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NIFTY HIGHLIGHTS

The Nifty December rollover rose to an impressive 35.6%, marking a significant increase from 29.8% on the same day of the previous expiry, surpassing
the three-month average of 32.6% and the six-month average of 31.3%. The rollover cost for December rose to 0.72% on Monday, compared to 0.61% on
the same day of the previous expiry, indicating higher costs associated with this month's rollover. Bank Nifty’s December rollovers jumped to 53.1% on
Monday, a notable increase from 38.1% on the same day last expiry. This outperformed the three-month average of 42.7% and the six-month average of
37%. The market-wide December rollover also showed remarkable strength, reaching 53.2% on Monday compared to 41.1% the previous expiry. This
exceeded the three-month average of 45.8% and the six-month average of 45.3%. The option data for the December series indicates a strong Call Open
Interest (Ol) at the 23,800-strike price, followed by 24,000. In contrast, a substantial concentration of Put Ol is observed at 23,500, with additional levels at
23,700. This suggests that the likely range for the current expiry is between 23,500 and 24,000.
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Stock & Sector Highlights
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GRANULES saw lower rollovers on Monday than on the same Cement 72.17%
day of the previous expiry. FMCG 69.83%
- IDFCFIRSTB, HDFCBANK, UNITDSPR, and BOSCHLTD have Pharma 68.62%
the highest rollover at the current expiry for the day. Realty 67.52%
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- GMRINFRA, HINDCOPPER, GRANULES, MANAPPURAM, Automobile 66.96%
and SAIL have the lowest rollover at the current expiry for the *%Rollover change compared to previous expiry
day.
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Comprehensive Rollover Sector-wise

INDEX _ 23-Dec-24 25-Nov-24 % Rollover L3 Months[L6 Months| 9 Rise /
% Rollover | Roll Cost Roll Cost | 28-10-2024 | 23-09-2024 Fall

NIFTY 23,753.45  35.61% 0.72% -1.93% 29.80% 0.61% 30.41% 37.70% 32.64% 31.28% 13.85%
BANKNIFTY 51,317.60  53.12% 0.89% -1.70% 38.07% 0.59% 44.05% 45.99% 42.70% 36.94%  43.79%

NS | %Dees [ 25Nov % Rollover L3 Months|L6 Months| % Rise /
Rollover | Roll Cost % Rollover | Roll Cost | 28-10-2024 | 23-09-2024 Fall

