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GNFC, DELTACORP, PNB, BHEL 

*All Future Stock 

  

 

 

SGX 18445  (+42) 
 

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 18300 on declines and 18500 on advances. 

 
 

 
 

Description         15-May       12-May 

Nifty Spot          18398.85               18314.8        

Nifty May         18411.3         18333.4 

Nifty June      18450      18390 

MACD (12,26,9)       217.32       215     

RSI (14)    71.31      68.50 

50 Day SMA           17,598.7       17,566 

100 Day SMA         17,771        17,778 

200 Day SMA         17,759.2        17,741 
 

 
 

 

 
 

 
 

 
 

 
 
 

 
 

 
 

 

 15-May 12-May 11-May 10-May 09-May 

NIFTY Discount/Premium 12.45 19.6 30 30 39.05 

COST OF CARRY%    0.67    0.10    0.32    0.15    0.21 

PCR(OI) 1.26 1.08 0.71 0.91 0.83 

PCR(VOL) 1.01 0.93 0.97 1.02 1.02 

A/D RATIO (Nifty 50) 2.33 0.85 1.17 2.57 1.22 

A/D RATIO (All Stocks) 1.18 0.72 1.48 1.13 0.71 

ATM IV, CE    10.07    7.95    1.52    12.25    10.76 

VIX 13.17 12.85 13.21 13.08 12.67 

ATM IV, PE 11.07 10.82 2.25 12.53 11.18 

Date Nifty % Change Open Interest % Change 

15-May     18417.5 0.46% 11702650 1.53% 

12-May  18333.4 -0.11% 11773250 0.69% 

11-May 18353.4 0.04% 11693050 5.01% 

10-May 18345.5 0.21% 11135650 -1.08% 

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% 

Description Net investment (in cr) 

FII CASH +1685.29 

DII CASH +191.20 

FII IDX FUTURE              +1290.49 

FII IDX OPTION              +1453.6 

FII STK FUT              +645.58 

FII STK OPTION              -124.77 

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    18411.3 18309 18206 18494 18576 

BANKNIFTY    43996 43726 43455 44171 44345 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    May 16, 2023 
     SHARE INDIA SECURITIES LTD           

 Nifty Snapshot  

*Figure in Lakhs* 

 Fund Flow (FII/DII 

*Figure in Lakhs* 



2 

  

 

 
 

 

 
 

           
 
 

 
 
 

 
 
 

 
 
 

 
 
 

 
 
 
 

 
 
 

 
 
 

 
 
 

