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DERIVATIVE RESEARCH

[ index Level

May 12,2023

| Nifty Outlook

SGX 18291 (-58)

Today the markets are likely to open on a sideway note. Singapore Nifty
and other Asian markets are trading sideways. The coming session is

likely to witness a rangeof 18100 on declines and 18400 on advances.

I Stock is in ban period

MANAPPURAM, PNB, BHEL, CANBK

Index Close S1 S2 R1 R2
NIFTY 18356 18318 18280 18392 18429
BANKNIFTY 43475 43304 43132 43711 43946
I Nifty Snapshot
Description 11-May 10-May
Nifty Spot 18297 18315.10
Nifty May 18356 18343
Nifty June 18390 18370
MACD (12,26,9) 212.17 210.28
RSI (14) 68.49 69.55
50 Day SMA 17,564 17,549
100 Day SMA 17,775 17,778
200 Day SMA 17,740 17,730

| Nifty Option OI Concentration  «rigurc in Lakhs*

16000000
14000000
12000000
10000000

8000000

-1, .L]J““Illl il

17800 17900 18000 18100 16200 18300 18400 18500 18600 18700

o Total Calls 019,94,83,000 whs Total Puts Q1 7,11,98,550

*Figure in Lakhs*

| Nifty Option OI Change

8000000

6000000

4000000

2000000

ISentiment Indicator

11-May 10-May 09-May 05-May 4-May

NIFTY Discount/Premium 30 30 39.05 60.7 32
COST OF CARRY% 0.32 0.15 0.21 0.33 0.17
PCR(OI) 0.71 0.91 0.83 0.63 1.19
PCR(VOL) 0.97 1.02 1.02 0.97 1.00

A/D RATIO (Nifty 50) 1.17 2.57 1.22 0.66 2.76

A/D RATIO (All Stocks) 1.48 1.13 0.71 0.48 2.19

ATM 1V, CE 1.52 12.25 10.76  9.05 7.59
VIX 1321 13.08 1267 1173 1173
ATM 1V, PE 225 12,53  11.18 9.9 9.7
*All Future Stock
I Nifty v/s o1
Date Nifty % Change OpenInterest % Change
11-May 18356.45  0.06% 11899300 6.86%
10-May 18345.5 0.21% 11135650 0.45%
09-May 18306.4 -0.02% 11257100 3.99%
08-May 18310.4 1.00% 10825350 6.79%
05-May 18129.7 -0.90% 10137300 4.43%
04-May 18294.65 0.80% 9707200 1.40%
03-May 18149.95  -0.35% 9573200 -0.14%

| Fund Flow (FI1/DII
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Description Netinvestment (in cr)
FII CASH +837.2
DII CASH -200
FIIIDX FUTURE -669
FIIIDX OPTION -4112.9
FII STK FUT +748.55
FII STK OPTION -107.8
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I FII’s activity in Nifty future I Nifty discount / premium
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*Amt in Crores*

I Top 10 long build up stocks

Scrip LTP %Chg oI %ChgOI
LT 25MAY2023 2250.9 -5.33 13867200 40.85
DRREDDY 25MAY2023 4550.8 -6.97 3734125 33.75
IGL 25MAY2023 495.7 -2.19 9759750 23.1
NAVINFLUOR 25MAY2023 4753.95 -0.46 584850 22.96
HINDALCO 25MAY2023 422.65 -3.75 27043800 19.58
GUIGASLTD 25MAY2023 491.05 5.67 7745000 19.54
POLYCAB 25MAY2023 3249 1.32 2069700 17.73
ASIANPAINT 25MAY2023 3159.4 3.37 6767800 15.76
DELTACORP 25MAY2023 211.65 2.87 17732400 14.38
LALPATHLAB 25MAY2023 1892.95 -2.16 922000 12.75

| Top 10 short build up stocks

Scrip LTP %Chg oI %ChgOI
SYNGENE 25MAY2023 710 0.79 2666000 -5.8
MGL 25MAY2023 1083 -1.66 2206400 -5.61
OFSS 25MAY2023 3568.75 2.1 233400 -4.27
GODREJCP 25MAY2023 984.1 1.79 9455000 -4.14
JKCEMENT 25MAY2023 3085 2.66 416500 -3.87
GNFC 25MAY2023 625.5 3.98 7494500 -3.14
TATACHEM 25MAY2023 993.5 1.88 5037500 -2.46
TATAPOWER 25MAY2023 207.5 1.24 87122250 -2.36
COFORGE 25MAY2023 4141 0.06 896250 -1.98

PETRONET 25MAY2023 233.4 1.79 13791000 -1.92
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I Indices to out perform

