February 24 Derivative Monthly Rollover Report
29-Feb-24

NIFTY HIGHLIGHTS

The Nifty February series rollover stood at 79.31% on Thursday compared to 81.28% of previous expiry; which is higher than three month
average of 77.96% and higher than six month average of 78.54%, while Bank Nifty February series rollover stood at 74.24% on Thursday
compared to 77.05% of previous expiry; which is lower than three month average of 79.38% and lower than six month average of 80.02%. Nifty
Futures have commenced the March series with 1,40,68,950 shares in open interest compared to 1,28,73,300 shares of previous series, adding
11,95,650 lac shares and a price gain of 2.95%; while Bank Nifty Futures have started the March series with 25,70,670 shares in open interest
compared to 36,86,175 shares of previous series, reducing -11,15,505 lac shares and a price gain of 2.80%. The rollover cost of Nifty in March series
stands at 0.92% on Thursday compared to 0.76% of previous expiry and the same in Bank Nifty is currently at 1.00% vis-a-vis 1.16%. The Option data
for MARCH series shows high Call Ol concentration at 22,000 strike price followed by 22,200 & 23,000, while high Put Ol concentration is seen at
22,000 followed by 21,000 & 21,500 indicating the probable range for the series from 21,500 to 22,500 with 22,000 acting as pivotal level as per the
current data.
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Fii’s , Stock & Sector Highlights

- SAIL, MARUTI, SUNPHARMA, PIDILITIND and
GMRINFRA saw higher rollover on Thursday compared to .
e G O T O Sector Wise Rollover Percentage Change
| Strong Weak
- ALKEM HINDALCO BRITANNIA OFSS an
; ; ; o N o N
BHARTIARTL saw lower rollover on Thursday compared to Sector % Cha:ge Sector % Chanoge
same day of previous expiry. Technology 6.17% Realty -19.68%
. . Qil_Gas 4.73% Infrastructure -2.22%
- Fii’s Futures Index Long Short ratio as on current . ) 0
expiry stands at 35% compared to 22% on previous Media 4.13% Cement -1.05%
expiry indicating ADDITION of Long contracts. Telecom 2.87% Banking -0.74%
0, o 0,
- Fii’s have started the Fut Index Long with 68,757 contracts Power 2.37% Metals 0.33%
compared to 42,771 contracts as on previous expiry; while * 9% Rollover change compared to previous expiry
Fut Index Short began with 1, 27,725 contracts compared to
1,51,654 contracts of previous expiry.
Sector wise Rollover
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Price Gainer Price Loser
Script Close Price Chg Roll % Script Close Price Chg Roll %
ZYDUSLIFE 941.90 27.89% 89.20% AUBANK 569.85 -19.50% 93.25%
BPCL 603.85 27.29% 80.03% RAMCOCEM 835.25 -13.79% 95.90%
CUMMINSIND 2738.65 26.68% 94.45% UPL 469.70 -12.58% 96.15%
BOSCHLTD 28590.85 25.51% 93.32% GNFC 640.55 -12.56% 95.57%
INDHOTEL 586.70 23.88% 94.84% CHOLAFIN 1089.20 -12.49% 87.89%

Ol Gainers Ol Loser
Script Close Price Chg Roll % Script Close Price Chg Roll %
COROMANDEL 1076.25 -4.67% 88.69% SAIL 121.20 1.76% 61.91%
BERGEPAINT 606.70 9.37% 96.51% JKCEMENT 4514.90 8.34% 93.53%
BOSCHLTD 28590.85 25.51% 93.32% ESCORTS 2856.45 -3.02% 86.29%
HINDALCO 503.85 -11.17% 95.03% DLF 901.20 18.79% 95.23%
MFSL 969.70 10.42% 98.84% CANBK 564.45 21.31% 91.05%