APOLLOTYRE 53210  54.49% -2.15% 5.62% 34.52% -2.30% 36.39% 42.04% 37.65% 41.13% 32%

0.71% -6.93% 34.28% 0.45% 39.83% 49.86% 41.32%  37.06% 36%

BAJAJ-AUTO 8,768.45  50.58%

BHARATFORG 1,299.20  60.34% 0.69% -1.54% 36.60% 0.53% 30.42% 29.35% 32.12% 35.31% 71%

EICHERMOT 4,750.55  56.60% 0.75% -5.03% 30.63% 0.58% 32.18% 43.48% 35.43% 38.68% 46%

EXIDEIND 416.75  43.86% 0.70% -2.71% 34.52% 0.47 % 44.30% 33.37% 37.40% 41.42% 6%

M&M 2,909.30  58.67% 0.71% -4.48% 34.40% 0.56 % 31.81% 42.50% 36.24% 36.08% 63 %

MOTHERSON 156.47  49.15% 0.63% -5.28% 26.67 % 0.64% 30.37% 37.59% 31.54%  32.07% 53%

TATAMOTORS 72220  54.90% 0.70% -9.34% 37.81% 0.55% 35.57% 42.80% 38.73% 39.48% 39%

23-Dec-24 25-Nov-24 % Rollover L3 Months|L6 Months| % Rise /

Roll Cost Roll Cost | 28-10-2024 | 23-09-2024

AUBANK 549.20  69.43% -0.87% -7.90% 43.50% -0.56% 52.48% 38.84% 44.94% 42.96% 62%

BANDHANBNK 164.38  28.24% 0.28% -3.95% 51.07% 0.55% 17.87% 57.17% 42.04%  42.48% -34%

CANBK 101.08  50.78% 0.70% 0.10% 35.41% 0.55% 46.84% 37.50% 39.92% 37.89% 34%

FEDERALBNK 197.02  56.21% 0.73% -7.45% 39.20% 0.61% 44.78% 37.34% 40.44 % 35.35% 59%

0.70% -0.32% 31.68% 0.55% 39.28% 47.91% 39.62% 41.34% 53%

ICICIBANK 1,296.80  63.28%

INDUSINDBK 94570  62.86% 0.71% -5.76% 36.74% 0.58% 54.44% 34.01% 41.73% 40.71% 54%

PNB 101.38  69.02% 0.72% -2.62% 45.05% 0.60% 51.95% 23.40% 40.13%  38.64% 79%

SBIN 821.15  60.40% 0.71% -2.76 % 37.45% 0.56 % 39.57% 38.89% 38.64 % 37.30% 62%

AP COODS I | mDecdt T ooNovas | Rolover |3 Monthelis Months) % Rise/
- % Rollover | Roll Cost Roll Cost | 28-10-2024 | 23-09-2024 Fall

ABB 6,959.20  60.05% 0.72% -4.14% 39.04% 0.53% 38.67% 37.23% 38.31% 37.34% 61%

BEL 29435  49.97% 0.68% 0.68 % 41.56% 0.51% 39.79% 34.31% 38.55% 41.23% 21%

CROMPTON 390.55  69.02% 0.78% -3.67 % 34.12% 0.54% 31.42% 36.09% 33.88% 34.84% 98 %

0.73% 14.46% 39.85% 0.57% 35.91% 41.19% 38.98%  41.99% 48%

DIXON 17,998.45  61.94%

HAVELLS 1,660.85  56.55% 0.73% -2.77% 32.74% 0.54% 35.12% 35.99% 34.62% 39.04% 45%

POLYCAB 7,118.35  64.85% 0.68% 5.21% 34.51% 0.58% 30.39% 31.89% 32.26% 33.55% 93%

VOLTAS 1,695.55  67.94% 0.70% 3.12% 35.67% 0.51% 32.07% 42.42% 36.72% 34.62% 96 %
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Comprehensive Rollover Sector- wise

cevent L | 2ZDec2d | a5Now2k | % Rolover _IL Months|Lo Months| % Rise/
ACC 2,100.90 42.35% 0.68% -2.06% 21.67% 0.30% 48.91% 32.95% 34.51% 36.98% 15%

DALBHARAT 1,759.95  50.56% 0.66% -3.66% 35.02% 0.47% 36.90% 38.77% 36.90% 38.54% 31%

GRASIM 2,526.20  63.38% 0.73% -3.94% 32.61% 0.55% 48.25% 39.46 % 40.11% 33.88% 87%

RAMCOCEM 1,000.05  42.91% 0.65% 3.14% 29.03% 0.31% 28.21% 25.09% 27.44% 31.76% 35%

ULTRACEMCO 11,472.60 60.46% 0.72% 0.13% 31.48% 0.50% 41.92% 39.74% 37.71% 39.81% 52%

CHEMICALS
Roll Cost | Price_Chg | % Rollover | Roll Cost | 28-10-2024 | 23-09-2024

ATUL 7,032.75  49.09% 0.73% -5.89% 33.36% 0.56 % 43.91% 37.78% 38.35% 41.32% 19%

COROMANDEL 1,862.70  52.78% 0.77 % 3.75% 33.27% 0.43% 26.47 % 30.58% 30.11% 37.64% 40%

GNFC 580.25  46.54% 0.28% -0.71% 18.41% 0.87% 35.25% 27.15% 26.94%  28.99% 61%

PIIND 3,800.40  57.39% 0.55% -7.87% 28.40% 0.47% 33.11% 39.01% 33.51% 42.10% 36%

UPL 507.70  52.40% 0.50% -10.70% 33.96% 0.52% 46.27 % 40.09% 40.11% 40.87% 28%

I 23-Dec-24 % Rollover L3 Months|L6 Months| % Rise /
Avg Avg

Close Roll Cost | Price_Chg | % Rollover | Roll Cost | 28-10-2024 | 23-09-2024 g g Fall

