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* In the previous session, selling was observed from the higher level of 24,357.

* Nifty has been under pressure around the 24,400 level, and the increase in Fll short contracts from
yesterday suggests they are selling the index near this level.

* The highest call writing is seen at the 24,500 level, which will act as a strong resistance for the
market. On the downside, the 24,000 put has the highest open interest (Ol), providing strong
support.

*  The rising monthly Put-Call Ratio (PCR) indicates increased put activity, while the declining weekly
PCR suggests more call writing. This implies that participants are expecting a flat to negative move in
the short term, while those in the monthly series do not anticipate a significant correction.
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Fll's Nifty Contract
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In yesterday’s trading session, Foreign
Institutional Investors (Flls) in Nifty held 73%
short contracts and 23% long contracts. This
indicates that Flls are entering short positions at
higher levels. Previously, Flls had 54% short and
46% long positions.

The Nifty monthly Put-Call Ratio (PCR) is at 1.40,
up from 1.36, indicating that put writers are
increasing their short positions. Meanwhile, the
weekly PCR is at 0.66, approaching the oversold
zone, with put writers being particularly
aggressive this week.

Nifty & India Vix
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In yesterday's trading session, the VIX increased
by approximately 2.7%, indicating a rise in
volatility. It is expected that the VIX will trade
within a range of 14 to 24 in the coming days.

The highest open interest (Ol) on the call side is
observed at the 24,500 strike price, followed by
the 24,600 strike price, which will serve as strong
resistance in today’s trading session. On the put
side, the 24,100 strike price holds the highest Ol
and will act as strong support for today’s session.

1




Derivative Report

Bonanza

make money. not mistakes.

§ Banking Index Gaining Attention from Investors
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* A battle between buyers and sellers was observed in the Bank Nifty (BNF) as it attempted to move
higher in the previous session but failed to sustain the advance.

*  Foreign Institutional Investors (Flls) are showing interest in buying the banking index.

*  The monthly and weekly Put-Call Ratios (PCR), both trading below 1, indicate that call writing activity

* The highest open interest (Ol) at 50,500 will act as resistance, while the 50,000 level will provide

* The banking index is expected to perform in line with the broader index.

_ SUPPORT RESISTANCE - PRICE _
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BNF Contracts
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Foreign Institutional Investors (Flls) are showing
increased interest in the Banking index. They
have added approximately 34% to their long
contracts and reduced their short contracts by
about 23%, indicating a growing buying interest
from FllIs at lower levels.

The monthly Put-Call Ratio (PCR) for Bank Nifty is
at 0.91, reflecting an increase in call writing.
Additionally, the weekly PCR is below 1, further
indicating a rise in call writing.
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The Bank Nifty VIX is currently at 19.2. At this
level of volatility, a one standard deviation move
suggests a potential price change of
approximately +1.21% for the Bank Nifty.

The highest open interest (Ol) is observed at the
50,500 call (CE) strike, which will act as strong
resistance in the market. Conversely, the 50,000
put (PE) strike has the highest Ol and will serve as
support.
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Participant wise Future Index Ol Participant wise Future Stock Ol
e o
Client 396055 345219 1.147257248 Clients 2273213 330131 6.8857908
DIl 70381 150571 0.467427327 DIl 151868 3029308 0.0501329
Fll 268276 253383 1.058776635 Fll 2316374 1802830 1.2848544
Pro 103693 89232 1.162060696 Pro 678136 257322 2.6353596
Long Build-up Short Build-up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
ALKEM £707.15 3.05% 9.32% GODREJCP 1449.35 -2.79% 13.77%
JKCEMENT 4205.85 -1.72% 8.85%
LUPIN 2058.6 2.69% 8.44%
MRF 140887.75 4.28% 7.86% SHREECEM 24241.8 -3.91% 7.02%
ABB 7960.15 0.64% 6.80% SIEMENS 6767.35 -1.02% 6.64%
PIDILITIND 3181.85 0.56% 5.98% PNB 114.27 -1.98% 5.12%
Short Covering Long unwinding
Symbol Price (Chng Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
IPCALAB 1366.1 1.55% -4.86% CHAMBLFERT 514.3 -1.30% -12.14%
BHARATFORG ~ 1611.7 2.96% -4.18% AHOLROINIRE S0 =i =B 0%
TRENT 5652.15 2.69% 4.15% BAJAJ-AUTO 9668.85 -0.69% -7.80%
SUNPHARMA 1738.25 0.03% -3.87% CUMMINSIND 3735.15 -0.77% -7.79%
BHARTIARTL 1454.7 0.64% -3.36% NTPC 409.05 -2.29% -6.35%
Security In Ban
ABCAPITAL BSOFT ABFRL GNFC PNB HINDCOPPER INDIACEM INDIAMART
RBLBANK LICHSGFIN  MANAPPURAM
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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.
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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,
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While due care has been taken to ensure that the disclosures and opinions given are fair and reasonable,
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