i f Monthly Rollover Report
Derivative March 27, 2025

NIFTY HIGHLIGHTS

On Wednesday, the Nifty March rollover was at 61.9%, slightly down from 62.5% on the same day of the previous expiry and lower than both the three-month average
of 62.7% and the six-month average of 62%, indicating a decline in rollover activity. The rollover cost in March stands at 0.68% as of Wednesday, compared to 0.59%
on the same day of the previous expiry, indicating an increase in costs for traders this month. Bank Nifty’s March rollover stood at 69.3% on Wednesday, compared
to 58.2% on the same day of the previous expiry, which is higher than the three-month average of 68.8% and the six-month average of 68.4%, reflecting a more
substantial confidence among investors in the Bank Nifty. The market-wide March rollover stood at 79.0% on Wednesday, compared to 74.9% on the same day of
the previous expiry, which is higher than the three-month average of 76.31% and the six-month average of 77.2%. This indicates a robust overall market participation.
The option data for the March series indicates a strong Call Open Interest (Ol) at the 24,000-strike price, followed by 23,800. In contrast, a substantial concentration
of Put Ol is observed at 23,000, with additional levels at 23,300. This suggests the likely range for the current expiry is between 23,300 and 23,800.
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Stock & Sector Highlights
Sector Wise Rollover Percentage Change
- Manappuram, Berger Paints, Supreme Industries, Cyient, and KPIT Technologies saw higher Strong Weak
rollover on Wednesday compared to the same day of the previous expiry. %
Sector % Change* Sector ch .
- Indusind Bank, DMart, HCL Technologies, Eicher Motors, and Sun Pharmaceutical saw lower : ang:
rollover on Wednesday compared to the same day of the previous expiry. Chemicals 68.89% Cement -13.11%
. ) . ) . ) ) Pharma 34.29% Realty -2.77%
- The highest rollover in the current expiry for the day is seen in Lodha, Oil, Colgate-Palmolive, . 0
|C|C| Lombal’d, and Crompton. FMCG 19.13 /0 Cement '2.42 /0
) ) ) ) ) Finance 10.87%
- The lowest rollover in the current expiry for the day is seen in Indusind Bank, HCL Technologies, Ki 0
DMart, ACC, and OFSS. £E00.3 U
*%Rollover change compared to previous expiry

Sector-wise Rollover

o u Prev_Expiry o Curr_Expiry
Sectorwise Rollover
90% -
80% 3 <
X X R X o N Q o o 2
EN xR S < ) g X g X X X =)
o 0 o [ © ©o o ~ - ) 0
60% - @ % 0 § o %) (] R N ® S > = 3 3 S
50% | [ . & ~ o o q o = Q
R < E R| 1 R o S = o S = £ E % £ 2
o X 3 ) B S >
wal: N2 e me° - B 2. Mo ES Ec M lE ES NS NC J-
N © ~ n o < 2 o ™M : © o~ o ~ N < " [
30% ~ N ~ ~ § < e E ) S S ~ o o ~ N = 2 ~
% - . . o
20% 2 b
10% - S S
0% -
[7) = (%) X %) %) © H > > Q
g Iéﬂ T c © 8 8 ) g o = ] £ [ = 0 £ =
S £ I @ 8 e ] 3 3 8 o £ 3 © k) 8 3
o c o £ ‘e it S £ i 15} Q _| © o 7} ° ° 5
£ © © T £ £ w S S = = £ a 4 c 2 i
o o0 _ (&) 2 i s = o o < ﬁ
[}
5 s ] @ & @
< o & & =
] £ £

For private circulation only 1




Comprehensive Rollover Sector-wise

INDEX 26-Mar-25 25-Feb-25 % Rollover L3 Months|L6 Months| ¢, Rise /
Roll Cost % Rollover | Roll Cost | 29-01-2025 | 27-11-2024 Fall