Vol _Increased Vol_Decreased
Script Close Price Chg Roll % Script Close Price Chg Roll %
ABB 5444.95 14.89% 91.96% POLYCAB 4749.85 9.35% 94.42%
TRENT 3881.80 20.11% 91.15% OFSS 7673.00 14.40% 92.43%
BHARATFORG 1151.00 -4.10% 91.00% IRCTC 927.40 -4.42% 93.83%
ALKEM 5127.35 3.13% 91.85% IEX 142.15 4.75% 94.40%
HINDALCO 503.85 -11.17% 95.03% MOTHERSON 119.20 3.29% 83.34%

3.0%

-2.0%

8.2%

6.8%

Nifty Price Change Expiry Wise
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9.1% Bank Nifty Price Change Expiry Wise
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Comprehensive Rollovers

29-Feb-24 25-Jan-24 % Rollover L3 Months| L6 Months

[ Ciowe | % Rollover | Roll Cost Price_Chg | % Rollover | Rl Cort] Price Chg | 25 Do | 3
NIFTY 21,982.80 79% 0.92 2.95% 81% 0.76 -1.96% 80% 73% 83% 78% 79%
BANKNIFTY 46,120.90 74% 1.00 2.80% 77% 1.16 7.51% 81% 80% 79% 79% 80%

29-Fe Roll
AvTO | %Rollover |

APOLLOTYRE 518.50 93% 0.70 0.17% 85% 0.70 17.93% 88

9

94% 89% 92%

BAJAJ-AUTO 7,909.35 93% 0.48 410% 89% 0.37 13.34% 87% 81% 94% 86% 88%

BHARATFORG 1,151.00 91% 0.69 4.10% 88% 0.70 -3.64% 92% 94% 95% 91% 93%

EICHERMOT 3,792.40 98% 0.63 4.87% 94% 0.71 -11.62% 97% 91% 97% 94% 95%

EXIDEIND 320.30 96% 0.66 3.19% 95% 0.76 0.91% 91% 92% 89% 93% 93%

M&M 1,932.40 95% 0.76 18.15% 97% 0.70 -5.70% 95% 92% 97% 94% 95%

MOTHERSON 119.20 83% 0.38 3.29% 94% 0.43 18.18% 94% 95% 96 % 94% 95%

TATAMOTORS 950.20 96% 0.64 17.04% 94% 0.38 7.69% 95% 92% 94% 93% 92%
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Comprehensive Rollovers

BANKING — 29-Feb-24 L3 Months| L6 Months

AUBANK 569.85  93% 075 1950%  93% 028 -1025%  98%  97% 9% 96% 96%

BANDHANBNK 195.60 94% 0.74 -11.47% 97% 0.82 -7.69% 95% 94% 94% 96% 95%

CANBK 564.45 91% 0.84 21.31% 97 % 0.78 5.49% 95% 95% 95% 96% 95%

FEDERALBNK 150.40 95% 0.83 6.06% 90% 0.74 -8.81% 91% 94% 93% 92% 94%

ICICIBANK 1,052.20 93% 0.76 4.18% 97 % 047 0.40% 98% 95% 96% 97% 97%

INDUSINDBK 1,474.90 97% 0.66 -2.45% 96 % 0.76 -6.12% 88% 94% 97% 92% 94%

PNB 121.85 90% 0.62 16.60% 95% 0.77 9.42% 96% 98% 94% 96% 96%

SBIN 748.10 87% 0.77 22.09% 97% 0.77 -5.93% 96% 93% 95% 95% 95%

29-Feb-24 25-Tan-24

Roll Cort RollCost | Price Chg | 35ec [ 30:Nov]