BAJAJFINSV 1,563.40  58.41% 0.72% -2.59% 37.29% 0.52% 31.49% 34.31% 3436%  31.79% 84 %

CANFINHOME 72655  46.47% 0.53% -13.94% 39.81% -0.59% 48.82% 37.21% 41.95% 43.51% 7%

HDFCAMC 4,249.65  62.37% 0.73% -2.16% 28.63% 0.57% 26.51% 28.35% 27.83% 31.44% 98%

ICICIGI 1,862.05  48.70% 0.70% 1.37% 22.61% 0.60% 24.89% 30.87% 26.12% 30.84% 58%

LTF 136.71  69.10% -2.48% -3.00% 45.04% 0.37% 47.27 % 40.79% 44.37% 45.23% 53%

LICHSGFIN 58325  47.61% 0.71% -7.05% 34.47% 0.57% 61.22% 13.44% 36.38% 39.72% 20%

MANAPPURAM 184.77  13.99% 0.51% 23.05% 39.62% 0.61% 37.17% 32.03% 36.27% 35.61% -61%

MUTHOOTFIN 2,067.55  70.33% 0.76 % 7.00% 27.48% 0.56 % 38.70% 36.42% 34.20% 34.00% 107 %

PFC 456.50  57.49% 0.72% -5.19% 39.10% 0.55% 38.07% 39.72% 38.96% 37.59% 53%

SBICARD 69130  66.88% -1.17% -0.50% 39.84% -1.60% 54.38% 37.70% 43.97% 45.77 % 46%

SHRIRAMFIN 288290  63.35%  0.73%  -220%  3440%  0.56% 39.63% 40.67%  38.23%  3549%  79%
_ 23-Dec-24 25-Nov-24 % Rollover % Rise /

Fal
ABFRL 28220  64.97%  0.73%  -551%  73.20%  0.50% 65.22% 6256%  66.99%  49.96%  30%

SRF 2,286.55  67.27% 0.71% 2.83% 39.31% 0.52% 50.95% 36.24% 42.17% 40.91% 64 %
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Comprehensive Rollover Sector-wise

ee. 23-Dec-24 " Z5Now2i | % Rollover |L3 Months|te Monthe| %Rise/
e % Rollover | Roll Cost | 28-10-2024 | 23-09-2024 Fall

ASIANPAINT 2,279.20  68.70% 0.47% -7.34% 47.83% 0.27% 47.29% 46.01% 47.04% 42.76% 61%

0.18% 0.95% 44.80% -0.80% 51.50% 30.97 % 42.42%  41.96% 49%

BATAINDIA 1,334.10  62.55%

BRITANNIA 4,704.35  57.13% 0.71% -4.07 % 34.15% 0.52% 29.81% 33.27% 32.41% 32.83% 74%

DABUR 509.50  56.69% 0.50% -2.30% 33.64% 0.51% 45.34% 43.33% 40.77%  37.34% 52%

HINDUNILVR 2,33890  56.95% 0.72% -5.36% 36.95% 0.57% 52.98% 35.57% 41.83% 37.02% 54%

ITC 47425  51.35% 0.27% -0.53% 30.66 % 0.58% 32.85% 29.18% 30.90% 31.31% 64%

MARICO 636.55  61.73% 0.73% 4.73% 30.01% 0.47 % 27.40% 43.98% 33.80% 33.70% 83%

STLEIND 2,151.60  70.36% 0.58% -4.67 % 40.35% 0.39% 51.14% 41.40% 44.30%  39.95% 76%

‘

TATACONSUM 902.75  64.13% 0.60% -5.54% 36.54% 0.62% 40.69% 32.89% 36.71% 37.34% 72%

UBL 1,999.35  61.46% -0.62% 5.39% 31.88% -0.13% 35. 54% 43.35% 36.92% 39.45% 56%

A _ 23-Dec-24 25-Nov-24 L'% Months L6 Months| % Rlse /
Roll Cost % Rollover | Roll Cost | 28-10-2024 | 23092024 | Avg | Avg |