NIFTY 23,486.85  61.85% 0.68% 4.17% 62.54% 0.59% 69.66% 55.83% 62.68% 61.95% -0.15%
BANKNIFTY 51,209.00  69.26% 0.64% 5.35% 58.17% 0.55% 71.46% 76.82% 68.82% 68.42% 1.23%

] 26-Mar-25 25-Feb-25 | %Rollover |13 Months|L6 Months| 9% Rise
AUTO | L3 Months|L6 Months| 9 Rise /

APOLLOTYRE 429.60  72.60% 0.43% 7.68% 69.65% 0.24% 60.63% 77.33% 69.20% 72.47% 0%

0.51% -3.65% 89.42% 0.36% 88.50% 74.08% 84.00% 84.23% 3%

BALKRISIND 2,581.05  86.92%

BOSCHLTD 28,072.05  77.16% 0.73% 3.34% 71.39% 0.47% 79.48% 82.64% 77.84% 82.04% -6%

EXIDEIND 359.10  79.69% 0.65% -1.31% 68.45% 0.55% 71.25% 78.27% 72.66% 71.40% 12%

M&M 2,742.25  81.99% 0.72% -1.28% 86.94 % 0.48% 82.13% 80.90% 83.32% 83.67 % -2%

MOTHERSON 13493  72.36% 0.34% 7.39% 81.02% 0.53% 74.29% 65.36% 73.56% 73.17 % -1%

SONACOMS 496.95  87.97% -2.71% -2.35% 88.11% 0.22% 74.51% 0.00% 54.21% 40.19% 119%

TIINDIA 2,710.70  81.57% 0.75% 4.44% 87.92% 0.57% 83.06 % 0.00% 56.99 % 40.05% 104 %

26-Mar-25 25-Feb-25 % Rollover L3 Months[L6 Months| % Rise /

Roll Cost | 29012025 | 27-11-2024

AUBANK 573.75  90.28% -0.93% 9.44% 69.49% -0.06% 81.11% 84.79% 78.46% 82.42% 10%

BANDHANBNK 148.56  81.14% 0.63% 9.77% 80.60% 0.50% 70.91% 84.17 % 78.56% 72.97% 11%

BANKINDIA 10541  84.24% 0.67% 7.47 % 81.87% 0.55% 66.18% 0.00% 49.35% 35.99% 134 %

CANBK 8724  77.47% 0.65% 2.61% 68.65% 0.51% 78.66 % 75.31% 74.21% 75.27 % 3%

HDFCBANK 1,806.55  84.19% 0.69% 7.38% 82.97 % 0.50% 90.13% 86.68 % 86.59 % 87.64% -4%

IDFCFIRSTB 57.00 77.91% 0.72% -3.08% 71.91% 0.49% 85.39% 88.55% 81.95% 80.08% -3%

INDUSINDBK 655.30  25.43% 0.68% -36.64% 72.83% 0.33% 81.17% 81.79% 78.60% 81.00% -69%

PNB 92.86  82.08% 0.69% -0.28% 75.01% 0.49% 77.03% 79.08 % 77.04% 74.54% 10%

SBIN 764.00  76.98% 0.67% 7.47 % 66.84% 0.45% 78.83% 73.17% 72.95% 76.73% 0%

YESBANK 16.96  77.75% 0.77 % -4.67 % 68.67 % 0.56% 73.00% 0.00% 47.22% 34.85% 123%

26-Mar-25 25-Feb-25 % Rollover L3 Months|L6 Months| % Rise /

Close Roll Cost Roll Cost | 29-01-2025 [ 27-11-2024 | Avg g
ABB 552370  89.32%  0.73%  419%  8261%  053%  82.99% 76.12%  80.57%  80.77%  11%

