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resh Short Positions and Bearish Sentiment Indicate Selling Opportunities o
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* Inthe past two days, the Nifty index has added 2.15% in short positions, while shedding 0.69% of its
recent gains.

* The index has closed near the key psychological level of 25,000, which has acted as a significant point
of attraction in recent trading sessions. On the options front, fresh short positions have been added
on the Call (CE) side, shifting to lower levels, while the Put (PE) side has witnessed short covering.
This shift in options data points towards a bearish sentiment in the market.

*  From atechnical perspective, the Nifty index has formed a pattern of lower highs and lower lows,
which is indicative of a downward trend. Additionally, the price has moved below the 20-period
Double Exponential Moving Average (DEMA), further confirming the negative momentum in the
index. The index’s inability to hold above this moving average suggests increased selling pressure.

_ SUPPORT RESISTANCE - PRICE _
NIFTY 50 24800/24500  25250/25350 i 550488 e
Far 2 7
— > » o7 5339.9 508675
NIFTY F&O 67 115 0.58

® 9




DEIGENCRAC 8l Bonanza

make money. not mistakes.

FllI's Long Short Position PCR
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Flls are currently holding 37% long and 63% short The Nifty monthly Put-Call Ratio (PCR) is currently
positions in the Nifty Index. There has been no at 0.99, which indicates tug of war between CE
major change in Fll Participants. and PE participants.

INDIA VIX NIFTY DAILY Ol
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The India VIX is trading in a range between 10.87- The Highest Open Interest is seen at 25,200CE
15.65. Expecting VIX to trade in this range in where SB is formed, whereas on the PE side
current week as well. 24,800 holds highest Ol where SB is seen.
Indicating that the market participant are
expecting market to trade between 24800-25200
levels.
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BNF Derivative and Technical Outlook: Signs of Profit Booking and Potential Downward

Nifty Bank Index, 1D, NSE 051,711.20 H52,031.60 L51,711.20 C51,801.05 -104.95 (-0.20%) INR
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* BNF has squared off 0.25% of the long positions added on Tuesday, leaving 0.28% of the long positions still
open.

* |fthe banking index slips below 51,500, it could trigger fresh short positions in the market, as previous trading
below this level has seen new short positions being initiated.

* The shift in option data to lower levels suggests some profit booking, with no significant fresh positions being
added in the options segment.

* On the technical front, the index has formed a shooting star pattern, indicating a potential pause in the
uptrend.

* For the index to move higher, it needs to close above the recent high of 52,031.

* Based on both derivative and technical indicators, the index may experience some downward pressure.
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BNF FIl CONTRACT
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The current contracts held by Foreign
Institutional Investors (Flls) at present, 39% of
the contracts are long, while 61% are short.

The monthly Put-Call Ratio (PCR) for the Bank
Nifty is currently 0.92, there is no major
positional added.
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The Bank Nifty 1V is currently at 15.75. The IV has
increase by 6.56%. One SD move as per IV is
expected to be 0.99%.
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The highest Ol is seen at 52000 CE where SB is
where else on the PE side 51500 PE has seen
highest Ol where SB is formed this is indicating
that the market participant are expecting market
to trade in a range.
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Participant wise Future Index Participant wise Future Stock Ol ?
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Client 511367 310802 1.64531438 Clients 2402718 285525 8.415088
DIl 113267 184521  0.613843411 DII 120882 3418257 0.0353636
Fil 170276 338380 0.50320941 Fil 2508317 1851271 1.3549162
Pro 118610 79817 1.486024281 Pro 756023 232887 3.2463083
Long Build_up Short BU”.d-Up
Symbol Price (Chng | Ol (Chng Symbol Price (Chng Ol (Chng
%) %) %) %)
HDFCAMC ~ 4850.05 6.26% 11.34% CORORGE A3 =S 15054
ICICIGI 2069.15 -1.78% 11.05%
MIDCPNIFTY ~ 13180.45 0.07% 7.63%
INDIAMART 3058.6 0.10% 6.33% POWERGRID 328.8 -0.75% 9.36%
DEEPAKNTR 2999.3 2.06% 5.53% AXISBANK 1157.75 -0.11% 6.79%
GODREJPROP  3243.75 2.52% 4.71% TRENT 7820.9 -4.10% 6.10%
Short Covering Long unwinding
Symbol Price (Chng Ol (Chng Symbol Price (Chng Ol (Chng %)
%) %) %)
DIVISLAB 6141.75 0.12% -8.26% GLENMARK 1785.5 -1.48% -7.38%
SIEMENS 7999 25 1.43% -7.05% BALRAMCHIN 650.2 -2.74% -7.17%
CUMMINSIND  3811.55 3.44% -6.32% oo oo i o
ABB 8799.05 1.30% -5.23% POLYCAB 7197.6 -4.16% -6.38%
HDFCLIFE 728.2 1.77% -4.49% COLPAL 3502.2 -0.15% -3.51%
Security In Ban
CHAMBLFERT GNFC GRANULES  HINDCOPPER  IDFCFIRSTB IEX MANAPPURAM NATIONALUM
PNB RBLBANK SAIL TATACHEM  BANDHANBNK LTF
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Disclosure: M/s. Bonanza Portfolio Ltd here by declares that views expressed in this report accurately reflect view point with subject to
companies/securities. M/s. Bonanza Portfolio Ltd has taken reasonable care to achieve and maintain independence and objectivity in
making any recommendations. The Analysts engaged in preparation of this Report or his/her relative: - (a) do not have any financial
interests in the subject company mentioned in this Report; (b) do not own 1% or more of the equity securities of the subject company
mentioned in the report as of the last day of the month preceding the publication of the research report; (c) do not have any material conflict
of interest at the time of publication of the Report. The Analysts engaged in preparation of this Report:- (a) have not received any
compensation from the 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 nor
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 analysis. The price and value of the investments referred to in this report and the
income 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 warrant 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 M/s. Bonanza portfolio Ltd shall be liable. Research report may differ between M/s. 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 has not received any compensation/benefits from the Subject Company or
third party in connection with the research report.
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