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Did anything change this week? Well, not much technically.

Nifty500 continued its strong momentum, hitting All-Time-High in 4 out of the 5 trading sessions, before global sell-
off made it giving up all gains for the week on Friday. For the week, it closed flat. The reason why we talk of Nifty500
instead of Nifty50 is because the former represents over 90% of the listed market capitalization, while the later
represents just 50%.

There seems to be a growing concern amongst value investors that finding true value in the market is becoming
increasingly challenging due to high valuations. Consider this - Nifty500 has increased by 38% in last one year,
compared to Nifty500's EPS growing by just 22% over the same period (source: Trendlyne). Earnings need to catch up
with the prices. It is important to focus on stocks that are not only reporting strong current numbers but also offer
good forward-looking visibility of sustainable growth.

Following the shakeout from the election results, every weakness has been bought by the markets, fueled by robust
liquidity. Given this trend, it can be anticipated that any further weaknesses in the coming week is likely to be met
with strong buying activity.
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Weekly Sector Performance Review

Sectoral Heatmap Sectoral Heatmap
(based on Monthly Relative Strength) (based on Weekly Relative Strength)
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Sectors that are dark green on both heatmaps (top-left corner) are the strongest sectors that have performed on both
timeframes. Pharma continues to lead the pack this week as well. Any pullbacks here in strong names can be
considered as buying opportunity.

When we try to identify which sector can give us maximum move as a whole, we have to anticipate the movement from
light green/yellow to darker green zone. In other words, we try to determine the sector that is not the strongest
currently, but can become so in coming weeks. We do it by noticing the movement from lighter green/yellow pasture to
darker green pasture. Consider strong setups in Packaging, Power, Healthcare Delivery, Chemicals & Online sectors
coming week. For Consumer Goods sector, one has to further drill down to industries level for a better study.

Sectors at the bottom-right (deep red) on both timeframes can be avoided, until they start showing signs of strength.

%age of stocks with %age of stocks near
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Going by volume, Online & Packaging Over 20% of stocks in Online and Healthcare Delivery sectors are
sectors top the charts with highest near their Low Cheat, Cheat & Swing Highs levels.
average pocket pivot volumes in the (These two charts are currently not part of Sectoral Performance page, but can be
week made with data from the Screener page.)
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Pro-Setups Weekly Concept Spotlight

TTM Squeeze

Stocks do not move in one direction. A stock experiences
fluctuations, going up and down along its journey.

Low volatility is followed by high volatility and vice versa.

Low volatility period is when price moves within a narrow
range and exhibit minimal fluctuation, whereas during high
volatility period, price experiences significant fluctuations

and large price swings.

'I"I'M Helps in Allows us to enter when that
@ identifying periods of §>> low volatility period is ending
SQUEEZE low volatility and stock makes a moves.

When Bollinger Band is inside the Keltner
Channel, the stock is said to be in a ‘Squeeze.’

In the chart on the left, when the green channel
(Bollinger band) is inside the blue channel (Keltner
channel), it is said to be TTM squeeze.

Keltner

Channel
We identify TTM squeeze when Bollinger band is

also getting squeezed. Notice bars marked 1 to 6.

Bollinger

Band ,@

T

| 1=
|
The TTM Squeeze setup is where the energy is building, and when \,

the stock starts to make a move, the energy is released. This
released energy can be used for profitable Swing Trading.

-}_I In the Pro-Setups _ Volatility & Range Filters
1[ Dashboard, you = TTMSqueeze |
can find the TTM Bollinger Band Gap (%)

| Squeeze in the P .
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Our Pro-Setups indicator shows 50 Day ADR (%)

you green dots whenever TTM o ®

squeeze setup is formed.
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Charts for your Watchlist