J Indices to under perform

Scrip Closing % change Scrip Closing %change
Media 1716.55 +1.36 PSU Bank 3959.30 -1.06
Realty 452.35 +0.86 Metal 5822.10 -0.25
Oil & Gas 7634.55 +0.80 I.T. 28091.75 -0.12
CPSE 3160.45 +0.80 Pharma 12716.90 -0.00
I Stocks to out perform I stocks to under perform
Scrip Closing % change
SANOFI 6205 +8.86 Scrip Closing %change
IDEA 7.15 +5.93 DR REDDY 4532 -6.89
GUJ GAS 488.25 +5.46 LT 2242 -5.17
SBI CARD 865 +5.02 AB CAPITAL 163.95 -4.07
HINDALCO 420.85 -3.5
| Top 10 High PCR Ratio Stocks
Scrip Put Call P/C Ratio
INDUSINDBK 11226600 7738650 1.45
BAJAJ-AUTO 2085500 1467250 1.42
MARUTI 2878700 2157300 1.33
ABB 1846750 1510500 1.22
MRF 94310 77100 1.22
NESTLEIND 148680 125280 1.19
HDFCLIFE 7077400 6048900 1.17
SIEMENS 1716550 1471525 1.17
CHOLAFIN 7041250 6362500 1.11
PIDILITIND 1023750 939000 1.09
| Top 10 Low PCR Ratio Stocks
Description Put Call P/C Ratio
ABBOTINDIA 11280 46440 0.24
HINDCOPPER 6499200 20716800 0.31
ALKEM 48800 137600 0.35
LT 5733900 16193100 0.35
CcuB 4595000 12445000 0.37
DELTACORP 3113600 8400000 0.37
HINDALCO 7058800 19220600 0.37
SUNTV 964500 2614500 0.37
TATACOMM 622500 1664000 0.37
NAUKRI 185625 486750 0.38




Share India

You generate, we multiply

| Top 30 High Delivery Stocks

Compan Deliverable Q Traded Q % Dly Qty To Trd Q
PGHH 129491 138627 93.41
BRIGADE 284211 322108 88.23
AJANTPHARM 115851 135028 85.8
JYOTHYLAB 2829629 3354054 84.36
ATUL 70026 84683 82.69
SHOPERSTOP 115239 140469 82.04
CHEMPLASTS 341725 421792 81.02
ERIS 33927 42510 79.81
TCIEXP 15136 19229 78.71
BAJAJ-AUTO 227254 293197 77.51
POWERINDIA 28382 36830 77.06
SUNDARMFIN 45189 59054 76.52
UNOMINDA 258319 338027 76.42
MANYAVAR 78944 103451 76.31
AIAENG 36778 48640 75.61
CROMPTON 1443874 1910799 75.56
ICICIPRULI 1363698 1806902 75.47
LINDEINDIA 23529 31188 75.44
SUNDRMFAST 107606 143713 74.88
HEROMOTOCO 376500 506829 74.29
CGPOWER 3536265 4777643 74.02
SUVENPHAR 187620 254095 73.84
PHOENIXLTD 172476 234189 73.65
TITAN 455191 621067 73.29
NAM-INDIA 413742 564932 73.24
CAMPUS 1224027 1680941 72.82
MFSL 899279 1248161 72.05
NESTLEIND 49643 68937 72.01
APOLLOHOSP 294148 409446 71.84
HOMEFIRST 42589 59639 71.41

I 52-week high stocks

Company Price (Rs) Day High
Tata Motors 511.6 514.15
Varun Beverages 1,579.60 1,654
Ultratech Cement 7,835.45 7,855.80
Power Grid Corp 248.55 249.2
Neuland Laboratories 2,538.30 2,538.30
Siemens 3,797.05 3,812
Ratnamani Metals 2,389.30 2,528
Bajaj Auto 4,547.90 4,594
ONGC 167.05 168.65

H.G. Infra Engg. 952.45 978
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I 52-week low stocks

Company Price Day’s Low
BEML Land Assets 171.8 171
Paisalo Digital 50.75 48.3
Cineline India 86.05 83.1
Tashi India 116.5 116
Accuracy Shipping 12.5 12.1
Race Eco Chain 240.85 235.15
SEL Manufacturing 147.15 144.9
Dangee Dums 13.5 13.35
Jet Freight Logistic 11 10.35

Cyber Media Research 116.8 109.95




Share India

You generate, we multiply

VP —Head Research - Dr. Rawvi Singh
Mob: +818810313561

Email ID: ravi_singh@shareindia.com
Divclaure:

e, recimarch seam 82 Share India Securmies Lad {S150) autsescs nd v nasas subseribed 10 18 raport, hesalby cantily that sl of e vems aprassed in this resairch report sccurataly refact oo viems abouf the subgec! Ssue(i) o securibies. SIEL Ras no material sdwerse
disciplinary Mitery i on the date of publicanion of this repor. We abo cetiy thet no par of cur compessation wis, &, or will be directly er indirecily ralaved 10 the specilic moommendation|s) or views|s| nt

Pl

W
imnesadiately pracadisg the date of gublicition of S Resich Rigor,

that Reisarch Asialyil o hissar s litive o S50 =ay hase any Enascal nberest is the dobjec compiny. A Rasearch Analynl or b reative or SELar il Adsed ate may hise banelical owserivp of 1% or =are in the subjest compasy at the and of t5a manth

Farthar, Reciaarch Analyi? ar S rolative or SISL or ils ssiociete a] deds nol hise asy =al | ennflict al nbarest at tha time of pablicatien ol the resaarch sepadt: b) his notl sanaged or co-masa pad sublic oflerisg ol securnitias boe the subject cossany in the pas! twalve Sontéi;

£ hik nat received any compendation for nesibsant baskisg o merchast banking or brokesage serice or fer any otser prodecy's or srvice or fer any otbr redson whiticevr bom the subjec! comaany is the pat twibee moenths; djhis not received any com pensdatios ar

othar B naSts ro i B kel cosad ny o third party in conniclios mith the recdeanch oo pan; @] hai not sensd s an cilicer, direcber of amplayes of thie il jec campasy; and 1) his not e es engiged in maskat Making activity &r thi Ut company.