Scrip LTP %Chg OI %ChgOI 

COROMANDEL 25MAY2023 954.95 -1.67 1528100 21.55 

COLPAL 25MAY2023 1658.1 3.09 2781100 14.76 

MGL 25MAY2023 1057.7 0.47 2440000 12.55 

DLF 25MAY2023 469.1 7.24 37895550 10.72 

BALRAMCHIN 25MAY2023 387.15 -0.12 7649600 10.52 

LALPATHLAB 25MAY2023 2010.95 -1.19 855750 10.35 

SBICARD 25MAY2023 884.05 2.51 8094400 9.8 

CANFINHOME 25MAY2023 661.5 2.71 3982875 9.34 

ASTRAL 25MAY2023 1604.6 1.61 1924548 9.18 

GRANULES 25MAY2023 293.75 -0.93 8102000 9.04 

Scrip LTP %Chg OI %ChgOI 

HAL 25MAY2023 3030 1.76 2804100 -12.65 

POLYCAB 25MAY2023 3370.5 -0.88 1304400 -11.37 

ABB 25MAY2023 3854 -2.32 1476750 -9.21 

SIEMENS 25MAY2023 3834.05 -1.58 1919775 -6.4 

FEDERALBNK 25MAY2023 127.8 1.35 87870000 -5.38 

DELTACORP 25MAY2023 224.95 2.93 19499200 -5.03 

GNFC 25MAY2023 638.45 2.5 7655700 -4.29 

MCX 25MAY2023 1388.95 2.24 1325200 -3.89 

DRREDDY 25MAY2023 4522.1 0.86 3484500 -3.55 

ZYDUSLIFE 25MAY2023 519.85 0.86 6940800 -3.19 

 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 472.45 +4.32 

Media 1736.55 +2.06 

FMCG 49506.55 +1.14 

PSU Bank 4020.8 +1.13 

Scrip Closing %change 
Oil & Gas 7568.05 +0.00 

Energy 24040.20 +0.00 

Pharma 12487.40 +0.01 

Metal 5701.75 -0.19 

Scrip Closing %change 
ADANITRANS. 840.60 -5.00 

ATGL 777.45               -5.00 

DMART 3523. -4.19 

ADANIGREEN 868.70 -3.00 

Scrip Closing % change 
DLF 468.15 +7.39 

Oberoirealty 986.90 +4.87 

Prestige 508.85 +4.83 

PFC 171.15 +3.95 

Scrip  Put Call P/C Ratio 

MIDCPNIFTY  375 150 2.5 

INDUSINDBK  11725250 7663050 1.53 

BANKNIFTY  74086780 52585060 1.41 

NIFTY  175460925 130531050 1.34 

BAJAJ-AUTO  2238250 1688500 1.33 

FINNIFTY  48155720 37327400 1.29 

ABB  1867000 1454250 1.28 

HDFCLIFE  7279800 6221600 1.17 

MARUTI  2841600 2423800 1.17 

AXISBANK  22013300 19872225 1.11 

Description Put Call P/C Ratio 

ABBOTINDIA 10520 40880 0.26 

BOSCHLTD 47750 179750 0.27 

SUNTV 1239000 4116000 0.3 

TORNTPHARM 87000 278500 0.31 

ALKEM 80200 251000 0.32 

BALRAMCHIN 3236800 10107200 0.32 

LT 5575800 17258100 0.32 

DIXON 259875 770375 0.34 

NAVINFLUOR 418950 1225650 0.34 

NTPC 22737300 66729900 0.34 

      
 

 
 

 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 

VTL 539854 587441 91.9 

POLICYBZR 2208416 2483314 88.93 

CRAFTSMAN 89868 103106 87.16 

ECLERX 59362 69579 85.32 

HOMEFIRST 4783168 5709142 83.78 

NUVOCO 230670 279238 82.61 

ERIS 32081 39045 82.16 

POLYMED 52071 63463 82.05 

GARFIBRES 18116 22956 78.92 

BHARATFORG 1475619 1888769 78.13 

TCIEXP 9087 11685 77.77 

PGHH 7903 10269 76.96 

M&MFIN 2510067 3266357 76.85 

NESTLEIND 55709 72570 76.77 

JYOTHYLAB 831688 1087955 76.45 

FORTIS 874254 1166973 74.92 

GLAXO 25954 34871 74.43 

POWERGRID 6779949 9140823 74.17 

SUNDARMFIN 15996 21615 74 

SUVENPHAR 43052 58755 73.27 

CARBORUNIV 102721 140249 73.24 

SBILIFE 497664 680497 73.13 

M&M 1935599 2647630 73.11 

IIFL 715833 985791 72.62 

SHRIRAMFIN 480733 662823 72.53 

UPL 1761883 2432818 72.42 

KFINTECH 154312 213764 72.19 

CONCOR 536752 748724 71.69 

ORIENTELEC 445993 624155 71.46 

VMART 47188 66030 71.46 

Company Price (Rs) Day High 

Tata Motors 530.85 537.15 

DLF 468.15 475.8 

Zensar Technologies 384.15 389.8 

Navin Fluorine Intl 4,695.40 4,950 

Neuland Laboratories 2,974.95 3,042 

IDFC First Bank 66.75 67.25 

Polycab India 3,381.20 3,400 

Colgate Palmol. (I) 1,673.65 1,714.45 

Max Healthcare Inst 519.9 524.7 

Titan Co 2,779.55 2,802.10 

  Top 30 High Delivery Stocks   

  52-week high stocks 
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Company Price Day’s Low 

PVR 1,465.05 1,416.30 

Affle (India) 921.4 866.5 

Sumitomo Chemical India 390.6 388.9 

BEML Land Assets 174.3 163.15 

Virinchi 33.15 30.35 

Lyka Labs 99.75 97.4 

Rajnandini Metal 9.5 9.45 

Tashi India 116.5 116 

DE Neers Tools 171.5 171.5 

Innokaiz India 140.44 140.44 

  52-week low stocks 
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