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DERIVATIVE RESEARCH

[ index Level

| Nifty Outlook

March 29, 2023

SGX 17,001 (+10)

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.

Index Close S1 S2 R1 R2
NIFTY 16977.7 17852 16837 17068 17159
BANKNIFTY 39632 39462 39291 39724 39816
I Nifty Snapshot
Description 28-March 27-March
Nifty Spot 16951.7 16985.70
Nifty March 16977.7 17024.55
Nifty April 17,084.7 17,115.15
MACD (12,26,9) -188.52 -188.88
RSI (14) 36.45 37.37
50 Day SMA 17,587.52 17,607.61
100 Day SMA 17,941.55 17,952.56
200 Day SMA 17,469.94 17,467.58

I Stock is in ban period

None

ISentiment Indicator

| Nifty Option OI Concentration  «rigurc in Lakhs*
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| Nifty Option OI Change
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28- 27- 24- 23- 22-
March March March March March
NIFTY Discount/Premium 26 38.85 10 5.1 32.05
COST OF CARRY% 0.15 0.22 0.06 0.03 0.18
PCR(OI) 0.68 0.76 0.68 0.81 0.81
PCR(VOL) 0.98 0.98 1.09 1.06 1.09
A/D RATIO (Nifty 50) 0.56 1.27 0.25 0.66 2
A/D RATIO (All Stocks) 0.33 0.24 0.24 0.53 1.59
ATM 1V, CE 16.70 19.23 12.38 12.99 19.62
VIX 15.10 15.44 15.24 14.49 14.80
ATM 1V, PE 13.54 10.70 16.30 14.60 20.46
*All Future Stock
I nifty v/s o1
Date Nifty % Change OpenInterest % Change
28-March 16977.7 -0.35% 10137900 6.80%
27-March 17024.55 0.41% 11094200 -0.67%
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%

| Fund Flow (FI1/DII

Description Netinvestment (in cr)
FII CASH +1531.13
DII CASH -156.11
FIIIDX FUTURE -930.93
FIIIDX OPTION -8580.69
FII STK FUT -147.41
FII STK OPTION -185.12
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I FII’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
PIIND 29MAR2023 2905 -0.86 1172500 36.42
DABUR 29MAR2023 533.95 -1.55 6513750 32.56
NESTLEIND 29MAR2023 18999 0.3 151200 31.57
HINDUNILVR 29MAR2023 2483.85 -0.67 5762700 29.66
LT 29MAR2023 2141.8 -0.87 4256700 29.38
ABBOTINDIA 29MAR2023 21725.25 0.9 34520 29
DALBHARAT 29MAR2023 1853 -0.97 1196000 24
PETRONET 29MAR2023 224.5 0.34 6972000 22.64
PAGEIND 29MAR2023 37758 0.69 66375 22.04
APOLLOHOSP 29MAR2023 4340 0.36 705875 21.47

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
METROPOLIS 29MAR2023 1200 -3.03 271600 -48.99
WHIRLPOOL 29MAR2023 1319.55 -0.87 200550 -48.93
NAVINFLUOR 29MAR2023 4169.95 -0.39 95700 -40.93
INTELLECT 29MAR2023 396.35 Sl 1055000 -40.56
BALRAMCHIN 29MAR2023 360.4 -1.34 1384000 -40.06
IDFCFIRSTB 29MAR2023 52.65 -1.13 45990000 -38.09
JKCEMENT 29MAR2023 2852.95 0.06 113500 -33.33
ESCORTS 29MAR2023 1877 1.8 513150 -33.14
AUBANK 29MAR2023 563.2 -0.79 2881000 -31.88

MCX 29MAR2023 1481.65 -0.61 333200 -26.54




Share India

You generate, we multiply

I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
Fin Services 17664.45 +0.27 MEDIA 1649.10 -1.68
PHARMA 11873.20 -0.08 REALTY 372.00 -1.21
PSU BANK 2834.85 -0.21 AUTO 11917.95 -0.97
FMCG 45044.25 -0.32 I.T. 27702.80 -0.88
I Stocks to out perform I stocks to under perform
Scrip Closing % change Scrip Closing %change
TORNTPOWER 511.35 +4.96 ADANIENT 1600.85 )
EMAMLTD 365.40 +4.50 ADANIPOWER 593.40 -5.67%
MANPPURAM 118.80 13,76 BANDHANBANK 187.45 -5.23%
BANK OF INDIA 71.55 +3.62 ADRNITRANSH 1015 =20l
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
MCX 605200 524400 1.15
ICICIPRULI 3150000 2889000 1.09
TITAN 2481000 2267250 1.09
SIEMENS 674850 691900 0.98
FINNIFTY 37614000 39203720 0.96
HINDPETRO 5902200 6150600 0.96
KOTAKBANK 6004800 6430000 0.93
AUROPHARMA 4830000 5367000 0.9
BANKNIFTY 55154150 61363925 0.9
BATAINDIA 693550 809600 0.86
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
HONAUT 4830 31305 0.15
WHIRLPOOL 109550 639100 0.17
ATUL 17775 97875 0.18
ONGC 12785850 61911850 0.21
ABBOTINDIA 10200 44720 0.23
NTPC 25262400 96210300 0.26
OFSS 39600 150400 0.26
SYNGENE 481000 1862000 0.26
PAGEIND 4800 17625 0.27
BSOFT 1468000 4706000 0.31
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| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
SUNDRMFAST 69040 80934 85.3
MAXHEALTH 2566872 3066496 83.71
CENTURYPLY 244039 292589 83.41
IPCALAB 414824 511498 81.1
EICHERMOT 872768 1079359 80.86
SUVENPHAR 74204 92523 80.2
TEAMLEASE 43261 53999 80.11
CHALET 88398 115555 76.5
HCLTECH 2259411 2965015 76.2
CGCL 34929 45933 76.04
SCHAEFFLER 80786 106422 75.91
MARICO 1080382 1427140 75.7
NUVOCO 115407 155651 74.14
KAJARIACER 99737 134873 73.95
SANOFI 11608 15776 73.58
THYROCARE 100678 137170 73.4
INFY 4843490 6633366 73.02
BIRLACORPN 82626 113665 72.69
CIPLA 2631455 3623017 72.63
BAYERCROP 9570 13205 72.47
CCL 154568 213632 72.35
HLEGLAS 46601 64583 72.16
HINDUNILVR 1012527 1412387 71.69
PRIVISCL 14264 19998 71.33
UBL 377592 529957 71.25
FLUOROCHEM 57943 81342 71.23
HGS 33797 47947 70.49
SRF 387111 551977 70.13
PGHL 7240 10327 70.11
NATCOPHARM 437042 625438 69.88

I 52-week high stocks

Company Price (Rs) Day High
Shrem 114 114
Godrej Consumer Prod 961.6 965.55
Siemens 3,289.75 3,355.55
Cyient 1,008.20 1,026
Bharat Wire Ropes 141.9 143.9
Jindal Hisar 562.8 576.9
IZMO 121.2 124.9
AlA Engineering 2,890.95 2,940
Usha Martin 211.55 221.8

Career Point 204.2 207.5
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I 52-week low stocks

Company Price Day’s Low
Tata Power 186.65 184.45
Bandhan Bank 197.8 196.8
Wipro 361.25 359.2
Piramal Enterprises 649.6 641
Life Insurance Corp 544.1 539.1
Mphasis 1,724.75 1,720.10
Sobha 428.75 422.05
Godrej Properties 1,025.40 1,015
Wockhardt 151.2 150.3

Indiabulls Real Est. 49.35 48.75
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