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SGX 17,670 (5) 
 

Today the markets are likely to open on a flat note. Singapore Nifty and 

other Asian markets are trading in sideways zone. The coming session is 

likely to witness a range    of 17550 on declines and 17750 on advances. 

 
 

 
 

Description         20-April       19-April 

Nifty Spot        17624      17618.75 

Nifty April          17655      17645 

Nifty May      17900    17900 

MACD (12,26,9)    85.88    88.38 

RSI (14)   56.04   55.82 

50 Day SMA         17,509      17,508.67 

100 Day SMA        17,854        17,860.70 

200 Day SMA        17,596        17,587.06 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 20-
April 

19-
April 

18-
April 

17-
April 

14-
April 

NIFTY Discount/Premium 31 27 51.85 76 82.9 

COST OF CARRY%    0.17    0.15    0.29    0.43    0.47 

PCR(OI) 0.69 0.63 1.24 1.10 1.28 

PCR(VOL) 0.93 0.95 0.94 0.98 0.89 

A/D RATIO (Nifty 50) 1.08 0.58 2.84 2.33 6.14 

A/D RATIO (All Stocks) 1.04 0.81 3.00 4.13 2.70 

ATM IV, CE   9.30   11.03   11.79    9.4    8.15 

VIX 11.94 12.15 12.27 12.60 12.93 

ATM IV, PE 9.8 11.67 13.39 11.46 12.19 

Date Nifty % Change Open Interest % Change 

20-April 17655 0.03% 9673150 4.35% 

19-April 17645 -0.38% 9477700 3.79% 

18-April 17712.35 -0.27% 9131350 -2.18% 

17-April 17760.1 -0.67% 9334400 -1.31% 

13-April 17879.65 0.12% 9458050 +1.74% 

12-April 17858.25 0.13% 9296000 -0.34% 

11-April 17788.2 0.60% 10468300 -4.94% 

Description Net investment (in cr) 

FII CASH -1169.32 

DII CASH  +832.72 

FII IDX FUTURE              +475.75 

FII IDX OPTION            -8131 

FII STK FUT             +913.22 

FII STK OPTION             +157 

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    17655 17852 17550 17716 17778 

BANKNIFTY    42270 42137 42004 42392 42515 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    April 21, 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 

