
 

For private circulation only 1 

Derivative Monthly Rollover Report 
August 27, 2024 

NIFTY HIGHLIGHTS 

The Nifty August rollover stands at 31.23% on Monday compared to 24.06% on the same day of previous expiry; which is lower than three month 

average of 32.80% and lower than six month average of 35.15%. The rollover cost in August stands at 0.49% on Monday compared to 0.48% on the 

same day of previous expiry. Bank Nifty August rollover stands at 33.86% on Monday compared to 21.52% on the same day of previous expiry; which is 

higher than three month average of 32.06% and lower than six month average of 40.50%. The Market wide August rollover stands at 45.00% on Monday 

compared to 42.75% on the same day of previous expiry; which is lower than three month average of 46.64% and higher than six month average of 

40.38%.The Option data of AUGUST series shows high Call OI at 25,500 strike price followed by 25,200 & 25,400, while high Put OI concentration is 

seen at 25,000 followed by 24,800 & 24,500 indicating the probable range for current expiry between 24,500 to 25,200 and pivotal level will be 25,000. 

Nifty Rollover Vs Market wide Rollover 

 

Stock & Sector Highlights 

- PEL, GMRINFRA, VEDL, SAIL and FEDERALBNK saw 

higher rollover on Monday compared to same day of previous 

expiry. 

- INDIACEM, GNFC, SUNTV, ABFRL and GRANULES saw 

lower rollover on Monday compared to same day of previous 

expiry. 

- Highest rollover in current expiry for the day is seen in SAIL, 

PEL, NMDC, IDFCFIRSTB and DEEPAKNTR. 

- Lowest rollover in current expiry for the day is seen in 

INDIACEM, GRANULES, SUNTV, GNFC and ABFRL. 

Sector Wise Rollover Percentage Change 

Strong Weak 

Sector % Change* Sector % Change* 

Metals 37.11% Media -29.21% 

Banking 25.26% Cement -19.88% 

Infrastructure 24.31% Textile -10.51% 

Finance 20.79% Chemicals -6.29% 

Realty 18.89%   

* %  Rollover change compared to previous expiry 
 

Sector wise Rollover 
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For private circulation only 2 

 

  

Comprehensive Rollover Sector wise 

 

