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SGX 18050 (+58) 
 

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 range    of 17800 on declines and 18000 on advances. 

 
 

 
 

Description         27-April       26-April 

Nifty Spot        17915      17814 

Nifty April          17919          17823 

Nifty May      17950      17950 

MACD (12,26,9)      114.70      102.20 

RSI (14)     66.85     63.33 

50 Day SMA         17,504      17,504 

100 Day SMA         17,822         17,822 

200 Day SMA         17,635         17,635 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 26-
April 

26-
April 

25-
April 

24-
April 

21-
April 

NIFTY Discount/Premium 4 7 7 26 33 

COST OF CARRY%    0.02    0.03    0.03    0.26    0.18 

PCR(OI) 1.20 1.14 1.08 1.02 0.81 

PCR(VOL) 1.03 1.03 1 1 0.93 

A/D RATIO (Nifty 50) 4 2.12 1.77 2.3 1.01 

A/D RATIO (All Stocks) 1.59 1.27 1.11 1.17 0.60 

ATM IV, CE    7.72    10.12    9.2    8.27   8.27 

VIX 11.42 11.65 11.52 11.6 11.6 

ATM IV, PE 9.41 9.28 9.28 9.12 9.12 

Date Nifty % Change Open Interest % Change 

27-April 17919.4 0.59% 6275800 -5.88% 

26-April 17814.9 0.18% 6667750 -7.97% 

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% 

Description Net investment (in cr) 

FII CASH +1653 

DII CASH  +97.07 

FII IDX FUTURE              -305.43 

FII IDX OPTION            +15,645 

FII STK FUT             +2154.15 

FII STK OPTION             -348.15 

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    17919.4 17852 17748 17963 18006 

BANKNIFTY    43005 42823 42642 43111 43218 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    April 28 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 

CIPLA 27APR2023 919.15 1.06 8171150 81.58 

HINDUNILVR 27APR2023 2467.55 -1.71 3841200 51.62 

GODREJCP 27APR2023 955.15 -2.2 1845000 45.39 

PIDILITIND 27APR2023 2388.95 -1.07 970750 45.27 

TORNTPHARM 27APR2023 1645.6 1.48 532000 45.16 

ASIANPAINT 27APR2023 2904.2 -0.03 2373400 42.46 

SBILIFE 27APR2023 1142.25 2.01 2143500 41.56 

TATASTEEL 27APR2023 108 1.17 111815000 41.47 

M&M 27APR2023 1220.6 0.66 6902700 40.83 

BHARTIARTL 27APR2023 786.35 1.64 7253250 37.97 

Scrip LTP %Chg OI %ChgOI 

IDFCFIRSTB 27APR2023 60.3 2.29 12420000 -62.35 

LTTS 27APR2023 3728.1 8.36 188200 -60.89 

DEEPAKNTR 27APR2023 1857.8 -0.13 136000 -60.18 

WHIRLPOOL 27APR2023 1312.5 -0.91 68250 -58.86 

NAVINFLUOR 27APR2023 4753.5 1.47 36600 -56.51 

DIXON 27APR2023 2889.7 1.75 80750 -51.02 

ATUL 27APR2023 6979.5 -1.05 9825 -50.94 

RAMCOCEM 27APR2023 726.4 -0.57 367200 -50.52 

JKCEMENT 27APR2023 2918.5 -0.3 24000 -50.52 

BHARATFORG 27APR2023 792.45 0.05 554000 -49.59 

 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 

Realty 442.60 +1.53 

I.T. 27355.25 +1.07 

Auto 13071.80 +0.76 

Metal 5753.75 +0.71 

Scrip Closing %change 
CPSE 3042.60 -0.06 

FMCG 47387.50 -0.06 

PSE 4648.85 +0.14 

PSU Bank 4068.00 -0.26 

Scrip Closing %change 
Voltas 808.40 -5.41 

Laurus Lab 292.05               -2.65 

HDFCLIFE 517.85 -2.59 

GODREJCONS 953.60 -2.31 

Scrip Closing % change 
LTTS 3731 +8.24 

GLENMARK 551.15 +5.74 

IDEA 6.90 +5.34 

CUB 139.70 +4.88 

Scrip  Put Call P/C Ratio 

TATACOMM  1684000 1047500 1.61 

BAJAJ-AUTO  2598250 1852500 1.4 

GLENMARK  4080300 3211750 1.27 

MARICO  2067600 1634400 1.27 

NIFTY  205394925 169472050 1.21 

VEDL  22212000 18428000 1.21 

NESTLEIND  183240 154480 1.19 

AUROPHARMA  6327000 5391000 1.17 

BANKNIFTY  80395050 68430050 1.17 

BANDHANBNK  13701600 11939400 1.15 

Description Put Call P/C Ratio 

ABBOTINDIA 5320 43400 0.12 

HONAUT 1815 9510 0.19 

SBILIFE 1191000 4956750 0.24 

SHREECEM 22375 84675 0.26 

MFSL 397800 1454050 0.27 

INDIAMART 80100 245250 0.33 

NTPC 17402100 49567200 0.35 

RAMCOCEM 150450 430100 0.35 

SUNPHARMA 2417100 6936300 0.35 

ICICIPRULI 3213000 8827500 0.36 

      
 

 
 

 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 

CREDITACC 309880 324944 95.36 

JBCHEPHARM 229073 241146 94.99 

SUVENPHAR 394625 424601 92.94 

HOMEFIRST 186006 202371 91.91 

SUPREMEIND 84476 95619 88.35 

DELHIVERY 4357536 5061737 86.09 

SCHAEFFLER 168458 198892 84.7 

TEAMLEASE 35049 41804 83.84 

360ONE 62996 75452 83.49 

ICICIGI 818739 988205 82.85 

SANOFI 54960 68219 80.56 

NUVOCO 211479 264251 80.03 

GRINDWELL 21627 27211 79.48 

HDFC 2625249 3347433 78.43 

COLPAL 199086 256708 77.55 

LAXMIMACH 7868 10302 76.37 

MAHLIFE 228327 304043 75.1 

KARURVYSYA 816492 1087365 75.09 

ERIS 77382 103174 75 

SAPPHIRE 28073 38372 73.16 

FLUOROCHEM 76031 103965 73.13 

NATCOPHARM 178267 245506 72.61 

FORTIS 663592 921255 72.03 

EMAMILTD 276104 385351 71.65 

ZYDUSWELL 17582 24704 71.17 

HEROMOTOCO 483144 685268 70.5 

UBL 143580 204463 70.22 

RUSTOMJEE 8473 12078 70.15 

ALKEM 66684 95163 70.07 

DMART 164855 235408 70.03 

Company Price (Rs) Day High 

Raymond 1,714.90 1,756 

Ircon International 72.6 78.3 

ITC 416 417.4 

KPIT Technologies 919.55 948.8 

Bajaj Auto 4,408.20 4,422.55 

Syngene Internation. 649.85 660 

Glenmark Pharma 551.15 555 

Nestle 21,147.30 21,199.95 

NHPC 44.85 47.9 

Siemens 3,439.45 3,482 

  Top 30 High Delivery Stocks   

  52-week high stocks 
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Company Price Day’s Low 

PVR 1,458.80 1,430.55 

Aavas Financiers 1,400.90 1,390 

Kirloskar Pneumatic 585.25 542.5 

Optiemus Infracom 167 160.3 

BEML Land Assets 200.5 200.5 

Brightcom Group 9.85 9.85 

Avalon Technologies 371.95 360.15 

Orient Electric 220.45 220 

Punjab Chem. & Corp 799.85 790.05 

Tashi India 116.5 116 

  52-week low stocks 
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