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HAL, IBULHSGFIN 

*All Future Stock 

  

 

 

SGX 17,056 (-27) 
 

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 range    of 17000 on declines and 17200 on advances. 

 
 

 
 

Description      24-March       23-March 

Nifty Spot    16945 17076.90 

Nifty March        16955 17087 

Nifty April       17,031.55 17,176.85 

MACD (12,26,9) -190.05 -184.65 

RSI (14) 35.55 38.97 

50 Day SMA      17,625.06 17,644.08 

100 Day SMA      17,963.53 17,975.54 

200 Day SMA      17,464.43 17,461.79 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 24-
March 

23-
March 

22-
March 

21-
March 

20-
March 

NIFTY Discount/Premium 10 5.1 32.05 61.6 48.65 

COST OF CARRY%    0.06    0.03    0.18    0.36    0.28 

PCR(OI) 0.68 0.81 0.81 0.74 0.65 

PCR(VOL) 1.09 1.06 1.09 0.95 0.92 

A/D RATIO (Nifty 50) 0.25 0.66 2 1.30 0.35 

A/D RATIO (All Stocks) 0.24 0.53 1.59 1.49 0.28 

ATM IV, CE   12.38   12.99   19.62   17.45   17.06 

VIX 15.24 14.49 14.80 15.00 16.00 

ATM IV, PE 16.30 14.60 20.46 16.35 18.89 

Date Nifty % Change Open Interest % Change 

24-March 16955.05 -0.78% 11647600 0.02% 

23-March 17087.5 -0.57% 11644700 0.79% 

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% 

Description Net investment (in cr) 

FII CASH -1720.44 

DII CASH +2555.53 

FII IDX FUTURE              +213.94 

FII IDX OPTION +3732.63 

FII STK FUT              -388.51 

FII STK OPTION              +149.75 

IINN  Index Level   

 Nifty v/s OI 

Nifty Option OI Concentration 

   Stock is in ban period 

Sentiment Indicator 

 Nifty Outlook 

Index Close S1 S2 R1 R2 

NIFTY    16955.05 17852 16814 17073 17190 

BANKNIFTY    39423.8 39237 39049 39723 40021 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                              March 27, 2023 
     SHARE INDIA SECURITIES LTD           

 Nifty Snapshot  

*Figure in Lakhs* 

 Fund Flow (FII/DII 

*Figure in Lakhs* 
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Scrip LTP %Chg OI %ChgOI 

METROPOLIS 29MAR2023 1207.3 -2.01 822800 -3.52 

NIFTY 29MAR2023 16955.05 -0.78 11168700 -4.09 

SUNTV 29MAR2023 419.05 -2.17 8088000 -4.18 

INTELLECT 29MAR2023 403.65 -1.02 3750000 -4.21 

GMRINFRA 29MAR2023 38.75 -1.9 103140000 -4.78 

TORNTPOWER 29MAR2023 504.95 -2.4 2743500 -4.94 

BIOCON 29MAR2023 198.4 -4.29 33646700 -5.22 

IBULHSGFIN 29MAR2023 94.75 -3.9 41232000 -6.17 

PNB 29MAR2023 45.6 -2.98 172944000 -6.84 

SRF 29MAR2023 2379.95 -0.2 2977125 -7.07 

Scrip LTP %Chg OI %ChgOI 

JKCEMENT 29MAR2023 2806.1 -1.15 281500 -33.29 

LTTS 29MAR2023 3364.35 0.76 802800 -32.98 

UPL 29MAR2023 697.1 -1.72 8191300 -32.6 

MUTHOOTFIN 29MAR2023 959.15 -1.46 5258000 -31.56 

HAL 29MAR2023 2572 3.26 2497800 -30.5 

DIVISLAB 29MAR2023 2814.15 0.06 1984050 -30.38 

SYNGENE 29MAR2023 575.25 -0.96 1468000 -30.19 

JSWSTEEL 29MAR2023 656.9 -1.64 14993100 -29.86 

AUBANK 29MAR2023 559.6 -1.67 8888000 -29.68 

NAVINFLUOR 29MAR2023 4224.9 -0.58 291600 -28.35 

 Top 10 long build up stocks 

Top 10 short build up stocks 

 Nifty discount / premium  FII’s activity in Nifty future 

*Amt in Crores* 
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Scrip Closing % change 