ABB 5444.95 92% 0.70 14.89% 94% 0.78 2.08% 97% 93% 93% 95% 94%

BEL 205.10 95% 0.46 8.12% 94% 0.53 3.83% 93% 93% 89% 93% 93%

CROMPTON 291.00 98% 0.69 -4.62% 97 % 0.77 2.35% 99% 97% 96% 98% 96%

DIXON 6,683.85 97% 0.77 13.68% 95% 0.69 -9.05% 93% 94% 97% 94% 94%

HAVELLS 1,531.35 95% 0.59 18.68% 93% 0.57 -5.58% 92% 95% 96% 93% 95%

POLYCAB 4,749.85 94% 0.94 9.35% 84% 0.89 -20.43% 94% 92% 94% 90% 92%

VOLTAS 1,109.10 98% 0.85 10.34% 97% 0.80 3.46% 95% 96% 97% 96% 95%

0.00%

25-Jan-24 %5 Rollover L3 Months

RollCot RollCort

ACC 2,629.30 95% 0.75 6.55% 94% -0.25 13.68% 96% 91% 95% 94% 95%

DALBHARAT 2,024.90 96% 0.49 -8.17% 98% 0.81 -3.71% 98% 98% 90% 98% 96%

INDIACEM 228.85 97% 0.68 -9.40% 96 % 0.91 -1.92% 97% 94% 96% 95% 93%

RAMCOCEM 835.25 96% 0.60 -13.79% 98% 0.88 -4.63% 97% 94% 93% 96% 96%

ULTRACEMCO 9,892.40 95% 0.69 -0.77% 95% 0.45 -4.38% 84% 92% 95% 90% 93%

25-Jan-24 % Rollover

CHEMICALS
Close Roll Cost | Price Chg Roll Cost | Price Chg | 28-Dec | 30-Nov | 26-Oct

