April 25 Derivative Monthly Rollover Report
25-Apr-25

NIFTY HIGHLIGHTS

The Nifty April series rollover was 79.1%, below the three-month average of 80.1% and above the six-month average of 78.4%, compared to the previous expiry's 76.1%.
On the other hand, the Bank Nifty April series rollover stood at 75.1% on Thursday, reflecting a reduced carry-forward of positions from the previous expiry's 77%. It fell
below the three-month average of 79.3% and the six-month average of 75.3%. Nifty Futures commenced the May series with 1,28,25,450 shares in open interest, a notable
contraction of 12,48,300 shares compared to the 1,40,73,750 shares in the prior series, along with price appreciation of 2.8%. Meanwhile, Bank Nifty Futures initiated the
May series with 27,87,480 shares in open interest, marking a significant reduction of 7,44,900 shares from the previous series' 35,32,380 shares, with a substantial price
gain of 7%. The rollover cost for Nifty decreased to 0.53% from 0.78%, indicating a reduced expense alongside improved sentiment. Meanwhile, Bank Nifty's cost fell from
0.17% to 0.61%. For the May series, the Option data shows a significant Call Open Interest (Ol) concentration at the 24,000 strike price, followed closely by 24,500 and
25,000. In contrast, the highest concentration of Put Ol is at the 23,000 mark, with 23,500 and 24,000 following. The current data suggests a likely range for the series
between 23,000 and 25,000, with 24,000 identified as a key reversal level.
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Fii’s , Stock & Sector Highlights

- HCLTECH, DMART, BHARATFORG, SHREECEM., and ACC saw higher Sector-Wise Rollover Percentage Change
rollovers on Thursday than on the same day of the previous expiry. Strong Weak
- BERGEPAINT, PERSISTENT, SIEMENS, DELIVERY, and APOLLOHOSP saw Sector % Change* Sector % Change*
lower rollovers on Thursday than on the previous expiry day. Cement 21.74% FMCG -9.38%
- Fii's Futures Index Long ratio for the current expiry is 41%, up from 40% in the Textile 4.31% Banking -4.27%
previous expiry, indicating a stable outlook. Technology 2.79% Finance -2.72%
- FIIS have initiated their positions in the current series with 55,516 contracts on Automobile 1.50% New_Age -2.65%
the Future Index Long, a decrease from 60,054 contracts in the previous expiry. Realty 1.46% Telecom -2.61%
In contrast, the Future Index Short begins with 80,356 contracts, a significant * 0% Rollover change compared to previous expiry
decrease from 90,609 contracts at the last expiry.
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Price Gainer Price Loser

Script Close Price Chg Roll % Script Close Price Chg Roll %
BSE 6493.50 38.62% 82.78% VEDL 420.25 -11.03% 92.58%
AUBANK 681.05 22.84% 91.06% WIPRO 242.75 -10.82% 87.82%
DIXON 16588.00 22.78% 76.70% COFORGE 7251.00 -10.57% 87.50%
INDUSINDBK 819.75 21.71% 86.94% VOLTAS 1276.00 -10.36% 93.34%
SOLARINDS 13247.00 21.14% 88.43% NATIONALUM 162.03 -9.38% 92.85%
Ol Gainers Ol Loser

Script Close Price Chg Roll % Script Close Price Chg Roll %
CROMPTON 342.90 -3.34% 97.88% PERSISTENT 5156.50 -8.60% 61.81%
PIDILITIND 3076.40 7.32% 97.73% DELHIVERY 300.70 18.89% 71.21%
TORNTPOWER 1600.70 6.57% 97.58% KALYANKJIL 519.80 10.82% 72.79%
JSWENERGY 503.80 -8.12% 97.26% SBIN 813.40 5.32% 73.06%
GLENMARK 1420.90 -6.51% 97.05% MFSL 1247.70 8.75% 74.38%
Vol _Increased Vol_Decreased

