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*All Future Stock 

  

 

 

SGX 17,660 (20.5) 
 

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 17600 on declines and 17800 on advances. 

 
 

 
 

Description         21-April       20-April 

Nifty Spot        17624      17624 

Nifty April          17657          17655 

Nifty May      17950      17900 

MACD (12,26,9)    82.90    85.88 

RSI (14)   56.04   56.04 

50 Day SMA         17,509      17,509 

100 Day SMA        17,854        17,854 

200 Day SMA        17,596        17,596 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 20-
April 

19-
April 

18-
April 

17-
April 

14-
April 

NIFTY Discount/Premium 33 27 51.85 76 82.9 

COST OF CARRY%    0.18    0.15    0.29    0.43    0.47 

PCR(OI) 0.81 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) 1.01 0.58 2.84 2.33 6.14 

A/D RATIO (All Stocks) 0.60 0.81 3.00 4.13 2.70 

ATM IV, CE   8.27   11.03   11.79    9.4    8.15 

VIX 11.6 12.15 12.27 12.60 12.93 

ATM IV, PE 9.12 11.67 13.39 11.46 12.19 

Date Nifty % Change Open Interest % Change 

21-April 17657.3 0.01% 9439350 1.95% 

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% 

Description Net investment (in cr) 

FII CASH -2116.76 

DII CASH  +1632.66 

FII IDX FUTURE              +104.53 

FII IDX OPTION            -3895.86 

FII STK FUT             +467.86 

FII STK OPTION             +48.46 

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    17657 17852 17536 17704 17750 

BANKNIFTY    42146 41941 41737 42371 42595 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    April 24, 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 

PERSISTENT 27APR2023 4297.55 0.25 1122975 8.29 

NAVINFLUOR 27APR2023 4718.2 0.95 461400 5.74 

MFSL 27APR2023 623.8 -2.99 4756050 4.01 

PVR 27APR2023 1501.15 -0.88 2194544 2.96 

ITC 27APR2023 407.25 1.71 61814400 2.11 

LTTS 27APR2023 3335.1 0.03 1434200 1.73 

SHRIRAMFIN 27APR2023 1359.15 1.18 4301400 1.52 

BANDHANBNK 27APR2023 221.2 1.21 50223600 1.46 

RBLBANK 27APR2023 148 -1.4 34750000 1.03 

CUB 27APR2023 130.45 -2.39 23600000 1.01 

Scrip LTP %Chg OI %ChgOI 

HCLTECH 27APR2023 1051.65 1.39 9412200 -19.55 

PIIND 27APR2023 3194.1 1.07 1803500 -18.7 

SYNGENE 27APR2023 617 -0.03 1988000 -16.12 

NMDC 27APR2023 109.8 -2.14 40869000 -14.51 

ALKEM 27APR2023 3412.5 1.29 560600 -13.3 

APOLLOHOSP 27APR2023 4366.4 0.31 1204125 -12.43 

COROMANDEL 27APR2023 942.15 1.15 1118600 -12.34 

AUROPHARMA 27APR2023 587.85 1.08 10259000 -11.7 

CANBK 27APR2023 295.25 -0.56 34435800 -11.68 

BATAINDIA 27APR2023 1481.55 1.25 2354825 -11.4 

 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 

Media 1706.65 +1.33 

FMCG 46669.70 +0.89 

I.T. 26822.10 +0.69 

PHARMA 12545.75 +0.48 

Scrip Closing %change 
Realty 423.50 -2.13 

Metal 5677.90 -1.37 

Auto 12898.75 -1.03 

PSU BANK 3883.00 -0.84 

Scrip Closing %change 
Oberoi Realty 873.35 -4.40% 

Gland Pharma 1311.20              -3.90% 

Dalmia Bharat 1922 -3.36% 

HDFC Life Insurance 513.30 -3.20% 

Scrip Closing % change 
IDEA 6.45 +6.61 

NACTOPHARMA 555.35 +2.07 

PAGEIND 40054.70 +2.03 

ITC 408.25 +1.99 

Scrip  Put Call P/C Ratio 

TATACOMM  3117500 2073500 1.5 

BAJAJ-AUTO  2816500 2315250 1.22 

VEDL  24500000 23022000 1.06 

AUBANK  9645000 9280000 1.04 

BANDHANBNK  15179400 14797800 1.03 

NESTLEIND  178640 177280 1.01 

GLENMARK  3752600 3804800 0.99 

AUROPHARMA  6663000 6882000 0.97 

BIOCON  10235000 10708800 0.96 

GODREJPROP  2259725 2341750 0.96 

Description Put Call P/C Ratio 

ABBOTINDIA 8040 71480 0.11 

RAMCOCEM 232900 1523200 0.15 

SHREECEM 33050 193050 0.17 

HONAUT 1935 8775 0.22 

MFSL 399750 1807000 0.22 

ALKEM 47600 207600 0.23 

SBILIFE 978750 4038000 0.24 

MRF 5480 21570 0.25 

TORNTPHARM 110000 434500 0.25 

OFSS 44800 172600 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 

SUNDARMFIN 46803 48757 95.99 

FLUOROCHEM 319916 342377 93.44 

KEC 779808 841429 92.68 

KAJARIACER 137396 157332 87.33 

AJANTPHARM 66950 78546 85.24 

KFINTECH 249226 292698 85.15 

MSUMI 3262020 3887252 83.92 

NAM-INDIA 321514 383879 83.75 

ASTERDM 384733 472717 81.39 

CCL 147311 183443 80.3 

LAXMIMACH 9089 11443 79.43 

CERA 11898 15200 78.28 

BCG 19773380 25729451 76.85 

RAINBOW 133790 174264 76.77 

VBL 1384917 1807712 76.61 

NYKAA 13623903 17843321 76.35 

BHARTIARTL 3405157 4524208 75.27 

SANOFI 17808 23952 74.35 

CIPLA 2568331 3481218 73.78 

MEDANTA 160492 218984 73.29 

HINDUNILVR 883812 1206288 73.27 

JSL 485985 665410 73.04 

GALAXYSURF 26363 36179 72.87 

ATUL 20577 28429 72.38 

MANYAVAR 112882 156178 72.28 

TMB 35862 49655 72.22 

VMART 13418 18658 71.92 

INFY 6169479 8691352 70.98 

TORNTPHARM 309880 441046 70.26 

PRESTIGE 585893 834820 70.18 

Company Price (Rs) Day High 

Cyient 1,159.65 1,193.70 

ITC 408.25 409 

Alkem Laboratories 3,409 3,462.35 

Godrej Consumer Prod 987.15 990.75 

Bajaj Auto 4,308.30 4,337 

Anupam Rasayan India 1,059.80 1,076.80 

Axita Cotton 73.75 74.05 

Global Surfaces 215.2 216.3 

Zydus Lifesciences 518.75 520.65 

Apar Inds 2,837.75 2,885 

  Top 30 High Delivery Stocks 

  52-week high stocks 
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Company Price Day’s Low 

FSN E-Commerce 120.6 120.15 

Aavas Financiers 1,579 1,562.10 

India Glycols 539.35 537.1 

Indoco Remedies 310 307.3 

GRM Overseas 169.2 164.75 

EKI Energy Services 436.25 436.25 

BEML Land Assets 246.1 246.1 

Tashi India 116.5 116 

Sancode Technologies 57.36 52.14 

Punjab Chem. & Corp 808.7 806 

  52-week low stocks 
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