make money. not mistakes.

T
a4
O
ol
]
14
n
=
T
<
=
%
L]
a

i~ 4oty S r.“..?.l.“‘.,,..... PATTONTYS b A T A N T I




BEINENANCIO IS Bonanza

make money. not mistakes.

The Nifty index is hovering near higher levels, suggesting uncertainty or indecision among
traders regarding its future direction.

NIFTY 2462170 +1001 a 0.4
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*  The market is showing a Long Build-up indicated by the combined increase in Open Interest and
price. The Nifty FlI LS ratio has fallen to 1.02 from the previous day's 1.95, suggesting that the FIl’s
are sq. of their long.

* The PCR has decreased to 1.10 from the previous day's 1.17, indicating that PE writers are more
aggressive than CE writers.

* There is significant open interest at 25000 CE and 24700 CE, whereas increase in open interest at
24000 PE and 24500 PE, suggesting expectations for the market to trade in a wider range of 24000-
25000 and a narrower range of 24500-24700.

* The VIX has decreased to 14.22 from the previous 14.18, signifying a rise in volatility. The market is
expected to move in a wider range of 24000-25000 and a narrower range of 24500-24700.

_ SUPPORT RESISTANCE - PRICE _
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Nifty FIl LS Ratio

Weekly PCR

The current Long Short Ratio of Nifty Fll's stands
at 1.02, indicating a decrease from 1.95
compared to the previous day. This suggests that
Flls have squared off their long.

The Nifty PCR has fallen from 1.17 to 1.10, 1.10
PCR suggests that put option writers dominate
call option writers, indicating that market
participants anticipate the market to trade flat to
positive.

Nifty & India VIX
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VIX rising from 13.72 to 14.18 shows that
volatility has increased. The current VIX level of
14.18 implies a potential movement of 0.89% in
either direction (1 standard deviation).

The level with the highest CE activity is 24700,
followed by 24600, showing fresh Short Buildup.
Short Covering was observed at 24500 and 24400
CE levels. On the PE side, the most activity was
witnessed at 24500 and 24300 levels, indicating
fresh Short Buildup.
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Bank Nifty at crucial level

BANKNIFTY 5263015 +263.25 a 0.5
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* The combination of a decrease in open interest and a decrease in prices suggests a buildup of long
liguidation in the market. The BNF FII LS ratio is currently at 0.84, down from the previous day's 1.30,
indicating that Flls have squared off their long positions.

*  The Put-Call Ratio (PCR) has risen to 1.34 from the previous day's 1.13, suggesting that put option
writers are initiating new short positions.

*  The highest call option (CE) activity is seen at 52500 & 55000, indicating a fresh buildup of short
positions. On the put option (PE) side, the highest open interest is observed at 52500 & 52000 levels,
where a fresh short buildup was observed.

_ SUPPORT RESISTANCE - PRICE _
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BNF FII LS Ratio
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Weekly PCR

The long-short ratio in BNF for Fll has dropped
from 1.31 to 0.84, suggesting that Fll's have sq.
off their long positions. Previously, there was a
56.7% open long position, and now
approximately 45.6% long positions are open in
BNF.

The BNF PCR has risen from 1.13 to 1.33,
suggesting that PE writers are initiating new short
positions.

BNF & BNF VIX

53200

53000

52800

52600

52400

52200

52000

51800

51600

1 2 3 4 5 6 7 8 9 10 11 12 13

—ENF VX

0

BNF Daily Option
1200000
1000000
800000
600000
400000 | |
200000 I
o W III.II.II Ill-l,ll _m

51900520005210052200523005240052500526005270052800529005300053100

mPE mCE

VIX rising signifies higher volatility. According to
VIX, a 1 standard deviation change is likely to
result in a 1.27% increase or decrease.

The highest activity is seen at the 52500 level
where maximum writing is seen which will act as
a pivot level.
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Participant wise Future Index Ol Participant wise Future Stock Ol
e O Y o
Client 308127 525133  0.586759926 Client 2272595 364937 6.2273625
ol 77797 157667  0.493426018 DIl 150020 3030483 0.0495037
Fll 455157 107814 422168735 Fll 2393067 1755507 1.3631771
Pro 48607 99074 0.490613077 Pro 710664 375419 1.8929889
Long Build-up Short Build-up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
BANDHANBNK  198.82 1.22% 12.14% LTTS 4802.25 -3.64% 27.35%
CONCOR 1051.7 -0.74% 13.49%
PAGEIND 40527.85 1.27% 12.03%
PEL 980.25 3.59% 10.05% VEDL 455.9 -1.14% 12.24%
UBL 2069.6 0.65% 9.95% HDFCAMC 4101.75 -2.65% 10.85%
JUBLFOOD 587.15 2.06% 9.87% LTF 185.01 -0.83% 8.69%
Short Covering Long unwinding
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
IGL 540.8 1.09% -7.24% FINNIFTY 23705.8 -0.20% -5.65%
INDUSTOWER 407.1 2.51% 6.67% ONGC 322.8 -0.15% -4.77%
MESL 1038.8 0.05% -6.59% SBIN 881.2 -0.41% “4.73%
PETRONET 351.5 0.23% -5.75% BIOCON 354.25 -1.41% -3.95%
BHARTIARTL  1468.05 1.97% -5.46% GMRINFRA 97.21 1.11% -3.61%
Security In Ban
BALRAMCHIN CHAMBLFERT  GMRINFRA GNFC HINDCOPPER PEL RBLBANK VEDL
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view point withsubject to companies/securities. Bonanza Portfolio Ltd is responsible for the preparation of
this research report and has taken reasonable care to achieve and maintain independence and objectivity
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.
Research entity has not been engaged in market making activity for the 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
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