Script Close Price Chg Roll % Script Close Price Chg Roll %
TATAELXSI 5918.00 9.23% 79.44% POLYCAB 5512.50 5.67% 93.02%
DELHIVERY 300.70 18.89% 71.21% ADANIGREEN 968.95 0.94% 94.01%
SYNGENE 653.40 -9.19% 96.08% MANAPPURAM 228.83 -1.72% 85.15%
AUROPHARMA 1257.80 8.04% 91.10% VBL 532.35 -0.74% 91.46%
PNBHOUSING 1008.85 14.45% 87.27% KEI 2980.50 3.37% 81.37%

Nifty Price Change Expiry Wise
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Comprehensive Rollovers

24-Apr-25 27-Mar-25 % Rollover
NIFTY 24,246.70  79.08% 0.53% 2.78% 76.09% 0.78% 83.57% 80.77% 80.14% 78.38% 0.89%
BANKNIFTY 55,201.40  75.05% 0.17% 7.03% 76.98% 0.61% 81.64% 79.13% 79.25% 75.29% -0.32%

LTS | | owApers | 27Maed5 | hRollover [13MonhlLs Monta] 4 Kise/
V

APOLLOTYRE 47045  94.14% 0.43% 9.92% 87.28% 0.65% 82.38% 70.23% 79.96% 82.92% 14%

BAJAJ-AUTO 8,201.50  95.12% 0.65% 2.85% 94.32% 0.79% 78.14% 89.37% 87.28% 87.81% 8%

BHARATFORG 1,106.50  94.61% -0.25% -4.54% 75.95% -1.42% 91.97% 96.49% 88.14% 90.38% 5%

EICHERMOT 5,650.50  85.82%

0.62% 5.70% 89.23% 0.79% 92.71% 90.41% 90.78% 92.86 % -8%

EXIDEIND 382.45  93.48% 0.68% 6.22% 93.00% 0.67% 94.28% 90.03% 92.44% 91.59% 2%

Mé&M 2,901.40  89.84%

0.55% 6.16% 90.72% 0.88% 93.61% 85.83% 90.05% 91.87% -2%

MOTHERSON 136.19  95.57% 0.70% 3.24% 89.71% 0.30% 94.79% 88.41% 90.97 % 91.26% 5%

SONACOMS 469.15  95.44% -2.27% 0.39% 91.88% 0.05% 92.61% 93.57% 92.69% 60.69% 57%

TVSMOTOR 2,773.90  93.92% 0.39 12.96% 89.45% 0.71 87.30% 96.96% 91.24% 92.67% 93%
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Comprehensive Rollovers

A — | 24Apr25 | 27-Mar-25 % Rollover L3 Months|L6 Months| % Rise /
% Rollover | Roll Cost % Rollover | Roll Cost | 27-02-2025 [ 30-01-2025 Fall

AUBANK 681.05  91.06% -2.65% 22.84% 96.17 % -2.21% 84.13% 91.03% 90.44% 91.68% -1%

BANDHANBNK 170.73  94.98% 0.72% 15.34% 96.63 % 0.76% 96.85% 94.37% 95.95% 94.97 % 0%

BANKINDIA 118.57  94.64% 0.54% 9.99% 93.22% 0.92% 85.40% 78.53% 85.72% 52.60% 80%

FEDERALBNK 201.90  87.44% 0.68% 2.19% 93.62% -0.56% 96.02% 88.10% 92.58% 90.85% -4%

ICICIBANK 1,402.70  89.84% 0.67% 4.94% 93.63% 0.70% 97.86% 96.68 % 96.06 % 95.45% -6%

INDIANB 574.05  82.13% 0.38% 3.83% 93.74% -0.30% 95.39% 88.81% 92.65% 60.20% 36%

KOTAKBANK 2,223.00  84.05% 0.33% 4.43% 90.67 % 0.67% 92.02% 91.25% 91.31% 93.15% -10%

RBLBANK 198.31  94.44% 1.00% 12.10% 98.53 % 0.83% 97.74% 93.66 % 96.64 % 90.54% 4%

UNIONBANK 128.52  96.74% 0.50% 3.47% 96.12% 0.65% 83.78% 75.51% 85.14% 57.83% 67 %

YESBANK 18.43  93.90% 0.54% 6.78% 93.85% 1.05% 93.20% 86.20% 91.08% 60.21% 56 %

24-Apr-25 27-Mar-25 % Rollover L3 Months|L6 Months

CAP_GOODS -
- % Rollover | Roll Cost % Rollover | Roll Cost | 27-02-2025 | 30-01-2025