BEL 299.54  78.79% 0.61% 16.71% 64.84% 0.20% 66.30% 80.96 % 70.70% 72.03% 9%

CROMPTON 360.10  91.57% 0.72% 8.63% 90.89% 0.57% 90.46 % 89.32% 90.22% 88.93% 3%

DIXON 13,260.40  84.20% 0.42% -6.30% 67.87% 0.40% 72.24% 76.19% 72.10% 75.91% 11%

HAVELLS 1,493.00  89.70% 0.71% -3.55% 86.82% 0.63% 87.90% 85.21% 86.64 % 84.52% 6%

POLYCAB 5,150.85  72.09% 0.63% -10.66 % 70.79% 0.62% 68.98% 81.15% 73.64% 74.09% -3%

SUPREMEIND 3,415.80  89.70% 0.76% -4.48 % 61.15% 0.56% 86.98 % 0.00% 49.38 % 39.42% 128%

VOLTAS 1,428.65  83.40% 0.19% 11.81% 69.35% 0.60% 82.04 % 78.07% 76.49% 80.10% 4%
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Comprehensive Rollover Sector- wise

covenr L | 2oMar2s | oSkba5 | % Rolover |L3 Months|Lo Monthe] % Rise/

ACC 1,933.70  59.57% 0.68% 5.43% 62.64% 0.49% 71.79% 55.11% 63.18% 68.55% -13%

DALBHARAT 1,760.75  79.75% 0.56% 1.89% 67.56% -0.67% 58.94% 85.72% 70.74% 74.62% 7%

JKCEMENT 4,712.45 0.00% 0.00% 3.00% 86.16% 0.40% 82.15% 84.22% 84.18% 81.69% -100%

SHREECEM 29,931.10  69.41% -0.43% 6.15% 81.59% -1.64% 69.08 % 80.55% 77.07 % 79.59 % -13%

ULTRACEMCO 11,402.10  79.52% 0.71% 3.99% 84.69% 0.54% 83.04% 81.23% 82.99% 83.19% -4%

25-Feb-25 % Rollover

CHEMICALS
s % Rollov Price_Chg | % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

AARTIIND 389.45  71.96% 0.63% -3.17% 63.61% 0.47 % 76.69 % 63.88% 68.06% 65.93% 9%

CHAMBLEFERT 618.05  80.43% -0.73% 9.54% 61.22% -0.23% 75.46% 72.92% 69.87%  68.73% 17%

DEEPAKNTR 2,016.70  74.49% -0.30% 4.85% 68.17% -0.62% 77.20% 83.01% 76.13% 72.33% 3%

PIIND 3,428.05  80.21% 0.71% 11.13% 85.90% 0.55% 78.86% 72.68% 79.15% 77.00% 4%

UPL 652.40 78.11% 0.71% 0.76 % 79.66 % 0.55% 81.96% 78.50% 80.04% 79.82% 2%

Close Roll Cost | Price_Chg [ % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