How to scan for TTM Squeeze setups in the Dashboard

F .
I Show Data for: Latest tiading day (1) = Pro-Setups Dashboard ason 2 Aug 2024 A Pro-Setups
e
Sector, Segment & iz Pro-Setups Trend & Dals it Fillirs Retative Strength Valatility & Range Filters Earnings Growth Fifters
ina 1 W - Sales, E Margins Accelerat
Weady Tresd RS Rating 1 Week 1 - ales, Earnings, Margins Acceleration
Industey - Daity Tread
Segment - — S Dons. on Weakly cans
Market Cig ’ Gioas on Diadly charts
W el
= o ke Do -
= — & owvay Trom SOEMA (%)
My J e e—l P
— &
- Aoy f0d IV Dy High (%)
Pivea Type ko Trod O0EMA (% -
L — 1 A IDCEMA
Awry froem S2W High (%
—» T Gm Vi) - Recent
— = B " =
Some Rl‘iﬂ,"ﬂlﬂi Combinatsns Chart [ Candlesticks Pattems Price Performance
O el 0m Bessits
Compressed Blue cloud in Uptend Beaten down Fendameatily ey ——— = Mingranis TTC Flags . Weekly change %+
= wth Tught Rasge = scend compasies changing Trend Resuits impact on Frice
bk ol Moty EAaB0E % »
= Commigence of 20, 50 & 200 EMAS W \Wesidy & Dady Trend: Green B e = Inside Bars ' Ml Cod | yngareqs £ Shakeoutt 'y ehatge
=i i Duartesty change % = ool dats) [Expt
= Comvigaste of 10, 230 8 SOEMAS = Hear Suppart 23 Shape i
@68 =]
PP Coant WD Val Awayfrom Growthinlast2 InsideBars/  Results ,
(21days) Ratio PSRating BEGIp  Tgpgy Quarters Mini Cail Date Setup (if any)
1 NEEICICIBANE, Banks - Pyt B52,021 1,157 -1.1% Green Gresn ] o8 W: 43 5.6% 40% Sales: 24%, 20% - W77 - TUM Squeeze,
M: 40 BAT: 19%, 13%
2 NSEEBIN. Banks - P50 Te9.97 848 1.7% Green Gresn 2 08 W: 35 6.2% 1.0% Sales: 23%, 20% = W040803 - Low wolume zone, TTM
M: 51 PAT: -28%, 10% SquBEDe,
3. NSEDMART, Reall 325,044 4910 1T7% Green Gresn 0 20 W: 20 8.7 5.9% Sales: 20, 19% - 20240713 Disposal by Designated  TTM Squeeze,
M: 36 PAT: 22%,17% Person in Jul 2034 @
LEE
4. HSEEAITANNIA. Consumer Goods 137,985 57 0.3% Green Green 2 28 W28 4% 47 Sales: 3%, ¥4 E Hee0802 - Swing High / Fivot, TTM
M: 54 PAT: -£0%, -4% SOUEETE,
% HSEDABUR Consumer Goods 113,951 o] L% G Green 1 19 . 5.9 53 §P:1gs1§ ™ = nee080 - TTM Squeeze,
: 58 17%, B%
] HEEEAJALDNG, HaldCo 104811 5,435 0 Green Gresn i 15 W: 47 1.8 6.4% Sales: 129N, 20% - WpeHTRE - TTM Squeeze,
M: 53 PAT-T101%, 14%
7 NSEMAXHEALTH, Healheane 9829 916 0.8% Green Gresn 0 08 W: 1§ 5.8% 6.5% Sales: 17%, 20% - W24080 - Low wolume Tone, TTM
Delivery M: 38 PAT: 0%, -2% Squeere,
8. NSEHDFCAMC, Finance 9,229 4124 1.4% Green Gresn 0 0s W: 61 6.4% 4.0% sales: 9%, 35% - 20240715 Disposal by Connected Swing High / Pivar, TTM
M: 42 PAT: 44%, 26% Persen in Jun 2024 @ Squeeze,
14
o NSEYESEANE, Banks - Pyt 82329 =] 4k Gresn Green 1 1.5 W70 9.9% 5% Sales: 30%, 20% s W0ELNTE0 - TTM Squeeze,
M: 6% PAT: 127%, 40%
T-81781

A product of Shvpuns Analytics Privite Limited

TTM Squeeze filter should not be used in isolation. Remember that the very purpose of this filter is to
identify setups that are experiencing low volatility periods. To this, we have to add the probability of a
stock to go up. Thus, we choose following filters:

e TTM Squeeze

e Green trend (Uptrend) on Weekly & Daily Timeframes

e Rising 50EMA

Secondly, since we’re in midst of Earnings season, it is better to remove any uncertainty by considering
only those names that have reported June quarter results.
e June’24 quarter results announced

On selection of Green trend on Weekly & Daily timeframes, all Recently Listed stocks were removed from
the Screener results because of their limited trading history. Hence, we reset the Screener page, and
choose following filters:

e Recent Listings

e TTM Squeeze

If you’re a swing trader, you can further reduce the Bollinger Band Gap to a maximum of 12-13%.