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

NIFTY 25,010.60    31.23% 0.49% 2.05% 24.06% 0.48% 34.46% 39.88% 32.80% 35.15% -11.14%

BANKNIFTY 51,148.10    33.86% 0.50% -2.17% 21.52% 0.38% 38.16% 36.51% 32.06% 40.50% -16.38%

-                    

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

APOLLOTYRE 502.45         47.50% -1.96% -4.37% 38.23% 0.31% 48.08% 41.74% 42.68% 41.32% 15%

ASHOKLEY 260.15         43.81% 0.52% 12.77% 35.43% 0.36% 35.65% 33.91% 35.00% 33.49% 31%

BAJAJ-AUTO 10,432.55    40.79% 0.57% 10.87% 30.11% 0.67% 27.50% 30.82% 29.48% 34.62% 18%

BALKRISIND 2,860.65      53.55% 0.45% -9.58% 36.72% 0.57% 32.58% 40.42% 36.57% 32.43% 65%

BHARATFORG 1,634.70      34.72% 0.59% 0.57% 38.92% 0.39% 41.84% 36.06% 38.94% 38.21% -9%

BOSCHLTD 32,814.40    45.05% -0.57% -3.87% 49.17% -1.81% 46.69% 32.22% 42.69% 38.58% 17%

EICHERMOT 4,875.20      46.61% 0.40% 0.37% 40.82% -0.58% 38.36% 34.62% 37.93% 38.70% 20%

ESCORTS 3,878.90      29.10% 0.58% -3.39% 23.84% 0.28% 36.68% 34.43% 31.65% 32.95% -12%

EXIDEIND 497.95         48.23% 0.42% -8.95% 34.32% 0.65% 53.75% 44.69% 44.25% 43.58% 11%

HEROMOTOCO 5,343.75      38.45% 0.56% -2.19% 40.66% -0.06% 39.02% 36.15% 38.61% 39.11% -2%

M&M 2,793.10      37.17% 0.57% -0.42% 31.87% 0.66% 38.72% 34.70% 35.10% 28.71% 29%

MARUTI 12,243.80    36.29% 0.55% -3.14% 34.19% -0.31% 43.51% 32.25% 36.65% 33.56% 8%

MOTHERSON 197.95         30.75% 0.57% 4.05% 35.35% 0.23% 31.67% 36.39% 34.47% 31.98% -4%

MRF 1,39,324.45 35.13% 0.58% 6.38% 37.23% 0.45% 34.97% 39.85% 37.35% 40.03% -12%

TATAMOTORS 1,092.40      54.26% -0.08% 8.90% 31.83% 0.65% 34.59% 46.84% 37.75% 36.22% 50%

TVSMOTOR 2,775.20      37.23% 0.54% 14.39% 40.18% 0.66% 26.25% 25.84% 30.76% 29.10% 28%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

AUBANK 633.45         51.00% -0.11% -3.35% 35.64% -2.63% 36.31% 43.60% 38.52% 38.19% 34%

AXISBANK 1,170.30      42.62% 0.56% -8.75% 32.80% 0.66% 34.66% 29.42% 32.29% 33.04% 29%

BANDHANBNK 200.06         53.39% 0.57% 1.07% 33.35% -0.97% 42.05% 17.95% 31.12% 34.80% 53%

BANKBARODA 251.40         45.53% 0.58% -0.63% 24.51% 0.65% 27.19% 40.03% 30.58% 33.82% 35%

CANBK 111.41         38.00% 0.56% -2.92% 30.97% 0.63% 38.60% 31.03% 33.53% 39.73% -4%

CUB 167.87         41.50% 0.54% 6.40% 46.44% -0.36% 41.23% 45.06% 44.24% 37.87% 10%

FEDERALBNK 198.73         38.72% 0.61% 3.01% 20.78% 0.07% 31.26% 32.68% 28.24% 32.68% 18%

HDFCBANK 1,639.95      42.41% 0.52% -0.16% 39.98% 0.66% 49.16% 54.40% 47.85% 47.66% -11%

ICICIBANK 1,213.30      40.37% 0.55% -2.24% 50.70% -0.17% 38.10% 32.28% 40.36% 37.13% 9%

IDFCFIRSTB 74.11           59.06% -0.48% -4.49% 42.79% -0.89% 45.92% 49.15% 45.95% 47.36% 25%

INDUSINDBK 1,384.50      43.75% 0.56% -2.73% 29.90% 0.61% 45.43% 38.70% 38.01% 40.81% 7%

KOTAKBANK 1,812.50      38.91% 0.58% 3.13% 38.24% 0.66% 35.95% 33.39% 35.86% 35.69% 9%

PNB 116.16         40.82% 0.53% -1.69% 30.52% 0.52% 40.09% 25.24% 31.95% 39.03% 5%

RBLBANK 228.23         50.87% 0.55% -5.87% 46.10% 0.00% 27.66% 42.64% 38.80% 40.94% 24%

SBIN 815.05         39.47% 0.56% -7.04% 29.33% 0.67% 39.06% 39.93% 36.11% 36.22% 9%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ABB 7,790.40      32.61% 0.59% 0.95% 35.53% 0.65% 40.93% 38.00% 38.15% 39.76% -18%

