 7.5
IDEA 29MAR2023 6.45 -2.27 429030000 7.47
MFSL 29MAR2023 633.65 -2.07 4395950 6.64
| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
BAJAJ-AUTO 29MAR2023 3867.8 -1.08 1199750 -7.82
DEEPAKNTR 29MAR2023 1813.65 0.1 1583750 -6.48
ABCAPITAL 29MAR2023 154 -1.75 31017600 -6.11
CHAMBLFERT 29MAR2023 268.45 -0.92 4189500 -5.48
BALRAMCHIN 29MAR2023 374.5 2.53 4673600 -5.44
APOLLOTYRE 29MAR2023 311.3 -1.6 12771500 -4.95
ZYDUSLIFE 29MAR2023 482.5 0.37 5783400 -4.94
JKCEMENT 29MAR2023 2828.5 -0.64 424250 -4.82
BHARTIARTL 29MAR2023 762.9 0.46 34628450 -4.48
MCX 29MAR2023 1504 -1.15 767600 -4.38
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I Indices to out perform I Indices to under perform
Scrip Closing % change Scrip Closing %change
FMCG 45267.45 +0.35 PSU BANK 3643.60 -1.74
PHARMA 11780.85 +0.22 REALTY 390.05 -1.08
METAL 5497.85 +0.10 LT. 27999.25 -0.77
AUTO 12205.70 +0.04 Fin services 17746.55 -0.65
I Stocks to out perform I stocks to under perform
Scrip Closing % change
ADANITRANS. 1084.40 +5.00 Scrip Closing %change
ATGL 982.05 +5.00 VEDL 271.25 -4.94%
ADANIGREEN 982.35 +5.00 HAL 2496.35 -4.89%
COROMANDEL 894.45 +3.17 BERGERPAINTS 575.95 -3.08%
BANK OF BARODA 162.70 -2.81%

| Top 10 High PCR Ratio Stocks

Scrip Put Call P/C Ratio
TITAN 3499500 2899125 1.21
MCX 525200 488400 1.08
ICICIPRULI 3726000 3631500 1.03
BAJAJ-AUTO 1397750 1396250 1
HINDPETRO 6547500 7479000 0.88
HDFCLIFE 7251200 8355600 0.87
JINDALSTEL 6753750 7858750 0.86
MANAPPURAM 13224000 15636000 0.85
BATAINDIA 892650 1120075 0.8
KOTAKBANK 6225200 7804800 0.8

| Top 10 Low PCR Ratio Stocks

Description Put Call P/C Ratio
ATUL 15450 158700 0.1
HONAUT 3960 34965 0.11
WHIRLPOOL 146650 842450 0.17
ABBOTINDIA 12000 65800 0.18
OFSS 42600 219800 0.19
SYNGENE 502000 2264000 0.22
NATIONALUM 1897500 8085000 0.23
BOSCHLTD 38700 143550 0.27
MRF 8570 32000 0.27

ALKEM 66400 236200 0.28
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
CCL 306567 349835 87.63
CGCL 203687 232580 87.58
WELSPUNIND 4525916 5183621 87.31
ROSSARI 74694 85784 87.07
SAPPHIRE 57884 67606 85.62
CARBORUNIV 128125 151768 84.42
KAJARIACER 328233 392986 83.52
ORIENTELEC 238014 289347 82.26
ABSLAMC 153873 189219 81.32
JBCHEPHARM 34405 42377 81.19
SFL 94597 118817 79.62
SUVENPHAR 35608 45484 78.29
UNOMINDA 590868 755712 78.19
SUNDARMFIN 25363 33064 76.71
INFY 5801036 7607718 76.25
JKLAKSHMI 633042 837060 75.63
TEAMLEASE 34361 45867 74.91
POWERGRID 9560681 12818474 74.59
RHIM 170952 229267 74.56
VTL 231100 311034 74.3
MAXHEALTH 937502 1275635 73.49
HATSUN 16428 22947 71.59
HINDUNILVR 1129370 1578627 71.54
ADANIGREEN 831911 1170710 71.06
RELIANCE 5254204 7499082 70.06
SHILPAMED 506520 724668 69.9
AJANTPHARM 44925 65120 68.99
VGUARD 48682 71144 68.43
DEVYANI 1345904 1971213 68.28
VIPIND 73661 108940 67.62

I 52-week high stocks

Company Price (Rs) Day High
Shrem 114 114
NCC 105.95 106.95
H.G. Infra Engg. 810.8 824
Jindal Hisar 562.8 576.9
Career Point 193.55 199.5
Nucleus Software Exp 629.8 668.85
Tega Industries 701.75 709.8
TD Power Systems 170.05 172
VIRESCENT 95 95

Roto Pumps 615.7 627
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I 52-week low stocks

Company Price Day’s Low
Wipro 361.5 360.35
Vakrangee 16.75 16.25
Mphasis 1,782.85 1,763.55
Jubilant Ingrevia 387.2 385.6
VIRESCENT 95 95
Vels Film Internatl. 103.4 101
Tanla Platforms 556.55 550
Sheela Foam 1,053.35 1,050
Keystone Realtors 444.2 441

Barbeque-Nation Hosp 670.3 654.05
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