ANGELONE 2,324.65  82.22% -4.44% 5.04% 80.31% -4.96% 80.30% 0.00% 53.54%  37.10% 122%

BAJFINANCE 8,866.05  90.69% 0.77% 4.44% 83.03% 0.63% 81.36% 81.70% 82.03% 81.98% 11%

CAMS 3,684.55  80.73% -3.46% 10.15% 78.90% 0.45% 72.97 % 0.00% 50.62% 37.90% 113%

1,181.20  87.49% -2.65% -1.67% 79.95% -2.69% 75.39% 0.00% 51.78% 39.53% 121%

4,071.35  86.51% 0.77 % 8.13% 78.06 % 0.48% 84.03% 82.65% 81.58% 84.39% 3%

ICICIGI 1,772.45  92.38% 0.72% 5.02% 86.88% 0.57% 79.08% 84.07% 83.34% 82.61% 12%

222.67  78.04% 0.67 % -1.61% 81.37% 0.57% 71.31% 0.00% 50.89 % 38.28% 104 %

LICI 786.85  71.90% 0.67% 4.01% 76.03% 0.08% 78.04% 0.00% 51.36% 36.49% 97 %

M&MFIN 28720  80.75% 0.38% 5.98% 83.05% -0.76 % 78.28% 88.02% 83.12% 81.45% -1%

514190  87.29% 0.74% -6.47 % 66.78 % 0.48% 73.75% 71.87% 70.80%  74.28% 18%

MUTHOOTFIN 2,313.55  70.96% 0.61% 5.97% 84.24% 0.51% 79.48% 88.05% 83.92% 86.23% -18%

PFC 41050  82.07% 0.68% 7.47 % 73.31% -0.41% 68.34% 84.36 % 75.34% 74.15% 11%

RECLTD 425.60  86.65% 0.67% 10.95% 71.72% 0.53% 71.35% 78.99% 74.02% 74.97 % 16%

1,541.30  76.23% 0.76 % 4.73% 82.73% 0.34% 89.01% 83.25% 85.00% 85.23% -11%
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Comprehensive Rollover Sector-wise

e L 1 oeMar2s | 25Teb2> | % Rollover __IL3 Months]Ls Months| % Rise/
Roll Cost % Rollover | Roll Cost | 29-01-2025 | 27-11-2024 Fall

0.65% 4.42% 78.24% 0.50% 84.22% 85.64% 82.70% 85.19% -2%

ASIANPAINT 2,323.15  83.71%

BERGEPAINT 501.45  89.34% -0.38% 0.10% 59.95% -0.82% 57.18% 71.71% 62.95% 65.81% 36%

0.05% -5.05% 85.15% 0.26% 87.16% 85.93 % 86.08 % 83.30% 11%

COLPAL 2,392.85  92.72%

GODREJCP 1,130.30  84.23% 0.66 % 6.92% 92.93% 0.60% 86.92% 87.27% 89.04 % 86.88% -3%

ITC 407.35  84.33% 0.70% 0.62% 78.66% 0.51% 77.86% 75.53% 77.35% 74.03% 14%

KALYANK]JIL 47430  76.04% -0.83% -0.78% 72.61% -1.47% 67.52% 0.00% 46.71% 36.99% 106 %

NESTLEIND 2,243.45  82.56% 0.66% -0.31% 83.61% 0.51% 89.40% 84.01% 85.67 % 83.99% -2%

TATACONSUM 959.65  83.97% 0.70% -4.50% 76.52% 0.28% 89.72% 79.34% 81.86% 80.92% 4%

TITAN 3,057.50  83.54% 0.75% -4.42% 81.94% 0.58% 90.45% 74.54% 82.31% 81.98% 2%

VBL 527.90  89.09% 0.62% 10.79% 74.02% 0.50% 84.07% 0.00% 52.70%  39.62% 125%

2,312.60  84.79% 0.66 % 8.58% 77.00% 0.51% 81.08% 84.32% 80.80% 78.83% 8%

CONCOR 686.85  74.94% 0.73% 1.61% 60.75% 0.51% 72.38% 67.48% 66.87%  67.81% 11%

INDIGO 502515  73.04% 0.68% 13.50% 70.12% 0.52% 70.92% 71.12% 70.72% 72.50% 1%

IRCTC 70445  76.66% 0.67% -0.83% 58.08% 0.44% 69.67 % 68.20% 65.32% 67.96 % 13%

NCC 208.30  85.10% -0.77 % 15.05% 67.97 % 0.11% 63.59 % 0.00% 43.85% 34.20% 149%

26-Mar-25 25-Feb-25 % Rollover L3 Months(L6 Months| % Rise /

% Rollover | Roll Cost % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

1,498.05  82.16% 0.59% 2.28% 71.42% 0.53% 64.54% 0.00% 45.32%  34.44% 139%

APLAPOLLO

HINDALCO 691.30  80.88% 0.80% 11.60% 83.62% 0.68% 82.53% 81.77% 82.64% 80.86% 0%

JINDALSTEL 899.85  82.42% 0.74% 5.02% 75.74% 0.41% 81.20% 85.94% 80.96 % 80.99% 2%

JSWSTEEL 1,056.45  89.10% 0.72% 10.19% 89.97 % 0.52% 88.16% 72.91% 83.68 % 85.06 % 5%

NMDC 67.75  70.34% 0.62% 4.54% 71.74% 0.49% 75.63 % 72.39% 73.25% 73.32% -4%

TATASTEEL 155.81  81.12% 0.62% 13.67 % 77.87 % 0.53% 74.12% 71.64% 74.54% 74.81% 8%

N A _ 26-Mar-25 25-Feb-25 L3 Months(L6 Months| % Rise /
ew. (S
A Roll Cos Rol Coxt | 2501202 | 27112008 Fai