ABB 5,688.50  93.09% -0.04 % 2.67% 96.25% 0.80% 96.02% 95.51% 95.93% 92.05% 1%

BEL 305.70  94.47% 0.67% 1.68% 90.23 % 0.62% 92.06% 90.00% 90.76 % 93.17% 1%

CROMPTON 34290  97.88% 0.38% -3.34% 98.02% 0.65% 98.53% 96.98 % 97.84% 95.94% 2%

DIXON 16,588.00  76.70% -0.14% 22.78% 92.56 % 0.57% 91.55% 81.89% 88.67 % 88.61% -13%

HAVELLS 1,604.60  86.12% 0.45% 5.89% 92.72% 0.99% 96.38% 94.05% 94.38% 92.31% -7%

POLYCAB 551250  93.02% 0.55% 5.67% 83.01% 0.90% 82.46% 75.55% 80.34% 85.99% 8%

SUPREMEIND 3,511.70  96.01% 0.42% 1.49% 89.02% 0.88% 65.93% 93.18% 82.71% 56.53% 70%

VOLTAS 1,276.00  93.34% 58.82%  -10.36% 88.17 % 71.60% 70.27 % 86.63 % 81.69% 85.48% 85%

CEMENT _ 24-Apr-25 27-Mar-25 L3 Months|L6 Months| % Rise /

ACC 2,066.20  94.26% 0.37% 5.20% 80.06 % 0.65% 89.46 % 90.13% 86.55% 83.74% 13%

DALBHARAT 1,97410  92.82% 0.42% 8.85% 87.51% 0.70% 71.69% 68.91% 76.04% 81.98% 13%

RAMCOCEM 987.55  90.49% 0.71% 11.87% 89.45% 0.74% 95.94% 93.93% 93.11% 89.49% 1%

ULTRACEMCO 12,159.00  91.26% 0.73% 4.82% 87.16% 0.47% 96.44 % 91.07 % 91.56% 92.44% -1%
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Comprehensive Rollover

CHEMICALS | 24-Apr25 27-Mar-25 L6 Montbs | % Rise/
Roll Cost | Price_Chg | % Rollover | Roll Cost | 27-02-2025 | 30-01-2025 Fall

