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SGX 18267 (+138) 
 

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 18000 on declines and 18200 on advances. 

 
 

 
 

Description         28-April       27-April 

Nifty Spot        18065      17915 

Nifty April          18111       17919 

Nifty May      18167      17950 

MACD (12,26,9)      135.14      114.70 

RSI (14)     71.23     66.85 

50 Day SMA           17,508      17,504 

100 Day SMA         17,806         17,822 

200 Day SMA         17,656         17,635 
 

 
 

 

 

 
 

 

 
 
 

 
 
 
 

 28-
April 

27-
April 

26-
April 

25-
April 

24-
April 

NIFTY Discount/Premium 46 4 7 7 26 

COST OF CARRY%    0.25    0.02    0.03    0.03    0.26 

PCR(OI) 1.25 1.20 1.14 1.08 1.02 

PCR(VOL) 0.91 1.03 1.03 1 1 

A/D RATIO (Nifty 50) 4.5 4 2.12 1.77 2.3 

A/D RATIO (All Stocks) 2.08 1.59 1.27 1.11 1.17 

ATM IV, CE    5.85    7.72    10.12    9.2    8.27 

VIX 10.94 11.42 11.65 11.52 11.6 

ATM IV, PE 8.82 9.41 9.28 9.28 9.12 

Date Nifty % Change Open Interest % Change 

28-April 18111.15 0.66% 8754500 6.66% 

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% 

Description Net investment (in cr) 

FII CASH +3304 

DII CASH  +264 

FII IDX FUTURE              +183.68 

FII IDX OPTION            -1094.63 

FII STK FUT             +210.58 

FII STK OPTION             +155 

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    18111.15 17852 17905 18171 18232 

BANKNIFTY    43217.4 42971 42724 43369 43520 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    May 02, 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 

GODREJCP 25MAY2023 912.55 -5 9352000 23.12 

RECLTD 25MAY2023 132.7 5.28 57048000 10.52 

CANFINHOME 25MAY2023 621.4 4.25 3502200 10.49 

GNFC 25MAY2023 592.7 1.46 7848100 9.9 

BSOFT 25MAY2023 274.85 0.48 7634000 5.85 

PFC 25MAY2023 171.1 3.01 56289800 5.42 

TATACOMM 25MAY2023 1278.25 1.5 1992000 4.59 

ASTRAL 25MAY2023 1456.65 3.79 1657005 4.51 

HINDUNILVR 25MAY2023 2468.15 -0.77 10037700 4.2 

HAVELLS 25MAY2023 1232.85 0.26 5210000 4.12 

Scrip LTP %Chg OI %ChgOI 

MPHASIS 25MAY2023 1825.95 1.92 2527525 -11.05 

TECHM 25MAY2023 1029.6 1.9 9778200 -9.15 

IPCALAB 25MAY2023 714.85 1.5 3664050 -6.59 

TATACHEM 25MAY2023 958.4 1.15 4438000 -6.48 

PERSISTENT 25MAY2023 4699.45 3.46 1120350 -6.13 

LTIM 25MAY2023 4449.8 2.32 1550100 -5.87 

HDFCLIFE 25MAY2023 532.8 2.06 16833300 -5.15 

HCLTECH 25MAY2023 1067.7 0.83 9747500 -4.83 

ABB 25MAY2023 3436.25 -0.07 1298250 -4.12 

IGL 25MAY2023 496.5 1.06 5530250 -3.73 

 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 4167.65 +2.45 

Media 1714.85 +1.81 

Infra 5356.20 +1.46 

I.T. 27708.20 +1.29 

Scrip Closing %change 
Private Bank 21885.75 +0.34 

Finn Services 19162.55 +0.34 

CPSE 3053.80 +0.37 

Realty 445.10 +0.56 

Scrip Closing %change 
Sanofi 5570 -6.62 

Godrej Consumer 907.50               -4.83 

CESC 68.50 -2.91 

Axis Bank 860 -2.43 

Scrip Closing % change 
PIND 3384.5 +10.40 

INDUSTOWER 155 +7.01 

ZEEL 196.75 +5.69 

REC 132.15 +5.64 

Scrip  Put Call P/C Ratio 

DALBHARAT  265000 133500 1.99 

LAURUSLABS  8762600 6472400 1.35 

JKCEMENT  30000 23750 1.26 

HCLTECH  3517500 2868600 1.23 

LTTS  900600 736400 1.22 

BANKNIFTY  42496790 35203675 1.21 

BAJAJ-AUTO  1250250 1078750 1.16 

NESTLEIND  116600 102120 1.14 

COFORGE  669300 597900 1.12 

PERSISTENT  436450 394800 1.11 

Description Put Call P/C Ratio 

ALKEM 6000 44600 0.13 

OFSS 33800 151000 0.22 

NAVINFLUOR 35850 134700 0.27 

ABBOTINDIA 760 2560 0.3 

COROMANDEL 50400 157500 0.32 

BOSCHLTD 5450 16600 0.33 

INTELLECT 104000 318000 0.33 

MIDCPNIFTY 75 225 0.33 

MRF 1620 4860 0.33 

RAIN 766500 2296000 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 

FIVESTAR 176285 186986 94.28 

METROBRAND 421603 454834 92.69 

CENTURYPLY 234759 256385 91.57 

NUVOCO 245188 268167 91.43 

360ONE 290443 323783 89.7 

VIPIND 508592 571802 88.95 

VINATIORGA 73638 83307 88.39 

GODREJIND 252094 288069 87.51 

NH 365454 421295 86.75 

AETHER 72721 85242 85.31 

JBCHEPHARM 96849 114041 84.92 

TEAMLEASE 37779 46552 81.15 

FLUOROCHEM 107985 134181 80.48 

GLAXO 74241 93137 79.71 

VMART 15531 20556 75.55 

NTPC 16259785 21552892 75.44 

BLUESTARCO 125199 166755 75.08 

MAHLIFE 416020 562526 73.96 

LAXMIMACH 19421 26281 73.9 

SUVENPHAR 64424 87827 73.35 

SAPPHIRE 55410 75790 73.11 

SIEMENS 328388 451470 72.74 

NATCOPHARM 167537 231162 72.48 

MCX 321779 444194 72.44 

TMB 68320 95175 71.78 

CROMPTON 6040474 8422456 71.72 

COROMANDEL 196636 276226 71.19 

CIPLA 1901928 2695819 70.55 

NESTLEIND 116890 166516 70.2 

JYOTHYLAB 113944 162446 70.14 

Company Price (Rs) Day High 

Larsen & Toubro 2,364.40 2,369 

ITC 425.55 428.25 

Nestle 21,761.40 21,849.60 

REC 132.15 132.4 

Hindustan Aeron 2,920.20 2,924.95 

Glenmark Pharma 563.45 568.75 

DLF 426.2 428.9 

Bajaj Auto 4,431.95 4,439.70 

Syngene Internation. 677 685.7 

Chola Invest & Fin. 871.1 873.95 

  Top 30 High Delivery Stocks   

  52-week high stocks 
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Company Price Day’s Low 

Laurus Labs 307.6 278.85 

Aavas Financiers 1,387.20 1,384.65 

MMTC 28.25 26.3 

Brightcom Group 9.35 9.35 

BEML Land Assets 206.45 190.5 

Compuage Infocom 11.85 11.2 

Keystone Realtors 427.05 416.05 

Creative Newtech 377.55 369.6 

Galactico Corp. Serv 6.27 6.2 

Tashi India 116.5 116 

  52-week low stocks 
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