DELHIVERY 254.69  74.04% 0.18% -2.75% 60.74% -0.59% 74.34% 0.00% 45.03% 35.39% 109%
DMART 394570 5677%  017%  1175%  9216%  049%  8401%  000%  5872%  4185%  36%
DMART 3,945.70  56.77% 0.17% 11.75% 92.16% 0.49% 84.01% 0.00% 58.72%  41.85% 36%
NAUKRL 704435 8791%  073%  381%  7237%  065%  7929%  8044%  7737%  8078% 9%
NYKAA 171.95  77.21% -0.01% 5.40% 67.95% -0.18% 64.86 % 0.00% 44.27% 32.62% 137%
POLICYBZR 1,611.15  87.24% 0.77 % 7.02% 78.94% 0.53% 81.83% 0.00% 53.59%  40.25% 117%
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Comprehensive Rollover Sector-wise

omLecAs | | 255b2> | iRolover L3 MonthslLo Months % Rise/
ATGL 598.05 86.47% -2.52% 3.28% 83.84% -5.58% 80.40% 0.00% 54.75% 38.64% 124%

GAIL 174.07  84.92% 0.56% 8.29% 81.94% 0.53% 74.26% 70.04% 75.41% 76.16% 11%

HINDPETRO 351.90  70.41% 0.74% 13.57% 72.08% 0.50% 66.65 % 78.18% 72.30% 71.17 % -1%

10C 129.09  70.28% 0.49% 8.80% 63.32% 0.48% 71.84% 77.51% 70.89% 72.73% -3%

OIL 380.90  92.90% 0.67 % 2.28% 83.57% 0.50% 76.69 % 0.00% 53.42% 41.25% 125%

PETRONET 296.05  78.74% 0.68% 1.56% 90.42% 0.52% 82.80% 82.43% 85.22%  83.06% -5%

25-Feb-25 % Rollover L3 Months|L6 Months|

Close st | Price_Chg| % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

ALKEM 5,003.20  87.30% 0.17% 9.63% 70.97 % 0.47 % 79.24% 65.04% 71.75% 77.98% 12%

AUROPHARMA 1,157.45  89.40% 0.70% 7.07% 83.81% 0.52% 81.66 % 82.96% 82.81% 84.46% 6%

CIPLA 1,476.20  82.91% 0.71% 0.88% 84.41% 0.59% 85.94% 82.82% 84.39% 82.88% 0%

DRREDDY 1,164.60  88.79% 0.21% 3.23% 74.08% 0.41% 73.43% 84.17% 77.23% 78.20% 14%

GRANULES 49245  78.36% 0.69% -4.33% 66.97% 0.32% 76.84% 91.05% 78.29%  59.55% 32%

LAURUSLABS 614.80  73.26% 0.69% 11.75% 69.39% 0.53% 70.75% 82.23% 74.12% 74.93% -2%

LUPIN 2,058.80  78.69% 0.70% 8.40% 60.17% 0.62% 62.09% 72.90% 65.05% 67.54% 17%

MAXHEALTH 1,122.55  87.89% 0.67% 9.74% 87.02% 0.59% 70.01% 0.00% 52.34% 39.30% 124%

SYNGENE 72020  87.75% 0.70% 4.54% 79.54% 0.55% 82.74% 81.34% 81.21% 76.45% 15%

ZYDUSLIFE 907.50  77.73% 0.60% 2.78% 72.19% 0.21% 75.84% 73.22% 73.75% 73.30% 6%

26-Mar-25 25-Feb-25 % Rollover L3 Months|L6 Months| % Rise /

% Rollover | Roll Cost % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

ADANIENSOL 803.00  83.87% 0.71% 19.90% 72.59% 0.45% 69.37% 0.00% 47.32% 33.58% 150%