ASTRAL 1,973.95      40.37% 0.56% -12.66% 43.62% -0.21% 44.48% 50.02% 46.04% 41.83% -3%

BEL 306.70         39.96% 0.59% -1.79% 44.07% 0.40% 47.69% 48.19% 46.65% 42.87% -7%

BHEL 297.30         37.55% 0.55% -2.49% 32.81% 0.54% 35.41% 52.78% 40.33% 39.99% -6%

CROMPTON 467.75         36.00% 0.56% 7.85% 38.55% 0.75% 32.86% 25.50% 32.30% 33.67% 7%

CUMMINSIND 3,860.45      42.22% 0.61% 6.89% 31.22% 0.44% 36.77% 37.53% 35.17% 32.27% 31%

DIXON 13,393.45    45.27% 0.44% 17.97% 40.00% 0.66% 49.69% 33.52% 41.07% 37.40% 21%

HAL 4,802.00      38.87% 0.59% -3.91% 32.45% 0.16% 32.22% 47.63% 37.43% 38.31% 1%

HAVELLS 1,912.10      44.66% 0.57% 8.11% 50.35% 0.68% 35.38% 41.52% 42.42% 38.70% 15%

LT 3,641.90      38.96% 0.57% -0.26% 39.64% 0.68% 40.67% 45.09% 41.80% 41.90% -7%

POLYCAB 6,766.50      35.56% 0.60% 7.59% 23.39% 0.60% 45.54% 29.56% 32.83% 35.37% 1%

SIEMENS 7,043.05      44.69% 0.51% 0.28% 42.77% 0.51% 39.16% 37.94% 39.96% 40.15% 11%

VOLTAS 1,721.05      34.52% -0.09% 16.04% 26.09% 0.47% 36.93% 39.23% 34.08% 32.35% 7%

COMPREHENSIVE ROLLOVERS

INDEX
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

BANKING
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

AUTO
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

CAP_GOODS
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall
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  Comprehensive Rollover Sector wise 

 

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ACC 2,343.30      39.61% 0.57% -11.07% 37.01% 0.71% 41.74% 41.57% 40.11% 37.12% 7%

AMBUJACEM 627.65         41.31% 0.58% -8.65% 39.11% 0.70% 32.91% 37.75% 36.59% 36.24% 14%

DALBHARAT 1,814.90      42.12% 0.26% 2.47% 40.07% 0.25% 38.37% 39.58% 39.34% 37.32% 13%

GRASIM 2,736.60      23.51% 0.52% -2.67% 34.14% 0.12% 25.33% 42.24% 33.90% 35.94% -35%

INDIACEM 365.80         0.00% 0.00% 4.11% 56.19% 0.88% 64.54% 10.11% 43.61% 41.42% -100%

JKCEMENT 4,445.65      36.96% -1.35% -0.59% 42.68% -0.37% 49.60% 30.53% 40.94% 36.30% 2%

RAMCOCEM 822.20         46.49% 0.35% 5.39% 36.85% -0.38% 24.90% 35.06% 32.27% 32.42% 43%

SHREECEM 24,906.45    31.19% 0.50% -10.79% 40.29% 0.69% 33.45% 23.50% 32.41% 27.53% 13%

ULTRACEMCO 11,337.10    36.92% 0.47% -1.55% 45.71% -0.03% 43.08% 35.90% 41.56% 38.36% -4%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

AARTIIND 626.85         19.83% 0.44% -10.15% 37.20% 0.54% 41.56% 44.48% 41.08% 46.11% -57%

ATUL 7,932.30      56.16% 0.56% 9.07% 38.97% 0.64% 37.73% 36.78% 37.83% 38.15% 47%

CHAMBLFERT 504.30         25.75% 0.38% -1.08% 39.37% -1.59% 35.16% 30.62% 35.05% 30.46% -15%

COROMANDEL 1,753.70      44.15% 0.41% 8.78% 43.09% -1.84% 48.29% 36.28% 42.55% 41.63% 6%

DEEPAKNTR 2,819.10      57.88% -0.08% -1.13% 32.63% -0.45% 33.93% 44.88% 37.15% 33.88% 71%

GNFC 675.55         13.26% 0.47% -1.24% 44.74% 0.69% 35.12% 36.50% 38.79% 33.22% -60%

NAVINFLUOR 3,305.45      43.54% 0.50% -7.94% 44.16% 0.32% 44.99% 38.66% 42.60% 39.65% 10%

PIIND 4,405.15      51.04% 0.62% 9.91% 55.30% 0.45% 45.74% 40.38% 47.14% 42.89% 19%

TATACHEM 1,073.15      37.95% 0.21% 0.57% 41.92% -0.44% 46.15% 57.37% 48.48% 47.75% -21%

UPL 577.45         42.43% 0.58% 5.87% 40.92% 0.45% 41.54% 34.15% 38.87% 39.74% 7%

-                    0.00 0.00% 0.00% 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ABCAPITAL 221.82         37.06% 0.56% 1.97% 30.19% 0.67% 37.41% 49.67% 39.09% 37.14% 0%