0.73% 3.61% 31.13% 0.56 % 49.23% 33.86% 38.07 % 36.31% 48%

ADANIENT 2,338.95  53.76%

CONCOR 77635  41.11% 0.70% -3.82% 30.87% 0.51% 44.76% 44.44% 40.02% 39.67 % 4%

INDIGO 4,439.95  59.25% 0.71% 4.60% 34.01% 0.61% 42.20% 34.41% 36.87% 35.09% 69 %

25-Nov-24 % Rollover L3 Months|L6 Months| % Rise /

Price_Chg | % Rollover | Roll Cost | 28-10-2024 | 23-09-2024

SUNTV 706.10  60.41% -1.58% -7.02% 35.05% -1.77% 43.17% 48.24% 42.15% 34.56% 75%
23-Dec-24 25-Nov-24 % Rollover L3 Months|L6 Months| % Rise /
Roll Cost Roll Cost | 28-10-2024 | 23-09-2024
COALINDIA 38295  57.73% 0.70% —8.26% 34.72% 0.59% 37.43% 40.65% 37.60% 36.85% 57%
HINDCOPPER 271.05 8.07% 1.03% -2.78% 6.66% 0.84% 41.99% 48.86% 32.50% 26.54% -70%

JSWSTEEL 937.05  55.79% 0.68% -1.70% 34.48% 0.42% 43.06% 41.21% 39.58% 37.24% 50%

NMDC 214.06  55.55% 0.62% -5.62% 38.83% 0.51% 25.79% 37.26% 33.96%  40.19% 38%

TATASTEEL 141.71  48.50% 0.63% -1.36% 38.88% 0.56% 39.52% 39.81% 39.40% 40.48% 20%

23-Dec-24 25-Nov-24 % Rollover L3 Months[L6 Months| % Rise /

% Rollover | Roll Cost % Rollover | Roll Cost [ 28-10-2024 | 23-09-2024 |  Avg

BPCL 289.10  56.15% 0.71% -2.51% 25.42% 0.56 % 30.55% 36.45% 30.81% 32.77% 71%

GUJGASLTD 498.70  62.16% -0.15% 6.97% 43.75% 0.17% 33.54% 42.73% 40.01%  46.16% 35%

IGL 390.10 51.42% -1.98% 20.35% 31.78% 0.40% 48.19% 33.04% 37.67% 34.45% 49%

MGL 1,225.60  38.41% 0.72% 3.21% 37.80% 0.60% 38.42% 40.59% 38.94 % 36.33% 6%

PETRONET 340.00  59.56% 0.65% 1.84% 23.48% 0.57% 27.64% 41.63% 30.92% 33.78% 76%
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Comprehensive Rollover Sector-wise