CESC 150.39  82.85% 0.75% 12.86% 75.56% 0.49% 77.25% 0.00% 50.94% 35.25% 135%

IEX 177.16  79.07% 0.75% 6.57% 72.23% 0.49% 81.67% 66.62% 73.51% 72.07% 10%

KEI 2,819.95  63.67% 0.66% -25.75% 71.47 % -0.35% 77.55% 0.00% 49.67 % 36.51% 74%

NTPC 354.65  72.39% 0.74% 11.28% 76.93% 0.60% 82.52% 82.36% 80.60% 79.15% -9%

SJVN 91.53  85.79% -2.00% 2.23% 78.76 % -5.03% 75.44% 0.00% 51.40% 37.00% 132%
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Comprehensive Rollover Sector-wise

] 26-Mar-25 25-Feb-25 % Rollover L3 Months|L6 Months| % Rise /
REALTY Fall
%

Rollover | Roll Cost | Price_Chg| % Rollover | Roll Cost | 29-01-2025 | 27-11-2024

DLF 680.45  85.90% 0.72% 3.60% 80.20% 0.55% 82.43% 85.99% 82.87% 84.32%

HUDCO 196.72  80.94% 0.26% 10.39% 66.22% -0.15% 70.59% 0.00% 45.60% 34.65% 134%

LODHA 1,197.35  93.67% -0.26% 0.06% 82.31% -0.05% 85.48% 0.00% 55.93% 41.80% 124%

PRESTIGE 1,196.60  76.53% 0.83% 0.39% 77.52% 0.55% 74.13% 0.00% 50.55% 38.57% 98%

25-Feb-25 % Rollover L3 Months|L6 Months| % Rise /

Close st | Price_Chg | % Roll Roll Cost | 29-01-2025 | 27-11-2024

COFORGE 8,027.20  83.14% 0.64% 5.15% 82.43% 0.56 % 79.12% 71.34% 77.63% 81.45% 2%

1,633.40  48.78% -0.12% -0.17% 76.69 % 0.59% 86.56% 71.28% 78.18% 76.53% -36%

INFY 1,599.45  86.96% 0.72% -9.52% 75.08% 0.57% 79.71% 80.97% 78.59%  80.22% 8%

LTIM 4,619.75  77.60% 0.58% -6.92% 78.21% 0.54% 73.47% 81.94% 77.87% 78.96% -2%

MPHASIS 2,61515  83.65% 0.73% 2.54% 80.61% 0.53% 82.14% 80.08% 80.94% 82.05% 2%

PERSISTENT 5517.00  82.29% 0.66% 0.16% 65.96 % 0.49% 83.07 % 85.28% 78.10% 77.49% 6%

TCS 3,635.80  87.17% 0.74% 0.17% 84.05% 0.53% 86.31% 77.43% 82.60% 77.77% 12%
413.05 89.17% 0.87 9.20% 93.87 % 0.62 95.32% 96.03 % 95.07 %

% Rollover L3 Months|L6 Months| % Rise /

Close

IDEA 7.04  77.27% 0.85% -11.00% 74.10% 0.63% 82.13% 86.74% 80.99% 78.54% -2%

TATACOMM 1,604.95  80.65% 0.74% 14.19% 63.04% 0.51% 80.34% 81.86% 75.08% 75.69% 7%

26-Mar-25 25-Feb-25 6 Rollover

Roll Cost Roll Cost | 29-01-2025 | 27-11-2024

ABFRL 257.65 88.11% 0.72% 3.66% 84.67% 0.56% 88.28% 87.94% 86.96% 84.28% 5%

2,893.90  77.86% 0.66% 4.55% 79.34% 0.51% 82.80% 85.58% 82.57% 83.39% -7%
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