CHAMBLFERT 688.25  87.44% 0.71% 11.12% 89.30% 0.03% 76.67 % 88.55% 84.84% 87.61% 0%

DEEPAKNTR 2,003.00  88.11% 0.07% 0.60% 84.28% 0.86% 83.03% 89.49 % 85.60% 84.80% 4%

TATACHEM 864.10  90.84% 0.68% 1.92% 93.01% 0.74% 90.03% 93.62% 92.22% 91.99% -1%

27-Mar-25 % Rollover L3 Months|{L6 Months

Price_Chg | % Rollover | Roll Cost | 27-02-2025 | 30-01-2025

-3.37% 7.78% 88.54% -4.26% 92.23% 89.25% 90.01% 59.02% 47 %

ANGELONE 2,498.60  86.56%

BAJFINANCE 9,301.00  94.55% 0.20% 3.30% 92.96% 0.85% 93.39% 90.69% 92.35% 91.96 % 3%

CAMS 4,04590  89.67% -3.23% 9.71% 91.28% -2.73% 93.09% 90.78% 91.72% 61.07% 47%

CHOLAFIN 1,547.90  88.59% 0.41% 1.06% 94.19% 0.44% 76.44 % 94.05% 88.23% 88.91% 0%

HDFCLIFE 708.40  78.56% 0.50% 3.89% 88.13% 0.84% 90.97 % 94.30% 91.13% 92.21% -15%

ICICIPRULI 602.35  93.21% 0.48% 1.85% 96.44 % 0.69% 88.01% 91.48% 91.98% 94.01% -1%

LICHSGFIN 613.65  96.43% 0.58% 7.75% 95.62% 0.70% 94.60% 94.95% 95.06 % 95.25% 1%

g

TF 179.57  93.67% -2.64% 15.43% 95.01% -2.51% 97.18% 91.05% 94.41% 92.97% 1%

MANAPPURAM 228.83  85.15% 0.58% -1.72% 87.26% 0.58% 60.08 % 95.80% 81.05% 85.04% 0%

5

SL 1,247.70  74.38% 0.44% 8.75% 91.45% 0.54% 83.11% 88.01% 87.52% 86.76% -14%

P

EL 1,021.60  82.81% 0.73% 2.83% 92.42% 0.68% 95.03 % 84.37% 90.61% 93.11% -11%

POONAWALLA 396.35  89.65% -1.82% 17.06% 93.61% -0.22% 94.88% 90.45% 92.98% 61.00% 47%

SBICARD 926.55  94.21% 0.55% 6.44% 88.28% 0.78% 93.00% 81.51% 87.60% 91.20% 3%

SHRIRAMFIN 696.65  96.23% 0.58% 2.68% 96.31% 0.84% 79.84% 92.36 % 89.50% 92.51% 4%

FMCG

] 24-Apr-25 27-Mar-25 | %Rollover |13 Months|L6 Months| % Rise /
Roll Cost Roll Cost | 27-02-2025 | 30012025 Fall