_ 25-Nov-24 % Rollover L3 Months|L6 Months| % Rise /

Roll Cost | Price_Chg | % Rollover | Roll Cost | 28-10-2024 | 23-09-2024 Fall

ALKEM 548190  55.61% 0.58% 0.07% 43.40% 0.57% 50.16% 37.90% 43.82% 41.66% 33%

AUROPHARMA 1,252.95  60.65% 0.73% 0.90% 48.87% 0.62% 41.22% 54.19% 48.09%  45.89% 32%

CIPLA 1,476.05  62.82% 0.77% -1.81% 28.68% 0.59% 27.74% 32.00% 29.47 % 33.55% 87 %

DRREDDY 1,341.35  62.12% 0.37% 10.92% 33.60% 0.54% 37.35% 35.48% 35.48% 38.33% 62%

GRANULES 586.70 8.19% 0.81% 2.03% 9.12% 0.35% 70.94% 22.17% 34.08% 28.13% -71%

LALPATHLAB 2,946.20  43.93% 0.36% -4.69% 15.52% 0.34% 37.96% 29.51% 27.66% 33.06% 33%

LUPIN 2,160.30  48.45% 0.78% 2.52% 25.15% 0.62% 35.35% 32.80% 31.10%  31.64% 53%

SUNPHARMA 1,814.60  60.88% 0.73% 0.87% 34.03% 0.56% 32.85% 35.32% 34.07% 33.41% 82%

TORNTPHARM 3,420.35  55.13% 0.71% 4.71% 24.12% 0.51% 42.40% 42.75% 36.42% 35.98% 53%

% Rollover L3 Months|L6 Months| % Rise /
28-10-2024 | 23-09-2024

NTPC 333.65 59.38%  0.76%  -9.43%  37.77%  057%  33.52% 3824%  3651%  36.98%  61%
TATAPOWER 399.90  53.19%  0.70%  -3.02%  45.99%  059%  37.71% 4271%  4214%  39.73%  34%
1 3Dec2s | 5Novas | i Rolower |15 MontholLe Monthel %Rise/
: % Rollover | Roll Cost | Price_Chg 28-10-2024 | 23-09-2024 ; ;
GODREJPROP 2,887.40  67.37%  0.76%  -1.89%  32.64%  052%  37.39% 39.14%  3639%  38.14%  77%
INDHOTEL 859.40  62.65%  0.68%  7.69%  41.81%  055%  40.46% 34.65%  38.97%  41.07%  53%

23-Dec-24 % Rollover L3 Months|L6 Months| % Rise /

Close Roll Cost Pl‘ice7C11g Roll Cost | 28-10-2024 | 23-09-2024

COFORGE 9,406.35  66.32% 0.78% 9.23% 22.71% 0.42% 31.21% 27.02% 26.98% 32.25% 106%

INFY 1,924.30  55.04% 0.77% 1.83% 33.29% 0.57% 29.59% 45.77% 36.22% 38.39% 43%

LTIM 5,730.45  60.94% 0.56 % -6.29% 29.80% 0.50% 31.08% 34.52% 31.80% 33.22% 83%

MCX 6,373.30  46.64% 0.60% 4.21% 28.36% 0.51% 46.53% 30.16% 35.02%  34.87% 34%

NAUKRI 8,624.80  66.11% 0.74% 5.24% 35.48% 0.53% 33.13% 39.26% 35.96% 35.77% 85%

PERSISTENT 6,403.15  50.84% 0.59% 8.20% 45.28% 0.56% 33.98% 38.48% 39.25% 41.47% 23%

TECHM 1,712.40  66.07% 0.76% -1.17% 35.81% 0.59% 42.12% 25.22% 34.38% 33.19% 99%

T T BDest | N2t [ % Rolover I3 Viontslle Momi] eRise/
% Rollover | Roll Cost i C ] 2 px y 4

IDEA 7.47  50.56% 0.80% 7.17% 47.82% 1.14% 58.39% 66.53% 57.58%  55.49% -9%

TATACOMM 1,709.45  43.67% 0.52% -4.18% 28.91% 0.45% 47.57% 29.31% 35.26% 37.41% 17%
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Disclaimer & Disclosures:
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www.axisbank.com.
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Registration Details:
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Administrative office address: Axis Securities Limited, Aurum Q Par¢, Q2 Building, Unit No. 1001, 10th Floor, Level — 6, Plot No. 4/1 TTC, Thane — Belapur Road, Ghansoli, Navi
Mumbai, Pin Code — 400710.

In case of any grievances please call us at 022-40508080 or write to us helpdesk@axisdirect.in.

