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Comments

The Nifty futures open interest has increased substantially by 10.48%. The INDIA VIX increased from 18.70 to
19.87. The Nifty September future closed with a premium of 50 points against a premium of 68 points in the last
trading session. The October series closed at a premium of 96 points.

View
- Ol Gainers

Indian bourses witnessed a negative move in today's session as Nifty
closed below 17600 amidst gapdown opening and weekly expiry.
Selling is seen across all indices today except Nifty Media, Nifty sanensy [ < >
PSU Bank, Nifty Realty and Nifty Auto. Highest buying was seen in
Nifty Realty whereas highest selling was seen in Nifty IT.

Top Ol Gainers

ASHOKLEY

Flls were net sellers today, they sold to the tune of Rs. 2290.31 Cr
whereas DIIs bought net Rs. 951.13 Cr worth of Indian shares. With rnoaico. [N o=
the rise in open interest and fall in Nifty, there are indications of voras | o+

short buildup.
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As per the F&O data, short buildup has substantially increased in, in

the money calls, whereas long unwinding is seen in, in the money
puts which indicates a positive market. 18000 and 17800 have high Ol Losers
short built-up whereas 17500 and 17000 has high long built-up. Max
pain of nifty is at 17550. Nifty pcr is at 1.03 whereas bank nifty pcr

Top Ol Losers =

is at 1.04. cucascro [ -+ =7
Highest OI: 18000 CE followed by 17800 CE (Major Resistance) saniniery [ - ¢
Highest Ol: 17500 PE followed by 17000 PE (Major Support) escorts [N - 055

Top Long Build up: Gmrinfra, Ashokley, Tatacomm, Tataconsum coromance: [N -

and Tvsmotor. cse. [ 55

Top Short build up: Zeel, Hindalco, PEL, Nationalum and Persistent. ¢ -~ e e

% Ol Change
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FIl STATISTICS FOR 01/09/2022
F&O STOCKS BAN LIST
OPEN INT
VALUE
Instrument | BUY SELL NET OPEN INT (in cr) Change
INDEX
FUTURES 4420.13 8609.39 -4189.26 | 133037 12117.26 | 34.07%
INDEX -
OPTIONS 2290909.15 | 2280718.06 | 10191.09 | 862975 77398.75 | 43.94%
STOCK
FUTURES 13370.13 16832.81 -3462.68 | 2087852 145898.62 | 1.07%
STOCK
OPTIONS 8002.46 8114.17 -111.71 92801 6553.24 10.84%
Total 2316701.87 | 2314274.43 | 2427.44 | 3176665.00 | 241967.87 | 16.14%
TOP 10 FUTURES CONTRACT TRADED FOR 01/09/2022 TURNOVER ON 01/09/2022
Traded Value No of No. of " o
Symbol Exp Date (Rs.) Contracts Freeles contracts RS (E7) etz 5
RELIANCE 29-09-2022 3461.30 53473
HDFCBANK 29-09-2022 3150.40 38768 Index
0,
INEY 29-09-2022 1294.59 29486 Futures | 5,80,916 53,703.80 26.01%
Stock
ICICIBANK 29-09-2022 2635.34 21778 Futures | 9,03,792 66,121.71 6.62%
TCS 29-09-2022 965.28 20438 Index
KOTAKBANK 29-09-2022 1466.07 19168 Options | 32,90,41,952 3,10,79,021.33 116.25%
BAJAJFINSV 29-09-2022 1600.13 18326 Stock
SBIN 29-09-2022 1447.79 17981 Options | 25,55,988 1,98,486.07 -9.04%
BAJFINANCE 29-09-2022 1421.58 15634
BHARTIARTL 29-09-2022 1092.84 15632 Total 33,30,82,648 | 3,13,97,332.91 | 113.67%
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Technical Research Head

Mr. Vishal Wagh.
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subject company in the past twelve months; (b) have not managed or co-managed public offering of
securities for the subject company in the past twelve months; (c)have not received any compensation for
investment banking or merchant banking or brokerage services from the subject company in the past
twelve months; (d) have not received any compensation for products or services other than investment
banking or merchant banking or brokerage services from the subject company in the past twelve months;
(e) has not received any compensation or other benefits from the subject company or third party in
connection with the Report; (f) has not served as an officer, director or employee of the subject company;
(g) is not engaged in market making activity for the subject company.

M/s. Bonanza Portfolio Ltd is a registered Research Analyst under the regulation of SEBI, the year 2014. The
Regn No. INH100001666 and research analyst engaged in preparing reports is qualified as per the
regulation's provision.

Disclaimer: This research report has been published by M/s. Bonanza portfolio Ltd and is meant solely for
use by the recipient and is not for circulation. This document is for information purposes only and
information / opinions / views are not meant to serve as a professional investment guide for the readers.
Reasonable care has been taken to ensure that information given at the time believed to be fair and
correct and opinions based thereupon are reasonable, due to the nature of research it cannot be
warranted or represented that it is accurate or complete and it should not be relied upon as such. If this
report is inadvertently send or has reached to any individual, same may be ignored and brought to the
attention of the sender. Preparation of this research report does not constitute a personal
recommendation or take into account the particular investment objectives, financial situations, or needs of
individual clients. Past performance is not a guide for future performance. This Report has been prepared
on the basis of publicly available information, internally developed data and other sources believed by
Bonanza portfolio Ltd to be reliable. This report should not be taken as the only base for any market
transaction; however this data is representation of one of the support document among other market risk
criterion. The market participant can have an idea of risk involved to use this information as the only
source for any market related activity. The distribution of this report in definite jurisdictions may be
restricted by law, and persons in whose custody this report comes, should observe, any such restrictions.
The revelation of interest statements integrated in this analysis are provided exclusively to improve &
enhance the transparency and should not be treated as endorsement of the views expressed in the
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and other companies on account of differences in, personal judgment and difference in time horizons for
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subject company. Research analyst has not served as an officer, director or employee of the subject
company. Research analyst have not received any compensation/benefits from the Subject Company or
third party in connection with the research report.
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