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L&TFH, MANAPPURAM, ABFRL, BALRAMCHINI, GNFC, DELTACORP, LIC 
HOUSING FIN, PNG. 

*All Future Stock 

  

 

 

SGX 18198  (20) 
 

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 18250 on advances. 

 
 

 
 

Description         18-May       17-May 

Nifty Spot          18130        18182 

Nifty May           18180           18232 

Nifty June        18220       18300 

MACD (12,26,9)        173.16       209.53  

RSI (14)     56     62.4 

50 Day SMA          17,648       17,615 

100 Day SMA          17,767          17,772 

200 Day SMA          17,783          17,768 
 

 
 

 

 
 

 
 

 
 

 
 
 

 
 

 
 

 

 18-May 17-May 15-May 11-May 08-May 

NIFTY Discount/Premium 50 50 12.45 19.6 30 

COST OF CARRY%    0.27    0.27    0.67    0.10    0.32 

PCR(OI) 0.63 0.62 1.26 1.08 0.71 

PCR(VOL) 0.98 0.92 1.01 0.93 0.97 

A/D RATIO (Nifty 50) 0.35 0.4 2.33 0.85 1.17 

A/D RATIO (All Stocks) 0.63 0.74 1.18 0.72 1.48 

ATM IV, CE   0.76   11.06    10.07    7.95    1.52 

VIX 12.79 13.10 13.17 12.85 13.21 

ATM IV, PE 2.89 9.47 11.07 10.82 2.25 

Date Nifty % Change Open Interest % Change 

18-May      18175.4 -0.27% 11205975 4.05% 

17-May  18224.5    -0.57% 10769450 -7.91% 

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% 

Description Net investment (in cr) 

FII CASH +149.33 

DII CASH -203 

FII IDX FUTURE              -529.65 

FII IDX OPTION              -889.55 

FII STK FUT               -1756 

FII STK OPTION              +481 

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    18180 18112 18045 18286 18392 

BANKNIFTY   43807.7 43661 43514 44006 44205 
 

 Nifty Option OI Change 

DERIVATIVE RESEARCH                                                                                                                                    May 19, 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 

