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ZEEL 

*All Future Stock 

  

 

 

SGX 17,752 (-34) 
 

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

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

to witness a range    of 17600 on declines and 17900 on advances. 

 
 

 
 

Description         25-April       24-April 

Nifty Spot        17769      17743 

Nifty April          17776       17769 

Nifty May      17950      17950 

MACD (12,26,9)      89.15      89.15 

RSI (14)     60.72     60.72 

50 Day SMA         17,504      17,504 

100 Day SMA         17,838        17,838 

200 Day SMA         17,615        17,615 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 25-
April 

24-
April 

21-
April 

20-
April 

19-
April 

NIFTY Discount/Premium 7 26 33 27 51.85 

COST OF CARRY%    0.03    0.26    0.18    0.15    0.29 

PCR(OI) 1.08 1.02 0.81 0.63 1.24 

PCR(VOL) 1 1 0.93 0.95 0.94 

A/D RATIO (Nifty 50) 1.77 2.3 1.01 0.58 2.84 

A/D RATIO (All Stocks) 1.11 1.17 0.60 0.81 3.00 

ATM IV, CE    9.2    8.27   8.27   11.03   11.79 

VIX 11.52 11.6 11.6 12.15 12.27 

ATM IV, PE 9.28 9.12 9.12 11.67 13.39 

Date Nifty % Change Open Interest % Change 

25-April 17776 0.07% 8710400 -2.48% 

24-April 17763.9 0.60% 8932150 -1.91% 

21-April 17657 0.01% 9106000 -1.65% 

20-April 17645 -0.38% 9477700 3.79% 

19-April 17712.35 -0.27% 9131350 -2.18% 

18-April 17760.1 -0.67% 9334400 -1.31% 

17-April 17879.65 0.12% 9458050 +1.74% 

Description Net investment (in cr) 

FII CASH -407.5 

DII CASH  +563.61 

FII IDX FUTURE              +527.13 

FII IDX OPTION            -14797.45 

FII STK FUT             +1705.14 

FII STK OPTION             +210.56 

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    17776 17852 17687 17822 17867 

BANKNIFTY    42660 42566 42472 42803 42946 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    April 26 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 

TORNTPHARM 27APR2023 1639.05 1.18 1902500 34.5 

CROMPTON 27APR2023 260.7 -11.42 4543500 21.84 

CIPLA 27APR2023 907.35 0.32 12664600 18.05 

ALKEM 27APR2023 3417.4 -0.36 531200 15.48 

PIIND 27APR2023 3099.1 -0.35 1702000 15.45 

BEL 27APR2023 101 -0.88 75656100 14.13 

MARICO 27APR2023 490.65 3.21 8300400 13.77 

ONGC 27APR2023 160.05 0.06 49414750 13.68 

ICICIBANK 27APR2023 912.2 0.77 56683900 10.65 

M&M 27APR2023 1210.9 0.31 12489400 10.6 

Scrip LTP %Chg OI %ChgOI 

WHIRLPOOL 27APR2023 1325.6 0.28 334600 -46.86 

DEEPAKNTR 27APR2023 1857.85 1.01 699750 -39.52 

NAVINFLUOR 27APR2023 4701.55 -0.4 220200 -38.4 

TATACHEM 27APR2023 945.15 -0.3 2584000 -29.81 

RAMCOCEM 27APR2023 725.05 -0.1 1801150 -27.93 

INTELLECT 27APR2023 433.7 -0.86 2555000 -27.02 

HAVELLS 27APR2023 1218.25 1.27 2346000 -25.46 

UPL 27APR2023 712.95 -2.29 6415500 -25.01 

BSOFT 27APR2023 265.35 -0.13 4366000 -24.85 

ADANIENT 27APR2023 1849.9 2.37 4806000 -24.49 

 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 

PSU Bank 4036.35 +1.31 

Energy 23385.75 +0.77 

Oil & Gas 7404.70 +0.71 

Infra 5226.55 +0.63 

Scrip Closing %change 
Media 1672.25 -0.72 

Finn Services 18961.85 -0.16 

I.T. 26985.80 -0.10 

Pharma 12456.60 -0.02 

Scrip Closing %change 
Crompton 259.45 -11.83% 

IPCALAB 741.15              -10.33% 

HDFCLIFE 529.75 -3.25% 

ZEEL 187.25 -2.85% 

Scrip Closing % change 
ADANIGREEN 931.15 +4.97 

ADANITRANS. 1012.95 +4.96 

ATGL 935.25 +4.59 

MARICO 489.75 +3.12 

Scrip  Put Call P/C Ratio 

TATACOMM  2611500 1489500 1.75 

NIFTY  178255025 151810050 1.17 

BAJAJ-AUTO  3498500 3125500 1.12 

VEDL  23892000 21364000 1.12 

BANKBARODA  51626250 47098350 1.1 

BANDHANBNK  14608800 13789800 1.06 

BANKNIFTY  60694075 57038975 1.06 

DALBHARAT  648500 610000 1.06 

GODREJPROP  2033200 1985175 1.02 

AUROPHARMA  6706000 6635000 1.01 

Description Put Call P/C Ratio 

ABBOTINDIA 6560 58040 0.11 

SHREECEM 32525 178225 0.18 

RAMCOCEM 198900 1033600 0.19 

SBILIFE 784500 3996000 0.2 

HONAUT 1935 8535 0.23 

METROPOLIS 270000 1035600 0.26 

MFSL 397150 1529450 0.26 

ALKEM 41400 136000 0.3 

MRF 5430 17930 0.3 

BOSCHLTD 25200 75600 0.33 

      
 

 
 

 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 

TIINDIA 1187044 1247308 95.17 

ECLERX 179505 191997 93.49 

CAMS 294913 318410 92.62 

3MINDIA 21531 23477 91.71 

SKFINDIA 40316 44440 90.72 

KAJARIACER 206141 228482 90.22 

SUNDARMFIN 163813 181612 90.2 

MAPMYINDIA 301561 342159 88.13 

TEAMLEASE 22975 26639 86.25 

MAXHEALTH 6856397 8063667 85.03 

360ONE 219515 259300 84.66 

MARUTI 728351 906406 80.36 

APLAPOLLO 383880 485132 79.13 

EMAMILTD 1006385 1276726 78.83 

CRAFTSMAN 12650 16114 78.5 

SANOFI 51728 66686 77.57 

CARBORUNIV 191364 249517 76.69 

HINDUNILVR 1296084 1701098 76.19 

SUPREMEIND 105767 138838 76.18 

KIMS 62697 83362 75.21 

CREDITACC 80242 107659 74.53 

MANYAVAR 65738 88461 74.31 

VGUARD 99281 134010 74.08 

CASTROLIND 207746 283197 73.36 

SUVENPHAR 92196 126291 73 

KFINTECH 108508 149604 72.53 

KEI 141079 194735 72.45 

BIKAJI 101425 140482 72.2 

KNRCON 242750 338549 71.7 

BHARTIARTL 4123225 5773233 71.42 

Company Price (Rs) Day High 

Crompt.Greaves Cons. 259.45 252.35 

Ipca Laboratories 741.15 740 

FSN E-Commerce 116.95 115.45 

PVR 1,478.60 1,458.10 

Aavas Financiers 1,516.45 1,505 

Optiemus Infracom 164.6 163.1 

TCI Express 1,403.85 1,374 

India Glycols 530 512.35 

SpiceJet 30.05 26.25 

EKI Energy Services 393.75 393.75 

  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 



6 

  

 

 

 
 
 
 
 
 
 
 
 