ICICIPRULI 27APR2023 459.8 2.86 13986000 17.76 

CUB 27APR2023 133.3 3.29 25010000 17.69 

COFORGE 27APR2023 3816.55 -1.89 876750 13.8 

DALBHARAT 27APR2023 1990.75 -3.1 2296500 13.72 

SHREECEM 27APR2023 24298.25 -1.77 368775 12.38 

PERSISTENT 27APR2023 4277 -1.15 1084825 7.94 

HAVELLS 27APR2023 1205.15 -1.03 5202500 7.48 

PAGEIND 27APR2023 39450 3.62 137835 7.04 

HCLTECH 27APR2023 1034.15 -0.7 12385100 6.67 

INFY 27APR2023 1223.75 -0.74 37216000 6.17 

Scrip LTP %Chg OI %ChgOI 

TATACOMM 27APR2023 1230.75 3.21 2417500 -12.91 

GRASIM 27APR2023 1687.25 -0.34 8140075 -9.05 

BHARTIARTL 27APR2023 774.1 1.07 37379650 -6.21 

KOTAKBANK 27APR2023 1889.5 0.22 28730800 -5.69 

BATAINDIA 27APR2023 1467.95 2.44 2679050 -5.33 

ABBOTINDIA 27APR2023 22599.85 -0.64 55400 -4.48 

HINDPETRO 27APR2023 239.3 0.19 16715700 -3.58 

TATACHEM 27APR2023 941.35 0.68 5107500 -3.37 

CONCOR 27APR2023 613.25 2.05 9462000 -3.32 

IDFCFIRSTB 27APR2023 56.55 0.44 150870000 -3.19 

 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 

Private Bank 21402.90 +0.31 

Infra 5192 +0.28 

CPSE 3011.00 +0.24 

AUTO 13032.35 +0.23 

Scrip Closing %change 
Pharma 12485.25 -1.11 

Realty 432.70 -0.43 

Metal 5756.95 -0.39 

FMCG 46256.05 -0.36 

Scrip Closing %change 
ISEC 439.95 -4.58% 

DIVISLAB 3203              -4.17% 

VBL 1381 -4.05% 

GLAND 1364.45 -3.71% 

Scrip Closing % change 
JSWENERGY 259.45 +4.60 

CUMMINSIN 1559.90 +3.92 

CUB 133.20 +3.50 

PAGEIND 39259.15 +3.26 

Scrip  Put Call P/C Ratio 

TATACOMM  4015000 2533000 1.59 

BAJAJ-AUTO  2705500 2253000 1.2 

SIEMENS  822525 690525 1.19 

AUBANK  10932000 9803000 1.12 

NESTLEIND  182880 165760 1.1 

HCLTECH  17024000 16671200 1.02 

VEDL  24182000 24158000 1 

GLENMARK  3675750 3720700 0.99 

GODREJPROP  2356625 2381275 0.99 

BANDHANBNK  15064200 15705000 0.96 

Description Put Call P/C Ratio 

ABBOTINDIA 8600 74080 0.12 

RAMCOCEM 157250 968150 0.16 

SHREECEM 32025 188550 0.17 

HONAUT 1830 9015 0.2 

MRF 5270 22430 0.23 

MFSL 414050 1724450 0.24 

TORNTPHARM 114500 481000 0.24 

SBILIFE 1059000 3989250 0.27 

BOSCHLTD 32500 111950 0.29 

IPCALAB 144300 497250 0.29 

      
 

 
 

 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 

CHOLAHLDNG 65449 71723 91.25 

ZFCVINDIA 46066 51615 89.25 

AAVAS 531384 601144 88.4 

BAJAJELEC 397073 458010 86.7 

SUPREMEIND 235113 271781 86.51 

AJANTPHARM 79194 94433 83.86 

JBCHEPHARM 73889 88636 83.36 

NATCOPHARM 451071 554522 81.34 

CIPLA 3605166 4446158 81.08 

APLLTD 97269 120101 80.99 

RAINBOW 227235 283118 80.26 

NAM-INDIA 496066 624601 79.42 

SKFINDIA 59411 75300 78.9 

BASF 13115 16650 78.77 

SUNDARMFIN 30121 38431 78.38 

NH 291281 374618 77.75 

IPCALAB 861355 1111532 77.49 

MARICO 2104491 2774048 75.86 

ASTERDM 1027725 1358094 75.67 

TEAMLEASE 15045 19931 75.49 

MEDANTA 355306 473521 75.03 

SANOFI 31544 42240 74.68 

HDFC 1841176 2501893 73.59 

MARUTI 269002 369060 72.89 

IRB 4969478 6831228 72.75 

DRREDDY 461655 635170 72.68 

KEI 132064 182620 72.32 

CCL 154841 216275 71.59 

DABUR 1919448 2688238 71.4 

CROMPTON 997426 1398806 71.31 

Company Price (Rs) Day High 

ITC 400.3 402.65 

Titagarh Wagons 331.35 343.7 

Data Patterns (I) 1,692.85 1,748.40 

Bajaj Auto 4,314.35 4,330.50 

Kirloskar Electric 94.05 99.95 

NCC 113.35 114 

JBM Auto 807.95 820.25 

Axita Cotton 72.6 72.8 

Royal Orchid Hotels 322.85 334 

Oriental Hotels 84.35 89.35 

  Top 30 High Delivery Stocks 

  52-week high stocks 



5 

  

 

  
 
 
 

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Company Price Day’s Low 

Marico 471.75 462.7 

EKI Energy Services 459.2 459.2 

MOS Utility 98.85 89.8 

India Glycols 540.45 537.25 

Optiemus Infracom 164.25 163.5 

Orient Electric 225.85 221 

Tashi India 116.5 116 

BEML Land Assets 259.05 259.05 

Genesys Intl. Corpn 300.8 299.3 

IL&FS Investment Mgr 5.85 5.65 

  52-week low stocks 
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