ITC 25MAY2023 419.85 -1.9 71800000 31.81 

CHAMBLFERT 25MAY2023 292.8 -3.06 6558000 18.19 

L&TFH 25MAY2023 99.45 -0.7 86348624 14.89 

CHOLAFIN 25MAY2023 1039.75 2.47 11868750 14.12 

RAMCOCEM 25MAY2023 794.9 1.02 4373250 13.78 

UPL 25MAY2023 673.2 -0.85 23433800 10.77 

SBIN 25MAY2023 577 -1.88 64675500 10.56 

ZYDUSLIFE 25MAY2023 509.35 -2.12 7488000 10.17 

GRANULES 25MAY2023 277.7 -3.17 8404000 8.75 

GAIL 25MAY2023 105.95 -3.86 64123200 8.4 

Scrip LTP %Chg OI %ChgOI 

LICHSGFIN 25MAY2023 365.5 -1.34 19356000 -8.19 

ESCORTS 25MAY2023 2082.9 -1.55 1349975 -5.99 

IGL 25MAY2023 480.2 -1.1 7559750 -5.42 

PVRINOX 25MAY2023 1376.55 0.65 3405776 -4.96 

GNFC 25MAY2023 594.85 -9.16 6523400 -4.44 

IRCTC 25MAY2023 615 -1.33 12523875 -3.84 

LTTS 25MAY2023 3838.8 0.26 854200 -3.78 

HDFCBANK 25MAY2023 1646.55 0.34 58153150 -3.46 

BALRAMCHIN 25MAY2023 384 0.51 7366400 -3.44 

BALKRISIND 25MAY2023 2192 -0.92 1685700 -3.17 

 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 

Private Bank 22214.60 +0.32 

Finn Services 19363.75 +0.32 

I.T. 27892.55 -0.18 

Metal 20450.70 -0.66 

Scrip Closing %change 
Realty 454.75 -2.37 

PSU Bank 3959.15 -1.90 

Pharma 12241.35 -1.27 

Oil & Gas 7435.85 -1.10 

Scrip Closing %change 
GODREJ PROP 1309.15 -5.39 

ATGL 666.65               -5.00 

ADANITRANS. 751.60 -4.86 

COROMENDAL 943 -3.75 

Scrip Closing % change 
CESC 71.85 +3.23 

CHOLAFIN 1042.30 +3.03 

AU BANK 747.60 +2.29 

BAJAJ FINANCE 6789 +1.26 

Scrip  Put Call P/C Ratio 

INDUSINDBK  11951650 7446150 1.61 

BAJAJ-AUTO  2122250 1678250 1.26 

ABB  1673000 1428500 1.17 

CHOLAFIN  7911250 6868750 1.15 

AUBANK  5409000 4780000 1.13 

MIDCPNIFTY  133200 122025 1.09 

ICICIBANK  18022200 17147900 1.05 

AXISBANK  18986900 19218375 0.99 

HDFCLIFE  6417400 6539500 0.98 

LUPIN  4842450 4939350 0.98 

Description Put Call P/C Ratio 

BOSCHLTD 43400 218550 0.2 

SUNTV 1396500 5758500 0.24 

ABBOTINDIA 10960 40640 0.27 

SBILIFE 1821750 6144000 0.3 

SRF 737250 2400750 0.31 

GRANULES 3004000 9344000 0.32 

BALRAMCHIN 2972800 8928000 0.33 

LT 5724000 17473500 0.33 

POWERGRID 8062200 24594300 0.33 

TATACOMM 632500 1912000 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 

ERIS 117290 124203 94.43 

NUVOCO 548396 594459 92.25 

FLUOROCHEM 125086 138218 90.5 

JBCHEPHARM 69402 80234 86.5 

SUNDARMFIN 66882 83590 80.01 

360ONE 919832 1159692 79.32 

GARFIBRES 32081 40465 79.28 

SUVENPHAR 100240 127367 78.7 

SUPREMEIND 74125 95593 77.54 

PHOENIXLTD 170924 220453 77.53 

CONCOR 1285964 1677962 76.64 

PIDILITIND 301837 394341 76.54 

GLAXO 95052 124231 76.51 

EICHERMOT 932408 1235091 75.49 

RADICO 111402 151218 73.67 

TCNSBRANDS 401343 550708 72.88 

DABUR 1149353 1579098 72.79 

MAHLOG 42355 58289 72.66 

METROBRAND 97262 134102 72.53 

KEC 1007574 1398040 72.07 

ALKEM 268496 373242 71.94 

BLUEDART 11888 16576 71.72 

SCHAEFFLER 58502 81806 71.51 

TMB 61132 85807 71.24 

KANSAINER 310787 436436 71.21 

CHOLAHLDNG 195654 275123 71.12 

APTUS 99152 139436 71.11 

ACI 71079 100237 70.91 

KEI 209308 296751 70.53 

AAVAS 136939 194712 70.33 

Company Price (Rs) Day High 

Jindal Saw 185.75 198.35 

Chola Invest & Fin. 1,042.30 1,049.95 

EIH 207.65 218.5 

AU Small Fin. Bank 747.6 754.9 

Max Healthcare Inst 534.2 536 

Poonawalla Fincorp 336 342.9 

MTAR Technologies 1,896.25 2,011 

Interglobe Aviation 2,264.65 2,332.95 

Exide Inds 205.75 208.65 

Can Fin Homes 675.45 698.55 

  Top 30 High Delivery Stocks   

  52-week high stocks 
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Company Price Day’s Low 

Aditya Birla Fashion 193.7 192 

Ipca Laboratories 675.15 670.6 

Bheema Cements 63.62 62 

Tashi India 116.5 116 

ButterflyGandhimathi 1,047.95 1,046.10 

Cineline India 81.4 81 

Cerebra Integ. Tech 6.65 6.6 

Accuracy Shipping 11.95 11.6 

Dangee Dums 13 12.7 

White Organic Retail 15.96 15.96 

  52-week low stocks 
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