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Nifty

« September future on Friday close at 25173.85 on a negative note with 4.12% increase in Ol and with a price decrease of -1.18%
(301.85) indicating Short Buildup. (SB)

* During the week Nifty made a high of 26301.10 and low of 25129.65 and settled at 25173.85.

* Annualized volatility index VIX has increased from 11.96% to 14.13% up by 18.12%.

Bank Nifty

« September future on Friday close at 51643 on a negative note with 7.12% increase in Ol with a price decrease of -0.98% (-513.30)
indicating Short Buildup. (SB)

* During the week BNF made a high of 53189 and low of 51643 and settled at 51643.

« Bank Nifty IV has increased from 12.8% to 14.8% increased by 15.63%
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Nifty PCR
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* Monthly PCR Ol during the week has made a high of 1.15 & low of 1.10 and close on 4,00,00,000 125
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* Option build-up shows that Nifty has Support at 25000 followed by 24900 and 2000000
Resistance is placed at 25200 followed by 254000. 000000
« The median level for Nifty is placed at 25150. 1000000 I I
0lll_ IIII-I IlI I II
5 q;,)o %@QQ W@%Q %QQQ %0"’0 3 & (6;,)0 $ N (0,159 Pﬁg)@ ’f;)srf) > vo
EmPE mCE

07-10-2024




Nifty VIX

VIX started the week with a low volatility of 12.79 gradually moving towards a low
of 11.98 and closing at 14.12.

The increase in VIX indicates increase in volatility.

VIX trading near 14.12 can lead a move towards 18, whereas VIX trading above 18
can lead a move towards 21.

We expect the volatility to trade between 12-18 level.
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Nifty Future Open Interest

The Nifty Futures started the week with an open interest (0l) of 16,184,775 contracts,
with long positions being squared off.

During the week, a total of 4,68,63,800 long contracts were covered.

The recent fall in the Nifty Index is primarily due to this long liquidation.
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Fll's Index Future

* In previous week FllI's Total Number of contracts in INDEX FUTURE conclude at
926337 compared to 573781 contract reducing 47444,

« The total open interest position of FllI's in Index future is at 526337 which on weekly
basis has decreased by -8.27%.

* During this period, the highest LS Ratio was 4.21 and the lowest was 1.37.
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FlI's Stock Future

* In previous week FlI's no of contract in Stock Future conclude at 4284784 compared
to 4244464 contract.

* The total FIlI's Ol in stock future is at 4284784 which on weekly basis has increased
by 0.95%
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Weekly Long Build-up Weekly Short Build-up
Script Price (%) Ol (%) Script Price (%) 0l (%)
GRANULES 1.31% 70.82% BANKNIFTY -2.93% 43.79%
TATACHEM 3.41% 42.78% GNFC -4.92% 31.95%
LALPATHLAB 4L4.27% 13.06% RELIANCE -6.17% 22.13%
RAMCOCEM 0.25% 8.67% MUTHOOTFIN -5.18% 20.17%
CROMPTON 1.21% 6.33% ATUL -0.24% 19.50%
Weekly Short Covering Weekly Long Liquidation
Script Price (%) Ol (%) Script Price (%) 0l (%)
PETRONET 4.34% -25.23% IDFC -3.68% -20.10%
BALRAMCHIN 2.03% -17.56% MIDCPNIFTY -3.13% -17.32%
DALBHARAT 0.02% -16.84% GUJGASLTD -0.54% -13.50%
COFORGE 1.16% -8.76% HINDPETRO -7.81% -10.62%
SBIN 0.96% -8.04% HINDCOPPER -4.10% -10.17%
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BNF STOCKS CHG IN Ol

CHNG IN OPEN INTEREST
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FIN

NIFTY  24673.123805.35 -3.52% 94425 108000 14.38%

OTHER INDEX

MID
NIFTY 13285.55 12869.5 -3.13% 2647700 2189200 -17.32%

NIFTY
NXT 50  77267.275402.65 -2.41% 23280 21730 -6.66%

e Short Buildup is observed in Fin Nifty.
* Long Liquidation is observed in Mid Nifty.
* Long Liguidation is observed in Nifty Next 50.
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Disclosure: Bonanza Portfolio Ltd here by declares that views expressed in this report accurately reflect view point with subject 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 preceding the 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 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 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 the research report Bonanza Portfolio Ltd .Bonanza House, PlotNo.M-2, Cama Industrial Estate. Walbhat Road
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