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May 2022 Derivative Monthly Rollover Report 

 26-May-22 

 

NIFTY HIGHLIGHTS 

The Nifty May rollover stands at 78.86% on Thursday compared to 78.14% on same day of previous expiry which is lower than its Three months 

average of 79.16% and lower than its six months average of 78.93% on same day of previous expiry. The rollover cost of Nifty in the May series 

stands at 0.06 on Thursday compared to 0.02 on same day of previous expiry. Nifty JUNE series have started with total OI of 127.67Lac shares 

compared to 101.36Lac shares in MAY expiry, Adding 26.31Lac shares. The Market wide May rollover stands at 91.41% on Thursday as 

compared to 93.37% on same day of previous expiry which is higher than its three months average of 90.24% and higher than its six months average 

of 91.07%. Bank Nifty May rollover stands at 85.47% on Thursday compared to 84.76% on the same day of previous expiry which is higher than its 

Three months average of 84.15% and higher than its six months average of 84.21%.BNF MAY series have started with total OI of 25.56Lac 

shares compared to 26.69Lac shares in MAY expiry, shedding 1.13Lac shares. The Option data of JUNE series shows high Call OI at 16,500 

strike price followed by 17,000, while high Put OI concentration is seen at 16,000 followed by 15,500 indicating the probable range for the month from 

16,600 to 15,500. 

Nifty Rollover Vs Market wide Rollover 

 

Stock & Sector Highlights 

- NTPC, OFSS, ESCORTS, TATACONSUM and M&M saw higher 

rollovers on Thursday compared to same day of previous expiry. 

- TATACOMM, IOC, ICICIGI, PEL and UPL saw lower rollovers on 

Thursday compared to same day of previous expiry. 

- Higher rollover compare to same day of previous expiry: PIIND, CUB, 

TRENT, OBEROIRLTY and MRF. 

- Lower rollover compare to same day of previous expiry: TATACOMM, 

IOC, RECLTD, ICICIGI and PEL. 

Sector Wise Rollover Percentage Change 

Strong Weak 

Sector % Change* Sector % Change* 

Power 13.53 Chemicals -10.10 

FMCG 4.60 Oil_Gas -8.32 

Technology 0.48 Banking -4.96 

Textile 0.45 Pharma -4.59 

  
Telecom -4.05 

* %  Rollover change compared to previous expiry 
 

Sector wise Rollover 
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Nifty Rollover Vs Marketwide Rollover

Nifty Rollover Marketwide RollOver Roll Cost
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  Price Gainer 

Script Close Price Chg Roll % 

KOTAKBANK 1908.65 8.10% 94.82% 

HAL 1763.00 8.00% 95.76% 

ASHOKLEY 137.40 6.84% 88.85% 

BRITANNIA 3560.95 6.05% 87.83% 

PETRONET 219.95 5.80% 89.32% 
 

Price Loser 

Script Close Price Chg Roll % 

METROPOLIS 1616.85 -31.80% 83.02% 

GNFC 598.75 -28.89% 81.18% 

CANFINHOME 457.75 -28.07% 91.99% 

JINDALSTEL 394.25 -27.70% 92.88% 

HONAUT 30444.25 -25.87% 95.76% 
 

OI Gainers 

Script Close Price Chg Roll % 

HONAUT 30444.25 -25.87% 95.76% 

METROPOLIS 1616.85 -31.80% 83.02% 

LALPATHLAB 2010.20 -25.03% 95.28% 

DIVISLAB 3448.70 -24.45% 97.82% 

BAJAJFINSV 12477.75 -16.88% 95.36% 
 

OI Loser 

Script Close Price Chg Roll % 

NATIONALUM 93.05 -13.80% 91.97% 

INTELLECT 604.90 -25.86% 92.04% 

GUJGASLTD 541.50 5.74% 81.09% 

IOC 114.20 -12.12% 66.70% 

COALINDIA 183.25 -3.68% 82.93% 
 

Vol_Increased 

Script Close Price Chg Roll % 

ABB 2191.20 4.45% 93.24% 

CANFINHOME 457.75 -28.07% 91.99% 

TATACHEM 932.25 -2.82% 90.88% 

DIXON 3364.65 -23.03% 90.23% 

DIVISLAB 3448.70 -24.45% 97.82% 
 

Vol_Decreased 

Script Close Price Chg Roll % 

SYNGENE 528.45 -15.39% 95.70% 

SBICARD 756.60 -10.11% 96.49% 

BEL 226.00 -8.37% 91.74% 

TATACOMM 943.55 -13.06% 64.15% 

JKCEMENT 2362.55 -10.85% 92.36% 
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Comprehensive Rollovers 
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Comprehensive Rollover Sector wise  
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  Comprehensive Rollover Sector wise  
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