ATUL 6,217.75 97% 0.35 -1.72% 92% 0.66 -10.50% 93% 93% 98% 93% 95%

COROMANDEL 1,076.25 89% -0.38 -4.67% 83% 0.63 -8.93% 94% 86% 94% 88% 90%

GNFC 640.55 96% 0.61 -12.56% 95% 0.81 -2.16% 98% 95% 91% 96% 95%

PIIND 3,672.70 96% 0.63 13.29% 96% 0.65 -6.97% 95% 95% 98% 95% 97%

UPL 469.70 96% 0.66 -12.58% 95% 0.65 -8.85% 95% 96% 96% 95% 95%

For private circulation only




Comprehensive Rollover Sector wise

SR N R 25 ane 24
' Price Chg | % Rollover Price Cig

BAJAJFINSV 1,593.80 9%% 0.82 -223% 93% 0.78 -3.04% 96% 94% 96% 95% 94%

CANFINHOME 77445 95% 0.68 0.51% 93% 0.74 -0.83% 95% 96% 93 % 95% 94%

HDFCAMC 3,753.00 94% 0.00 9.46% 90% 0.40 6.68% 93% 96% 88% 93% 9R2%

ICICIGI 171175 89% 0.28 15.49% 96% 0.80 3.15% 97% 89% 87% 94% 94%

IDFC 11645 97% 0.64 0.39% 90% 0.82 -7.20% 95% 79% 87% 88% 86%

LICHSGFIN 647.95 9%% 0.74 11.87% 93% 0.38 9.86% 93% 89% 91% 92% 91%

MANAPPURAM 176.20 97% 0.71 -1.01% 98% 0.25 3.19% 98% 93% 96% 96% 96%

MUTHOOTFIN 1,303.75 91% -1.41 -6.08% 89% 0.09 -6.96% 91% 96% 82% 92% 91%

PEC 400.70 94% 0.65 -4.37% 90% 0.70 8.86% 96% 87% 83% 91% 90%

SBICARD 719.65 9% -0.57 -5.29% 97% -3.90 -0.05% 98% 95% 98% 97% 93%

SHRIRAMFIN 2,438.60 9% 0.43 5.70% 98% 0.32 12.78% 98% 96% 96% 97% 96%

0.00%

FMCG I 29 Feb-24 25- Tan 24 L3 Months| 16 Months

ASJTANPAINT 2,821.90 89% 0.81 -4.32% 95% 0.58 -13. 191» 92% 941» 95% 94.% 93%

BATAINDIA 1,409.55 86% 0.71 -2.74% 93% 0.84 -11.56% 95% 94% 9B % 94% 94%

BRITANNIA 4,965.20 97% 0.53 -3.44% 71% 0.08 -2.65% 87% 80% 9% 79% 87%

DABUR 538.15 98% 0.61 1.23% 97% 0.82 -212% 98% 98% 96% 98% 98%

HINDUNILVR 2,412.30 90% 0.53 -0.66% 94% 0.56 -7.80% 96% 92% 96% 94% 94%

ITC 406.30 95% 0.70 -10.83% 93% -0.64 -1.82% 94% 94% 94% 94% 9%

MARICO 522.60 9% -0.54 -0.48% 90% 0.38 -3.84% 92% 82% 94.% 88% 92%

NESTLEIND 2,596.20 98% 0.64 4.59% 83% 0.48 -5.44% 90% 95% 89% 89% 91%

TATACONSUM 1,190.05 92% 0.60 4.69% 84% 0.35 9.20% 87% 92% 94% 83% 90%

UBL 1,697.20 97% 0.53 -7.87% 97% 0.70 5.20% 95% 96% 96% 9% % 96%

0.00%

29-Feb-24 25-Jan-24 b L3 Months| L6 Months

% Rollover Price_Chg | % Rollover Price_Chg

ADANIENT 3,285.40 9% % 0.94 13.54% 93% 0.86 2.98% 94% 90% o 92% 93%

CONCOR 97740 9%% 0.90 17.95% 94% 0.48 -3.30% 96% 90% 9B % 94% 9%

INDIGO 3,155.35 9%% 0.36 10.21% 97% 0.67 -218% 94% 98% 97 % 96% 96%
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Comprehensive Rollover Sector wise

] 29-Feb 24 Zlan

Roll Cost | Price Chg Roll Cost /

28-Dec 26-Oct

Price Chg

SUNTV 615.80 96% 0.31 -5.23% 88% 0.31 -9.20% 91% 82% 86% 87% 90%

COALINDIA 436.70 85% 0.93 12.15% 84% 0.01 2.22% 88% 83% 86% 85% 83%

HINDCOPPER 269.80 96% 0.74 4.31% 97% 0.89 4.33% 96% 86% 97 % 93% 91%
JSWSTEEL 800.10 86% 0.72 -1.91% 91% 0.94 -7.39% 98% 86% 94% 92% 93%
NMDC 225.90 91% 0.42 4.03% 92% 0.74 4.83% 94% 84% 86% 90% 90%
TATASTEEL 140.85 94% 0.78 5.31% 94 % 0.67 -3.18% 89% 88% 94% 90% 93%
0.00%
0.00%
OIL & G _ 29-Feb-24 25-Jan-24 L3 Months| L6 Months
¢ Roll Coxt Roll Cost
BPCL 603.85 80% 0.74 27.29% 88% 0.73 1.85% 87% 71% 92% 82% 88%
GUJGASLTD 565.35 92% 0.71 2.34% 82% 0.75 2218% 95% 94% 93% 90% 92%

