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Nifty able to close above 24650 level

NIFTY 24808.00 +163.55 a 0.7
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*  The market is showing a Long Build-up indicated by the combined increase in Open Interest and
price.

* The Nifty FII LS ratio has increased to 1.88 from the previous day's 1.02, suggesting that the Fll’s have
added long.

* The PCR has decreased to 1.32 from the previous day's 1.34, indicating that CE writers have squared
off their position.

* There is significant open interest at 25000 CE and 24800 CE, whereas increase in open interest at
24500 PE and 24600 PE, suggesting expectations for the market to trade towards 25000 till the time
market is able to trade above 24500 levels.

* The VIX has increased to 14.51 from the previous 14.22, signifying a rise in volatility.

_ SUPPORT RESISTANCE - PRICE _
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Nifty FII LS Ratio
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The current Long Short Ratio of Nifty Fll's stands
at 1.89, indicating a increase from 1.02 compared
to the previous day. This suggests that Flls have
added long.

The Nifty PCR has fallen from 1.37 to 1.34, this
indicates that the CE writers has sqg. Off the
position.

Nifty & India VIX
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VIX rising from 14.22 to 14.51 shows that
volatility has increased. The current VIX level of
14.51 implies a potential movement of 0.91% in
either direction (1 standard deviation).

®

The level with the highest CE activity is 25000,
followed by 24800, showing fresh Long Buildup.
Short Covering was observed at 24500CE. On the
PE side, the most activity was witnessed at 24500
and 24600 levels, indicating fresh Short Buildup.
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Bank Nifty at crucial level

BANKNIFTY 5265725 +128.2 & 0.2

The combination of a increase in open interest and a increase in prices suggests a long buildup in the
market.

The Put-Call Ratio (PCR) has fallen to 0.99 from the previous day's 1.34, suggesting a tug of war
between the CE&PE writer.

The highest call option (CE) activity is seen at 52500 & 53000, indicating a fresh buildup of long

positions. On the put option (PE) side, the highest open interest is observed at 52500 & 52000 levels,
where a fresh short buildup was observed.

It is expected that BNF will continue to trade higher as long as it respects the 52300 level.

_ SUPPORT RESISTANCE - PRICE _
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BNF FIl LS Ratio PCR
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The long-short ratio in BNF for Fll has increased The BNF PCR has fallen from 1.33 to 0.99,
from 0.84 to 0.86, suggesting that Fll's are neutral suggesting a tug war between the CE and PE
on banking index. writer

BNF & BNF VIX BNF Daily Option
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VIX rising signifies higher volatility. According to The highest activity is seen at the 52500 level
VIX, a 1 standard deviation change is likely to where maximum writing is seen which will act as
result in a 1.37% increase or decrease. a pivot level.
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Participant wise Future Index Ol Participant wise Future Stock Ol
e O I o e
Client 298497 552983  0.539794171 Client 2240998 391401 5.7255807
Dl 77624 159667  0.486161824 DlII 157371 3019036 0.0521262
Fll 513008 122921  4.173477274 Fll 2508043 1767727 1.4187954
Pro 57130 110688  0.516135444 Pro 702067 430315 1.6315188
Long Build-up Short Build-up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
INDIACEM 346.05 7.15% 132.90% LTTS 4736.8 -1.36% 21.88%
SAIL 147.81 -2.22% 12.23%
INDIAMART 2928.35 2.24% 11.47%
MUTHOOTFIN  1855.3 0.95% 10.60% SYNGENE 742.25 -0.29% 12.07%
ITC 471.55 0.92% 8.09% JINDALSTEL 992.1 -2.15% 9.94%
ICICIGI 1916.85 2.09% 7.76% HAL 5020.15 -6.08% 9.18%
Short Covering Long unwinding
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)

APOLLOHOSP 6518.45 0.97% -10.81% NIFTYNXT50 73264.65 -0.99% -18.08%
BSOFT 749.3 2 70% 9.77% TATACHEM 1061.15 -0.56% -7.85%
R o S e POLYCAB 6568.75 -1.14% -6.92%
M&M 2819.95 2.20% -6.13% PEL 962.7 -1.79% -6.62%

BERGEPAINT 521.55 0.16% -6.08% BALRAMCHIN 449.3 -0.43% -5.58%

Security In Ban

BALRAMCHIN BANDHANBNK GMRINFRA GNFC HINDCOPPER HAL INDIACEM PEL

RBLBANK SAIL VEDL
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under the regulation of SEBI RegnNo.INH100001666 Disclaimer: This research report has been
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This document is for information purposes only and information / opinions/ views are not meant to serve
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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
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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
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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
the research report Bonanza Portfolio Ltd .Bonanza House, PlotNo.M-2, Cama Industrial Estate. Walbhat
Road ,Goregaon(E),Mumbai— 400063Website:https://www.bonanzaonline.com
SEBIRegn.No0.:INZ000212137 BSECM:INB011110237| BSEF&O:INF011110237|MSEI:
INE260637836|CDSL:a)12033500]|
NSDL:a)IN301477|b)IN301688(Delhi)|PMS:INPO00000985|AMFI:ARN0186 2018©BonanzaPortfolioLtd.
Bonanza Portfolio Ltd.Bonanza Research Desk, Mumba