ASIANPAINT 2,464.40  91.19% 0.60% 5.40% 94.27 % 0.85% 94.25% 94.53% 94.35% 94.04 % -3%

BRITANNIA 546190  82.23% 0.39% 12.82% 91.97% 0.54% 93.73% 87.53% 91.08% 91.50% -10%

DABUR 491.70  90.27% 0.60% -4.12% 92.29% 0.88% 91.18% 92.55% 92.01% 92.62% -3%

HINDUNILVR 2,32530  81.91% 0.71% 3.59% 94.59 % 0.82% 92.27% 83.63 % 90.16% 92.34% -11%

JUBLFOOD 716.50  91.37% 0.45% 6.21% 95.01% 0.46% 94.69% 89.19% 92.96 % 90.39% 1%

MARICO 712.75  95.07% 0.44% 9.81% 93.99% 0.50% 81.86% 89.24 % 88.36 % 92.21% 3%

PIDILITIND 3,076.40  97.73%

0.43% 7.32% 95.92% 0.44% 93.12% 93.78% 94.27 % 91.78% 6%

TITAN 3,382.60  94.03% 0.43% 9.55% 95.25% 0.91% 95.15% 97.00% 95.80% 94.31% 0%

<

BL 532.35  91.46% 0.64% -0.74% 96.77 % 0.36% 96.04 % 92.21% 95.01% 62.27% 47%

For private circulation only

ol




Comprehensive Rollover

nrma L | awapess | a7Mards | % Roloer _|L3 MonthsLb Months] % Rise/

ADANIENT 2,442.50  95.51%

0.71% 3.35% 95.64 % 0.76% 92.72% 91.30% 93.22% 91.99% 4%

CONCOR 707.65  96.07% 0.63% 1.03% 95.70% 0.56% 92.07% 94.97% 94.25% 93.28% 3%

INDIGO 5,520.50  97.08% 0.44% 7.66% 96.83 % 0.38% 91.29% 83.25% 90.46 % 90.83% 7%

IRCTC 777.05  95.33% 0.67 % 8.22% 92.17% 0.91% 92.52% 91.66% 92.12% 92.32% 3%

NCC 220.04  85.78% 0.60% 5.51% 88.42% 0.88% 83.21% 81.15% 84.26% 57.08% 50%

24-Apr-25 27-Mar-25 % Rollover L3 Months|L6 Months| % Rise /

APLAPOLLO 1,629.90  94.11% 0.67 % 6.45% 97.12% 0.72% 96.43 % 91.84% 95.13% 61.62% 53%

HINDALCO 628.35  94.36% 0.59% -9.37% 88.19% 0.85% 89.14% 94.02% 90.45 % 92.52% 2%

908.00  96.13% 0.72% -0.88% 95.37 % 0.78% 92.08 % 94.51% 93.99% 93.78% 3%

JSWSTEEL 1,044.50  95.26% 0.47 % -1.44% 96.02% 0.65% 98.11% 93.30% 95.81% 90.29% 6%

NMDC 68.02  95.63% 0.71% -0.77 % 90.34 % 0.63 % 87.13% 86.57% 88.01% 89.69% 7%

TATASTEEL 14152  92.75% 0.69% -8.94% 87.73% 0.82% 92.88% 88.01% 89.54% 89.91% 3%

I 24-Apr-25 27-Mar-25 L3 Months|L6 Months| % Rise /
Roll Cost % Rollover | Roll Cost | 27-02-2025 | 30-01-2025 Fall

New Age

DELHIVERY 300.70  71.21% 0.65% 18.89% 90.24% 0.79% 86.33% 91.66% 89.41% 59.80% 19%

NAUKRI 7,154.00  91.26% 0.72% -0.84% 95.79% 0.78% 75.46% 84.26% 85.17% 87.93% 4%

PAYTM 905.75  94.81% 0.39% 11.81% 95.32% 0.55% 94.22% 86.30% 91.95% 61.76% 54%

ETERNAL 236.38  84.08% 0.30% 14.59% 96.45% -0.24% 95.00% 84.15% 91.87% 60.95% 38%

] 24-Apr-25 27-Mar-25 % Rollover L3 Months|L6 Months| % Rise /
Roll Cost Roll Cost | 27-02-2025 | 30-01-2025 Fall

OIL & GAS

ATGL 62495  83.22% 0.63% 2.13% 92.30% 0.42% 93.64% 88.46% 91.47 % 58.63 % 42%

GAIL 193.24  90.59% 0.56% 6.43% 93.31% 0.41% 97.19% 96.37 % 95.62% 94.40% -4%

IGL 185.40  84.26% 0.02% -5.17% 93.41% 0.24% 92.43% 87.57% 91.14% 84.10% 0%

MGL

1,324.30  90.27% 0.61% -3.15% 97.78% 0.91% 95.59% 90.77 % 94.71% 88.91% 2%

ONGC 249.37  90.75% 0.71% 2.97% 80.87% 0.91% 91.22% 86.24% 86.11% 87.76% 3%

RELIANCE 1,301.60  89.66% 0.72% 1.83% 90.69 % 0.71% 93.75% 90.30% 91.58% 93.06% -4%
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Comprehensive Rollover

o 24-Apr-25 L3 Months] L6 Months] % Rise/
ALKEM 5,201.20 95.54% -0.30% 4.86% 89.49% 0.43% 87.16% 89.07 % 88.57% 88.55% 8%

AUROPHARMA 1,257.80  91.10% 0.47% 8.04% 95.58 % 0.70% 96.50% 92.72% 94.93% 94.52% -4%

CIPLA 1,551.70  88.16% 0.77% 4.64% 95.07% 0.63% 96.17 % 97.11% 96.12% 95.02% -7%

DRREDDY 1,200.50  82.46% 0.08% 3.30% 94.99% -1.34% 88.27% 81.90% 88.39% 89.41% -8%

GRANULES 475.05  91.42% 0.59% -3.13% 95.07% 0.83% 95.87% 88.96% 93.30% 93.55% -2%

LUPIN 2,104.10  89.09% 0.46% 4.23% 94.58 % 0.63% 83.43% 92.52% 90.18% 91.75% -3%

SUNPHARMA 1,803.90  88.20% 0.74% 4.18% 76.78% 0.80% 93.10% 90.14% 86.67% 90.03 % -2%

TORNTPHARM 3,325.10  96.52% 0.52% 2.84% 96.30% 0.66 % 95.77 % 92.46 % 94.84 % 92.55% 4%

POWER _ 24-Apr-25 27-Mar-25 % Rollover L3 Months|L6 Months| % Rise /
Roll Cos RollCost | 27.0220%5 | 30012055 Fai