IGL 426.00 91% 0.11 5.15% 92% -0.19 -2.10% 94% 93% 89% 93% 94%

MGL 1,484.35 95% 0.75 8.02% 90% -0.10 14.71% 95% 92% 92% 92% 92%

PETRONET 273.45 97% 0.77 6.57% 97% 0.66 15.38% 82% 96% 93% 91% 91%

0.00%
25-Jan-24

Roll Cost | Price Chg Roll Cost

ALKEM 5,127.35 92% 0.57 3.13% 64% 0.06 -3.02% 92% 87% 98% 81% 89%

28-Dec 26-Oct

L3 Months| L6 Months

Price Chg

AUROPHARMA 1,028.10 94% 0.60 -10.67% 95% 0.65 5.61% 94% 95% 96% 95% 96%

CIPLA 1,480.35 93% 0.38 8.08% 96 % 0.51 8.63% 94% 93% 96% 93% 92%

DRREDDY 6,424.25 92% 0.58 9.71% 95% 0.61 -0.05% 94% 97% 98% 95% 96%

GRANULES 465.00 94% 0.54 12.26% 95% 0.86 4.86% 97 % 94% 92% 93% 91%

LALPATHLAB 2,351.70 96% 0.20 -2.03% 95% 0.77 -6.37% 97 % 94% 77% 93% 91%

LUPIN 1,621.05 92% 0.53 11.49% 87% 0.83 8.52% 91% 93% 90% 90% 91%

SUNPHARMA 1,577.95 73% 0.72 15.32% 91% -0.21 8.41% 91% 70% 97 % 84% 90%

TORNIPHARM 2,666.10 96% 0.63 7.79% 93% 0.07 9.66% 89% 98% 96% 94% 93%
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Comprehensive Rollover Sector wise

I L isliines
C Roll Cost | Price Chg Roll Cost

Price Chg | 28-Dec 26-Oct

NTPC 335.60 78% 0.78 6.62% 87% 0.00 0.27% 90% 63% 83% 80% 79%

TATAPOWER 371.75 93% 0.78 1.82% 94% 0.79 10.70% 94% 93% 93% 94% 95%

29 Feb-24

REALTY

25 Jan-24 L3 Months| L6 Months

DLF 901.20 0.95 -33.01% 18.79% 98% 0.81 4.12% 84% 96% 92% 93% 93%
GODREJPROP 2,398.05 0.95 21.79% 3.06% 91% 0.50 16.53% 97 % 94% 93% 94% 95%

97 % 0.61 -9.60% 99% 92% 97% 96% 96%

28-Dec | 30-Nov | 26-Oct A Aveg

OBEROIRLTY 1,344.25 0.95 -1.96% 3.09%

29-Feb-24 25-Jan-24

Roll Cost | Price Chg Roll Cost

Price Chg

COFORGE 6,554.05 97% 0.65 5.62% 91% 0.55 -1.07% 91% 95% 87% 92% 89%

1,673.90 98% 0.71 0.29% 81% 0.62 6.81% 95% 87% 93% 88% 87%

LTIM 5,300.85 92% 0.80 -3.53% 93 % 0.68 -12.13% 93% 91% 93% 93% 93%

MCX 3,763.80 95% 0.62 16.85% 96 % 0.70 1.17% 96% 82% 88% 92% 92%

NAUKRI 5,267.75 98% 0.67 5.72% 92% 0.85 -3.23% 94% 93% 95% 93% 92%

PERSISTENT 8,630.35 94% 0.41 3.00% 87% -0.11 11.43% 90% 86% 96% 88% 91%

TECHM 1,273.85 97% 0.64 -3.65% 92% 0.71 2.81% 94% 93% 95% 93% 93%

0.00%

25 Jan-24 % Rollover

TELECOM -
Price Cg Price Crg | 550w

IDEA 13.65 91% 0.73 -6.51% 85% 1.02 10.19% 95% 93% 91% 91% 90%

TATACOMM 1,923.20 84% 0.74 12.04% 91% 0.69 -5.03% 77% 90% 96% 86% 89%

29-Feb-24

TEXTILE e
:

ABFRL 225.20 93% 0.82 -6.79% 95% 0.77 9.84% 96% 96% 98% 96%

SRF 2,389.65 93% 0.59 5.32% 95% 0.62 -8.02% 96% 93% 97 % 93% 96%
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Disclosures:

The following Disclosures are being made in compliance with the SEBI Research Analyst Regulations 2014 (herein after referred to as the
Regulations).

1. Axis Securities Ltd. (ASL) is a SEBI Registered Research Analyst having registration no. INHO00000297. ASL, the Research Entity
(RE) as defined in the Regulations, is engaged in the business of providing Stock broking services, Depository participant services &
distribution of various financial products. ASL is a subsidiary company of Axis Bank Ltd. Axis Bank Ltd. is a listed public company and
one of India’s largest private sector bank and has its various subsidiaries engaged in businesses of Asset management, NBFC,
Merchant Banking, Trusteeship, Venture Capital, Stock Broking, the details in respect of which are available on www.axisbank.com.