SELis a SEBI Ragatared Risaarch A lyst Baving nagsteation ne. INFI00005011.

Dhechaimen:
Thwis ringeert hats Bwren prepand by SELand i rmeant for sob i by the recigimntand not fee direalation. Te infermation and opinkons comained heosin hive bian compilad er arhed a1, based upon information o nained in pood Teith fros souroas be feved to be reliabh.

Lo imlormation hid ot been isdepindent |y seilied and ne gua iy, sgrirkd or i=elad, 5 =ade o e S sccuracy, complile s o corracinima. Al vach inlormatios asd opnion e subject 10 changs wthoot notive,
T docurmant & for isformanion pursoes osby. Descrigtions of any compasy o companies o theis secarities santoned hemin are not ntended 2o e comphete and this decumen is set, and ssould not be comtrued as as oflir or selictation of an offier, @ buy or wll any

s uritiek of Gthar isancial insrussnt

Tows rapart is net disectad Lo, er intendad for disglay, downlaading, pein
reprodaction, svailabiiy or use would be contrany 1o law or regalan or what mould sabject SEL or ivs allibates o any regstn

worodacng or bor disirkubien 1o er use by, any perien or @ity wio is @ citicen or msident o located in ey lhecalty, state, ceuntry er athar joried ctien whare such datrbution, gablicatien,
wgare=ant mithin such ursdiction.

n o |icansi

IF s repon b inedvertently sesd or Bas reschaed sy indieidaal in such comntry, sipecially, USA, the same may be igaeced and brought o the a an of the sander. This decumen miy not B repraduced, dstdbated o published lor any purpedes without orior written

apgraval af SISL

Foregn corranciis tind| Surcatitie, wh ianed, are sulbjEe o axch, rate Buctaations, which could have as adverss oflis) o twis vales o prics, o thi incosa dirfeed from thim . |5 add®ion, iseritens in sesaritie such as ADRL, tha values of which are
inflmnced by lomign curescios affacisely aume cormney rik.

It hviratld et B cosnniidhir il 13 Bu ities G an @lTes 10 dall o0 @ saficitation o buy any security, SIS0 may Bom s 1 s okl ras, or parfors breking, o otSar serics Tor, any easga iy mantioned in thi miil asdfon i ite h=sunti.

SEL and its allikated comainyiggl, the
brokir g ar ol compesialion o acl
s nthar ralated infarmation and episisns.

s ind el oy Say; ) fom Hme 1o tme, Bave & long of sSert pesition in, asd buy o sl the secaritie of the cosspany|igh) Sentened Barein o (5) b engaged n any ath et ion inwelwing such st itie

skl ke in the Snasdal initrasants ol thi company [(gg] discusiad Barain & act i as sdviier or lendan e rewar 1o duch easpanyliggl o may Rave any other potemisl cosfic of istenas with reigc o a5y recas=sandition

SEL, it diseeters, analyiks of emaicyes do nal Take an rsposaibiiny, inascial or ol rw b, o hie ke & the da s LN ed die 1o T S Menti mess of asy Stbion Takes on Basi of this repert, iSschud isg Bt St redlictied b, Nudtuation in thi prices of shams and
bondi, changis s e camancy ritid, diminu e BV, reedation i Ui dvidesed or iscoma, ate.

SEL and efbir groug oo mgin ik, 26 d
st Lritiink of s coszanms | ongan

SSOEIALES, 1T IO My b vinsus seitions inany of the tocks, W res and lisancialindrumants desll in thi eport, & Say meke sl & porch i of ather diali in Thids e iths e bme to

d i 0 i diil i ather
oo dhisicr i in thid regart.

SEL toa Mamber of Hational Stock Enchasge of india Lisosid (HSE)L BSE Lid [Bombay Stock Exchasge), Muli Cosssedity Exchangs of indis Uimited [MOX), Matiosal Cosesedity snd Darfatiors Exchange Limited (RCOEK), indisn Commoding Eschange Limised (ICEX) snd ha
Daposiorg Ma Dapastonies Sendicas [India) Limited (C0SL). It b a SEBI ragstaried Parifelio Mandager and SEBI riginead Ridearch doatun] SEBI Rag. Mo, INBSFE ZI073L, INB/FIE CLL0TOA3E, IK-D#-32-2015, AMFI Ray. He. ARM: 7B041, SEBI

R rc® Analyl Rigd. Mo IMH100005011, CIN - LEFLIOGIOMPLOL1S13T |

sant afiliavion with Ce




