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Tug of War between Buyers and Sellers

NIFTY 2437560 -38 w-0.0

* Combined Ol increase and increase in price indicates Long Build-up in the market.

*  The Nifty FII LS ratio is standing at 0.80 compared to previous day 0.73 which indicates that the Fll’s
are net sellers.

* The PCR standing at 0.98 from previous day 1.01 indicating tug of war between the PE and CE
writers.

*  SB buildup at 24400 CE followed by 24500CE , whereas SB at 24200 PE followed by 24150 PE is
indicating the market participant are expecting market to trade in a range.

* VIX of 13.6 compared to previous 12.69 indicates increase in volatility.

* Market is expected to move sideway the data point is suggesting a narrow range of 24200-24400 and

_ SUPPORT RESISTANCE - PRICE _
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Nifty Fll LS Ratio

TN
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PCR

The Nifty Fll's Long Short Ratio is currently at 0.80
higher from 0.73 compared to the previous day,
suggesting that Flls are net seller in the market.

The Nifty PCR has decreased from 1.00 to 0.98,
indicating a tug of war between PE & CE writers.

Nifty & India VIX
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Increase in VIX from 12.69 to 13.6 indicates a
increase in volatility. The current VIX level of 13.6
suggests a potential movement of 0.856% either
upside or downside (1 standard deviation).

Highest CE activity is seen at 24450 levels
followed by 24550 levels which will act as a
Resistance in the market, whereas increase in PE
writing at 24050 level followed by 24300 level
will act as a Support for the day.
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Bank Niftv at crucial level

BANKNIFTY 52560.50 -163.6 w-0.3
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* Combined Ol decrease and decrease in price indicates Long Liquidation in the market.

*  The BNF FII LS ratio is standing at 0.89 compared to previous day 0.91 which indicates that the Fll’s
are net seller.

*  The Put-Call Ratio (PCR) stands at 0.63, from the previous day's 0.70, indicating CE writers adding
fresh short position.

* ASB at 52500 CE followed by 52600 CE, whereas SB at 52400 PE followed by 52200 indicates that
the players are expecting the index to trade in a range of 52200-52600 levels

BNF is expected to move flat to negative towards 52400 levels followed by 52400 with 52600 actin

_ SUPPORT RESISTANCE - PRICE _
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BNF FII LS Ratio
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PCR

The BNF Fll Long Short ratio has decreased from
0.91 to 0.89 which indicates FlI’s are net sellers.

The BNF PCR has decreased from 0.70 to 0.63,
indicating CE writers adding fresh short position.

BNF & BNF VIX

53500
53000
52500
52000 I
51500
1 2 3 4 5 6 7

I BNF e \/[ X

BNF Daily OI
100000
80000
60000
40000
o III I I I 1
11 ihm n
Q N Q N\ Q Q
- Q Q Q 0 Q Q 0 QO
20000%0’ & G G G & %’9 6Sﬁo ‘9'{’\ o;’ib %’9 ¢,°>°

HPE mCE

A increase in VIX indicates an increase in
volatility. Based on VIX, a 1 standard deviation
move can be expected to be 1.01% upside or
downside.

Highest CE activity is seen at 52500 levels
followed by 53000 levels which will act as a
Resistance in the market, whereas increase in PE
writing at 52200 level followed by 52000 level
will act as a Support for the day.
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Participant wise Future Index Ol

Client 269673 538255 0.50101346
Dl 80408 145695 0.551892652
Fil 468797 91786 5.107500054
Pro 55545 98687 0.56284009

Long Build-up

CHAMBALF  536.8 3.21 42.30
ER

COROMAN 1606.9 0.93 10.43
DEL

ONGC 300.7 3.76 8.11
NIFT NXT 73618.45 0.23 7.66
50

INFY 1661.5 0.85 6.64

Short Covering

HINDCOPER  342.95 3.39 -10.16
BEL 335.45 3.01 -6.89
HDFCLIFE 622.3 2.21 -5.23
ALKEM 5233 2.82 -4.87
GODREJCP 1427.2 3.71 -4.70
Security In Ban

ABFRL BANDHANBNK CHAMBLFERT GNFC

Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
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Participant wise Future Stock Ol

Client 2269032 330677 6.8617775
Dl 96612 2996961 0.0322367
Fl 2321984 1733616 1.3393877
Pro 648135 274509 2.3610701

Short Build-up

TITAN 3171.35 -3.29 12.70
SYNGENE 721.20 -1.12 11.74
BALKRISHNA  3182.25 -0.22 11.14
CONCOR 1048.45 -1.45 9.68
RAMCOCEM  798.80 -1.69 7.64

Long unwinding

Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)

FIN NIFTY 23638.9 -0.26 -12.05
GNFC 716.55 -0.12 -5.12
TVS MOTOR  2403.9 -1.36 -4.64
ICICIPRULI 638.25 -1.22 -4.04
TORNTPHAR  2890.25 -0.30 -3.70
MA
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in making any recommendations. Bonanza Portfolio Ltd or its associates or Analyst or his relatives may
or may not hold beneficial ownership of 1% or more in the subject company at the end of the month
immediately precedingthe date of publication of this research report. Bonanza Portfolio Ltd operates
under the regulation of SEBI RegnNo.INH100001666 Disclaimer: This research report has been
published by 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 itis 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, financials situations, and 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 oneof the support document among other market risk criterion. The market participant
can have an idea of riskinvolved 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 analysis. The price and value of the
investments referred to in this report and theincome from them may go down as well as up. Bonanza
portfolio Ltd or its directors, employees, affiliates or representatives do not assume any responsibility for,
or war rant the accuracy, completeness, adequacy and reliability of such information / opinions / views.
While due care has been taken to ensure that the disclosures and opinions given are fair and reasonable,
none of the directors, employees, affiliates or representatives of Bonanza Portfolio Ltd shall be liable.
Research report may differ between Bonanza Portfolio Ltd RAs and other companies on account of
differences in, personal judgment and difference in time horizons for which recommendations are made.
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