2. ASL is registered with the Securities & Exchange Board of India (SEBI) for its stock broking & Depository participant business activities
and with the Association of Mutual Funds of India (AMFI) for distribution of financial products and also registered with IRDA as a
corporate agent for insurance business activity.

3. ASL has no material adverse disciplinary history as on the date of publication of this report.

4. 1/We, authors (Research team) and the name/s subscribed to this report, hereby certify that all of the views expressed in this research
report accurately reflect my/our views about the subject issuer(s) or securities. I/We (Research Analyst) also certify that no part of
my/our compensation was, is, or will be directly or indirectly related to the specific recommendation(s) or view(s) in this report. I/we or
my/our relative or ASL or its Associate does not have any financial interest in the subject company. Also I/we or my/our relative or ASL
or its Associates may have beneficial ownership of 1% or more in the subject company at the end of the month immediately preceding
the date of publication of the Research Report. Since associates of ASL are engaged in various financial service businesses, they
might have financial interests or beneficial ownership in various companies including the subject company/companies mentioned in this
report. I/we or my/our relative or ASL or its associate does not have any material conflict of interest. I/we have not served as director /
officer, etc. in the subject company in the last 12-month period.
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5. ASL or its Associates has not received any compensation from the subject company in the past twelve months. I/We or ASL or its
Associate has not been engaged in market making activity for the subject company.

6. In the last 12-month period ending on the last day of the month immediately preceding the date of publication of this research report,
ASL or any of its associates may have:

i Received compensation for investment banking, merchant banking or stock broking services or for any other services from the
subject company of this research report and / or;
ii. Managed or co-managed public offering of the securities from the subject company of this research report and / or;
iii. Received compensation for products or services other than investment banking, merchant banking or stock broking services
from the subject company of this research report;

ASL or any of its associates have not received compensation or other benefits from the subject company of this research report or any other
third-party in connection with this report.

Termé& Conditions:

This report has been prepared by ASL and is meant for sole use by the recipient and not for circulation. The report and information contained
herein is strictly confidential and may not be altered in any way, transmitted to, copied or distributed, in part or in whole, to any other person or to
the media or reproduced in any form, without prior written consent of ASL. The report is based on the facts, figures and information that are
considered true, correct, reliable and accurate. The intent of this report is not recommendatory in nature. The information is obtained from
publicly available media or other sources believed to be reliable. Such information has not been independently verified and no guaranty,
representation of warranty, express or implied, is made as to its accuracy, completeness or correctness. All such information and opinions are
subject to change without notice. The report is prepared solely for informational purpose and does not constitute an offer document or solicitation
of offer to buy or sell or subscribe for securities or other financial instruments for the clients. Though disseminated to all the customers
simultaneously, not all customers may receive this report at the same time. ASL will not treat recipients as customers by virtue of their receiving
this report.

For private circulation only




Disclaimer:

Nothing in this report constitutes investment, legal, accounting and tax advice or a representation that any investment or strategy is suitable or
appropriate to the recipient’s specific circumstances. The securities and strategies discussed and opinions expressed, if any, in this report may not
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report (including the merits and risks involved), and should consult its own advisors to determine the merits and risks of such an investment.
Certain transactions, including those involving futures, options and other derivatives as well as non-investment grade securities involve substantial
risk and are not suitable for all investors. ASL, its directors, analysts or employees do not take any responsibility, financial or otherwise, of the
losses or the damages sustained due to the investments made or any action taken on basis of this report, including but not restricted to, fluctuation
in the prices of shares and bonds, changes in the currency rates, diminution in the NAVs, reduction in the dividend or income, etc. Past
performance is not necessarily a guide to future performance. Investors are advise necessarily a guide to future performance. Investors are
advised to see Risk Disclosure Document to understand the risks associated before investing in the securities markets. Actual results may differ
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