Weekly Chart Highlights

TTM Squeeze setups for your watchlist

Click on the chart to open the image.
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Pudumjee Paper Products
NSE:PDMJEPAPER
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Shaily Engineering Plastics
NSE:SHAILY


https://www.tradingview.com/x/clA5LAw2/
https://www.tradingview.com/x/ZgxRoHsj/
https://www.tradingview.com/x/BlZIVxlJ/
https://www.tradingview.com/x/5kF1omPl/
https://www.tradingview.com/x/v4lGUZsW/
https://www.tradingview.com/x/K4Z0nHlB/
https://www.tradingview.com/x/clA5LAw2/
https://www.tradingview.com/x/clA5LAw2/
https://www.tradingview.com/x/ZgxRoHsj/
https://www.tradingview.com/x/ZgxRoHsj/
https://www.tradingview.com/x/BlZIVxlJ/
https://www.tradingview.com/x/BlZIVxlJ/
https://www.tradingview.com/x/5kF1omPl/
https://www.tradingview.com/x/5kF1omPl/
https://www.tradingview.com/x/v4lGUZsW/
https://www.tradingview.com/x/v4lGUZsW/
https://www.tradingview.com/x/K4Z0nHlB/
https://www.tradingview.com/x/K4Z0nHlB/

Weekly Chart Highlights

TTM Squeeze setups for your watchlist

Some charts with TTM Squeeze setups in Recently Listed companies or where June 2024 quarter results

have not been announced yet.

Click on the chart to open the image.

$| hhp}lﬂ W
Hﬂll - W B
.j { h{“i J’ IW@ P}h“ih'llﬂ' 1*‘*‘1.“11'“1}%fl_ﬁ.f*.}_t.,_....-/"")
]I 1 3 H H"huwulmﬂl P ——0
L - .

Borosil Scientific
NSE:BOROSCI

T g

Cello World
NSE:CELLO

I
MII'| #n[ 1|} 'lpf l Lﬂﬂ

b
l'} J‘H l‘ L“ ﬂ"l ]I ‘hl

T .,mhnil.l.sl.u,.-... ™ |.. | - h |hllld J |[

Ttz

Lumax Industries
NSE:LUMAXIND

l J m*h}hﬂh Mlﬂ “I,mn} =

Ii I R— ill ]ll .la

.

e

Exicom Tele-Systems
NSE:EXICOM

! { ﬂh{l}l {Tmnl‘1

1| ”hl'ﬂ‘ Ihr mrm.lfm Al

thy

o

PESES B [ I EET———

3
e . s _I.n-_-__l-|liull.l‘-l._u-h-l_ —

e
i

LF‘{”HJ-HI ’1

Cera Sanitaryware
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Disclaimer

This Pro-Setups Newsletter has been prepared by Shivpuns Analytics Private Limited (hereinafter referred to as 'SAPL') and is
meant for sole use by the recipient(s) and not for circulation.

No part of the Newsletter may be copied or duplicated in any form by any means or redistributed without the written consent of
SAPL.

The stocks mentioned in the Newsletter are not to be considered as recommendations. The recipient must do his own diligence and
analysis in buying or selling the stocks mentioned in the Newsletter. The recipient is requested to take into consideration all the risk
factors including their financial condition, suitability to risk return profile and the like and take professional advice before
investing. Investments in securities market are subject to market risks, and recipients are requested to read all the related
documents carefully before investing. Derivatives (i.e. Futures & Options) are sophisticated investment device and its trading
involves substantial risk & leverage and is not appropriate for all investors. The investor is requested to take into consideration all
the risk factors before actually trading in derivative contracts.

As investors ourselves, we may have positions in some of the stocks.

The Newsletter should be read and relied upon at the sole discretion and risk of the recipient. If you are dissatisfied with the
contents of the Newsletter or with the terms of this Disclaimer, you should unsubscribe from the website www.pro-setups.com by
sending an email to puneet@pro-setups.com. SAPL shall not be responsible or liable in any manner, directly or indirectly, for the
losses or the damages sustained due to the investments made or not made, or any action taken or not taken, on basis of the
Newsletter, including but not restricted to, fluctuation in the prices of shares, derivatives and bonds, changes in the currency rates,
diminution in the NAVs, reduction in the dividend or income, lost profits, or lost opportunity etc. SAPL also assumes no
responsibility for the improper or delayed functioning of the external website(s) or software(s) (such as www.tradingview.com) for
which the access may have been given to the recipient.

The Newsletter is not directed to, or intended for distribution to or use by, any person or entity who is a citizen or resident or
located in any locality, state, country or other jurisdiction where such distribution, publication, reproduction, availability or use
would be contrary to law or regulation or what would subject SAPL or its affiliates to any registration or licensing requirement
within such jurisdiction. If the Newsletter is inadvertently sent or has reached any individual in such country, especially, United
States of America, the same may be ignored and brought to the attention of the sender.

Contact:

@ www.pro-setups.com

> puneet@pro-setups.com
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