We hereby declare that our activities were neither suspended nor we have defaulted with any stock exchange authority with whom we are registered in last five years. However,
SEBI, Exchanges, Clearing Corporations and Depositories etc. have conducted the routine inspection and based on their observations have issued advise/warning/show cause
notices/deficiency letters/ or levied penalty or imposed charges for certain deviations observed in inspections or in normal course of business, as a Stock Broker / Depository
Participant/Portfolio Manager. We have not been debarred from doing business by any Stock Exchange / SEBI or any other authorities; nor has our certificate of registration been
cancelled by SEBI at any point of time.

Investments in securities market are subject to market risks. Read all the related documents carefully before investing.
By referring to any particular sector, Axis Securities does not provide any promise or assurance of favourable view for a particular industry or sector or business group in any
manner.

Registration granted by SEBI, membership of BASL (in case of I1As) and certification from NISM in no way guarantee performance of the intermediary or provide any assurance of
returns to investors. None of the research recommendations promise or guarantee any assured, minimum or risk-free return to the investors. Our research should not be
considered as an advertisement or advice, professional or otherwise. This research report and its respective content by Axis Securities made available on this page or otherwise
do not constitute an offer to sell or purchase or subscribe for any securities or solicitation of any investments or investment services for the residents of Canada and / or USA or
any jurisdiction where such an offer or solicitation would be illegal.

Subject company(ies) may have been client during twelve months preceding the date of distribution of the research report. Derivatives are a sophisticated investment device. The
investor is requested to take into consideration all the risk factors before actually trading in derivative contracts.

Past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied, is made regarding future
performance. Information, opinions and estimates contained in this report reflect a judgment of its original date of publication by ASL and are subject to change without notice.
The price, value of and income from any of the securities or financial instruments mentioned in this report can fall as well as rise. The value of securities and financial instruments
is subject to exchange rate fluctuation that may have a positive or adverse effect on the price or income of such securities or financial instruments.

The information and opinions in this report have been prepared by Axis Securities and are subject to change without any notice. The report and information contained herein is
strictly confidential and meant solely for the selected recipient 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 Axis Securities. The report must not be used as a singular basis of any investment decision. The views
herein are of a general nature and do not consider the risk appetite, investment objective or the particular circumstances of an individual investor. The investor is requested to
take into consideration all the risk factors including their financial condition, suitability to risk return profile and the like and take professional advice before investing.

While we would endeavour to update the information herein on a reasonable basis, Axis Securities is under no obligation to update or keep the information current. Also, there
may be regulatory, compliance or other reasons that may prevent Axis Securities from doing so. Non-rated securities indicate that rating on a particular security has been
suspended temporarily and such suspension is in compliance with applicable regulations and/or Axis Securities policies, in circumstances where Axis Securities might be acting
in an advisory capacity to this company, or in certain other circumstances.

This report is based on information obtained in good faith from public sources and sources believed to be reliable, but no independent verification has been made nor is its
accuracy or completeness guaranteed. This report and information herein is solely for informational purpose and shall not be used or considered as an offer document or
solicitation of offer to buy or sell or subscribe for securities or other financial instruments. Though disseminated to all the customers simultaneously, not all customers may receive
this report at the same time. Axis Securities will not treat recipients as customers by virtue of their receiving this report. Nothing in this report constitutes investment, legal,
accounting and tax advice or a representation that any investment or strategy is suitable or appropriate to your specific circumstances. The securities discussed and opinions
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List of Research Analyst (Technical):

Sr.No Name Designation E-mail

1 Rajesh Palviya SVP Research (Head Technical & Derivatives) rajesh.palviya@axissecurities.in
2 Hemang Gor Derivative Analyst hemang.gor@axissecurities.in
3 Rahil Vora Derivative Analyst rahil.vora@axissecurities.in

For private circulation only



		2024-12-24T08:38:17+0530
	RAJESH PALVIYA