ADANIENSOL 961.70  94.95% 0.66% 10.18% 91.65% 0.48% 94.04% 87.09% 90.93 % 60.66 % 57%

CESC 158.60  93.82% 0.66% 3.74% 97.34% 0.82% 96.10% 88.46% 93.97% 60.58 % 55%

—

EX 190.84  76.09% 0.31% 6.95% 89.80% 0.54% 94.04% 91.30% 91.71% 89.25% -15%

KEI 2,980.50  81.37% 0.59% 3.37% 83.01% 0.99% 91.07% 80.11% 84.73% 56.37% 44%
NTPC 36320  86.32% 0.55% 0.71% 81.32% 0.92% 88.17% 94.27% 87.92% 91.90% -6%
SJVN 98.77  89.35% -0.07% 6.92% 90.49% 0.15% 90.30% 85.82% 88.87% 57.28% 56 %

24-Apr-25 27-Mar-25 % Rollover L3 Months|L6 Months| % Rise /

Roll Cost % Rollover | Roll Cost | 27-02-2025 | 30-01-2025 Fall

DLF 680.50  95.77% 0.68% -1.16% 96.84% 0.81% 93.24% 91.73% 93.94 % 94.97 % 1%

HUDCO 230.01  90.17% 0.51% 14.90% 93.61% 0.64 % 85.95% 92.28% 90.61% 60.51% 49%

LODHA 1,320.20  94.01%

-1.82% 6.36% 94.60 % -1.43% 89.63 % 89.46 % 91.23% 60.77 % 55%

PRESTIGE 1,294.00  94.38% 0.58% 7.29% 84.68 % 0.85% 86.33% 84.53 % 85.18% 56.69 % 66%
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Comprehensive Rollover

Roll Cost. Roll Cost | 27:02.2025 | 30012025
BSOFT 395.45 89.82% 0.63% —0.11% 94.87% 0.88% 92.03% 90.36% 92.42% 91.18% -1%

0.29% -2.96% 95.03% 0.72% 92.78% 74.22% 87.34% 57.76% 67 %

HFCL 8540  94.12% 0.59% 5.11% 94.25% 0.81% 91.84% 90.44 % 92.18% 61.18% 54%

CYIENT 1,242.80  96.54%

KPITTECH 1,213.60  83.95% 0.46% -9.04% 93.28% -0.09% 73.57% 83.47% 83.44% 54.17% 55%

MPHASIS 2,468.10  92.84% 0.54% -2.38% 90.22% 0.57% 89.48% 89.63% 89.78% 89.94% 3%

PERSISTENT 5,156.50  61.81% 0.49% -8.60% 92.89% 0.78% 72.26% 82.23% 82.46% 84.84% -27 %

‘

TCS 3,401.60 87.91% 0.28% -6.84% 96.50% 0.71% 94.65% 95.34% 95.50% 92.74% -5%

‘

WIPRO 242,75  87.82% -0.10%  -10.82% 90.63% -0.26% 89.48% 87.56% 89.22% 89.58% 2%

| %Rollover  [L3 Months|L6 Months| % Rise /

27-02-2025 | 30-01-2025 g g Fall

IDEA 793  96.15% 0.76 % 14.60% 93.71% 0.86% 95.65% 95.97 % 95.11% 95.25% 1%

TATACOMM 1,608.10  89.41% 0.60% 0.85% 94.52% 0.85% 95.38% 94.63 % 94.84 % 92.21% -3%

24-Apr-25 27-Mar-25 % Rollover % Rise /

ABFRL 273.20  96.26% 0.68% 6.61% 97.10% 0.94% 97.28% 96.66% 97.01% 96.50% 0%

SRF 3,038.50  96.31% 0.59% 3.12% 86.50% 0.81% 85.96% 86.65% 86.37% 91.38% 5%
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Disclaimer & Disclosures:
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