PHARMA 11755.35 -0.22 

I.T. 27935.65 -0.23 

FMCG 45060.00 -0.46 

FIN SERVICE 17623.40 -0.69 

Scrip Closing %change 
MEDIA 1695.65 -2.38 

REALTY 380.95 -2.33 

METAL 5372.90 -2.27 

PSU BANK 3565.65 -2.14 

Scrip Closing %change 
ABCAPITAL 144.05 -6.55% 

DHANI 26.95              -5.44% 

JSWENERGY 236.70 -4.54% 

BANDHAN BANK 203.10 -4.42% 

Scrip Closing % change 
ADANIGREEN 1029.35 +4.78 

ADANITRANS. 1124.55 +3.70 

AUROPHARMA 500.45 +2.94 

HAL 2567.50 +2.85 

Scrip  Put Call P/C Ratio 

MCX  672400 582800 1.15 

RAMCOCEM  478550 436900 1.1 

ICICIPRULI  3547500 3385500 1.05 

TITAN  2946375 2874375 1.03 

HINDPETRO  6099300 6528600 0.93 

AUROPHARMA  5181000 5632000 0.92 

HDFCLIFE  6998200 7812200 0.9 

KOTAKBANK  6379200 7365200 0.87 

BATAINDIA  890725 1037025 0.86 

BAJAJ-AUTO  1212250 1425000 0.85 

Description Put Call P/C Ratio 

ATUL 13350 147300 0.09 

HONAUT 4725 31515 0.15 

ABBOTINDIA 10960 65280 0.17 

OFSS 41200 223800 0.18 

WHIRLPOOL 143150 776650 0.18 

ONGC 14029400 60067700 0.23 

SYNGENE 490000 2090000 0.23 

NATIONALUM 2302500 9285000 0.25 

ALKEM 58600 222800 0.26 

PAGEIND 6060 23325 0.26 

      
 

 
 

 Stocks to under perform 

 Top 10 High PCR Ratio Stocks 

 Indices to out perform  Indices to under perform 

 Stocks to out perform 

  Top 10 Low PCR Ratio Stocks 
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Company Deliverable Qty Traded Qty % Dly Qty To Trd Qty 

ENDURANCE 104577 111946 93.42 

UNOMINDA 1590946 1766252 90.07 

ZYDUSWELL 517813 581597 89.03 

SUNDARMFIN 69312 80170 86.46 

TEAMLEASE 32473 39179 82.88 

RAINBOW 270027 335831 80.41 

VIJAYA 44001 56378 78.05 

SUVENPHAR 83861 110372 75.98 

VIPIND 151550 202676 74.77 

MOTILALOFS 120252 162016 74.22 

ISEC 405399 554104 73.16 

FLUOROCHEM 42950 58749 73.11 

HINDUNILVR 1055588 1449326 72.83 

MAXHEALTH 1574883 2188315 71.97 

POWERGRID 5570504 7778750 71.61 

CROMPTON 3436200 4853208 70.8 

TTKPRESTIG 76956 109022 70.59 

MARICO 726089 1031979 70.36 

TIMKEN 81442 117611 69.25 

ITC 6876733 9934501 69.22 

DMART 123431 178783 69.04 

DCMSHRIRAM 16440 23881 68.84 

CAMPUS 24373932 35487175 68.68 

360ONE 94442 138825 68.03 

LUXIND 14974 22050 67.91 

KEI 83516 123028 67.88 

CESC 827549 1227745 67.4 

JSL 126193 189096 66.73 

METROPOLIS 177161 265615 66.7 

CAMS 34047 51143 66.57 

Company Price (Rs) Day High 

KPIT Technologies 886.05 913.9 

Cyient 1,001.20 1,009.90 

Shrem 114 114 

Siemens 3,333.45 3,350 

Sterling Tools 405.6 412.4 

Jindal Hisar 562.8 576.9 

IZMO 105.3 111.5 

TD Power Systems 169.55 174.85 

VIRESCENT 95 95 

Divgi Torqtransfer 668.8 685 

  Top 30 High Delivery Stocks 

  52-week high stocks 
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Company Price Day’s Low 

Sobha 432.1 429.05 

Piramal Enterprises 649.65 645 

Mphasis 1,737.40 1,727.15 

Life Insurance Corp 560 559 

Vodafone Idea 6.25 6.2 

Aditya Birla Fashion 211.9 209.1 

Easy Trip Planners 40.5 40.1 

Aarti Inds 496 493.3 

Godrej Properties 1,044.85 1,035.25 

Reliance Power 9.85 9.7 

  52-week low stocks 
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