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April 24 Derivative Monthly Rollover Report 

 25-Apr-24 

 

NIFTY HIGHLIGHTS 

The Nifty April series rollover stood at 65.12% on Thursday compared to 69.77% of previous expiry; which is lower than three month average of 

76.79% and lower than six month average of 77.73%, While Bank Nifty April series rollover stood at 74.41% on Wednesday compared to 87.21% of 

previous expiry; which is higher than three month average of 62.14% and higher than six month average of 71.14%. Nifty Futures have commenced the 

May series with 1,24,16,550 shares in open interest compared to 1,22,27,050 shares of previous series, adding 1,89,500 lac shares and a price gain of 

1.09%; while Bank Nifty Futures have started the May series with 17,43,075 shares in open interest compared to 49,82,865 shares of previous series, 

reducing -32,39,790 lac shares and a price gain of 3.00%. The rollover cost of Nifty in May series stands at 0.31% on Thursday compared to 0.65% of 

previous expiry and the same in Bank Nifty is currently at 0.33% vis-a-vis 0.99%. The Option data for MAY series shows high Call OI concentration at 

22,500 strike price followed by 23,000 & 23,500, while high Put OI concentration is seen at 22,000 followed by 21,800 & 22,500 indicating the probable 

range for the series from 21,800 to 23,500 with 22,000 and 22,500 acting as pivotal levels as per the current data. 

Nifty Rollover Vs Market wide Rollover 

 

Fii’s , Stock & Sector Highlights 

- JINDALSTEL, TATACHEM, BEL, HCLTECH and 

METROPOLIS saw higher rollover on Thursday compared to 

same day of previous expiry. 

- BANKNIFTY, IPCALAB, VOLTAS, EICHERMOT and 

BHARTIARTL saw lower rollover on Thursday compared to 

same day of previous expiry. 

- Fii’s Futures Index Long Short ratio as on current 

expiry stands at 39% compared to 45% on previous 

expiry indicating Unwinding of Long contracts.  

- Fii’s have started the Fut Index Long with 93,833 contracts 

compared to 103,470 contracts as on previous expiry; while 

Fut Index Short began with 1, 47,355 contracts compared to 

1,27,321 contracts of previous expiry. 

Sector Wise Rollover Percentage Change 

Strong Weak 

Sector % Change* Sector % Change* 

Oil_Gas 3.89% Pharma -2.61% 

Infrastructure 2.90% Textile -2.52% 

Realty 2.60% Telecom -2.23% 

Power 1.94% Cement -0.76% 

Metals 1.65% Finance -0.45% 

* %  Rollover change compared to previous expiry 
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  Price Gainer 

Script Close Price Chg Roll % 

EXIDEIND 447.40 46.91% 81.88% 

VEDL 381.05 40.27% 95.94% 

HINDCOPPER 380.80 36.95% 76.64% 

ABCAPITAL 229.80 31.01% 95.46% 

VOLTAS 1427.40 29.35% 71.49% 
 

Price Loser 

Script Close Price Chg Roll % 

OFSS 7143.05 -18.59% 94.09% 

PERSISTENT 3430.35 -13.91% 88.58% 

TATACOMM 1743.40 -13.28% 95.87% 

BERGEPAINT 505.70 -11.75% 95.80% 

BSOFT 659.95 -11.06% 94.39% 
 

OI Gainers 

Script Close Price Chg Roll % 

MFSL 1017.75 1.55% 98.85% 

ABBOTINDIA 25674.45 -5.33% 98.78% 

TORNTPHARM 2694.30 3.60% 98.56% 

CHOLAFIN 1155.35 -0.11% 98.51% 

AUROPHARMA 1103.40 1.35% 98.40% 
 

OI Loser 

Script Close Price Chg Roll % 

IPCALAB 1328.45 7.36% 61.66% 

BHARTIARTL 1338.70 8.96% 69.17% 

VOLTAS 1427.40 29.35% 71.49% 

EICHERMOT 4615.20 14.83% 74.20% 

METROPOLIS 1771.65 2.79% 75.79% 
 

Vol_Increased 

Script Close Price Chg Roll % 

EXIDEIND 447.40 46.91% 81.88% 

IDEA 13.90 4.91% 86.24% 

MCX 4160.85 24.22% 94.58% 

ABFRL 265.00 28.92% 91.00% 

VEDL 381.05 40.27% 95.94% 
 

Vol_Decreased 

Script Close Price Chg Roll % 

TATACHEM 1112.80 2.95% 95.79% 

MGL 1449.25 6.25% 96.17% 

BHEL 271.60 9.83% 96.59% 

MOTHERSON 127.20 8.63% 97.80% 

ITC 437.55 2.15% 86.63% 
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