BAJAJFINSV 1,686.20      37.03% 0.55% 3.37% 24.21% 0.71% 26.38% 37.75% 29.45% 30.44% 22%

BAJFINANCE 6,778.35      39.99% 0.58% -1.54% 32.11% 0.68% 26.80% 43.06% 33.99% 33.93% 18%

CANFINHOME 852.35         50.57% -0.90% 0.84% 44.99% -0.34% 39.64% 41.00% 41.88% 38.04% 33%

CHOLAFIN 1,395.05      38.96% 0.59% -0.59% 37.64% 0.55% 41.61% 38.54% 39.26% 34.68% 12%

HDFCAMC 4,405.55      36.33% 0.61% 8.66% 36.76% 0.53% 32.05% 37.72% 35.51% 34.95% 4%

HDFCLIFE 725.65         38.37% 0.61% 13.85% 32.20% 0.69% 37.10% 41.08% 36.79% 32.25% 19%

ICICIGI 2,122.25      41.01% 0.63% 11.92% 36.13% 0.78% 29.51% 38.11% 34.58% 31.58% 30%

ICICIPRULI 723.25         43.97% 0.47% 14.11% 41.76% 0.54% 27.03% 40.22% 36.34% 35.08% 25%

IDFC 111.69         42.20% 0.59% -3.62% 41.88% 0.70% 38.52% 40.23% 40.21% 34.90% 21%

LTF 169.02         44.92% 0.56% -2.71% 48.76% 0.68% 44.58% 43.96% 45.77% 40.24% 12%

LICHSGFIN 665.85         46.83% 0.53% -16.12% 32.94% -0.46% 49.42% 27.86% 36.74% 38.40% 22%

M&MFIN 315.35         51.30% -1.44% 7.85% 47.53% -1.71% 48.35% 46.38% 47.42% 41.27% 24%

MANAPPURAM 215.76         30.24% 0.54% 0.23% 41.65% 0.35% 32.96% 43.48% 39.36% 35.11% -14%

MFSL 1,072.95      37.15% 0.29% 4.57% 31.76% 0.63% 29.53% 34.69% 31.99% 28.38% 31%

MUTHOOTFIN 1,936.25      39.14% 0.57% 6.85% 34.04% 0.65% 28.24% 41.12% 34.47% 35.43% 10%

PEL 1,064.10      61.22% 0.50% 13.18% 12.69% 0.46% 17.90% 11.04% 13.88% 15.88% 286%

PFC 514.40         44.11% -0.02% -5.55% 28.97% 0.07% 35.55% 46.90% 37.14% 34.68% 27%

RECLTD 589.85         37.21% 0.56% -4.68% 23.82% 0.16% 42.11% 32.12% 32.68% 32.43% 15%

SBICARD 720.35         49.15% -1.66% -1.02% 48.18% -0.95% 45.34% 45.20% 46.24% 44.52% 10%

SBILIFE 1,796.25      33.89% 0.60% 10.80% 26.37% 0.71% 28.02% 36.70% 30.36% 32.25% 5%

SHRIRAMFIN 3,162.15      37.13% 0.60% 11.84% 25.20% 0.68% 35.91% 31.38% 30.83% 29.08% 28%

CEMENT
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

FINANCE
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

CHEMICALS
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall
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Comprehensive Rollover Sector wise 

 

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ASIANPAINT 3,171.35      36.95% 0.52% 8.08% 42.56% 0.35% 35.90% 38.86% 39.11% 39.17% -6%

BALRAMCHIN 564.10         35.03% 0.70% 26.91% 27.14% 0.60% 21.49% 50.20% 32.94% 26.42% 33%

BATAINDIA 1,450.80      48.27% -0.57% -5.77% 38.11% -0.13% 38.13% 36.31% 37.52% 38.78% 24%

BERGEPAINT 572.35         30.90% 0.44% 8.65% 23.62% -0.19% 26.89% 51.42% 33.98% 38.87% -21%

BRITANNIA 5,796.95      39.39% 0.64% -1.54% 29.11% -0.55% 31.23% 35.88% 32.07% 30.64% 29%

COLPAL 3,595.35      40.73% 0.51% 14.57% 36.69% 0.63% 36.19% 27.37% 33.42% 32.58% 25%

DABUR 654.55         41.36% 0.56% 2.81% 33.52% 0.68% 26.82% 34.69% 31.68% 31.22% 33%

GODREJCP 1,454.75      35.16% 0.48% -1.05% 43.69% 0.38% 33.47% 22.75% 33.30% 28.46% 24%

HINDUNILVR 2,821.15      34.03% 0.58% 3.14% 30.25% 0.71% 32.33% 35.50% 32.69% 32.98% 3%

INDIAMART 2,961.35      54.34% -1.53% 3.70% 42.81% -0.35% 52.63% 45.70% 47.05% 40.71% 33%

ITC 505.70         29.15% 0.57% 8.39% 27.68% 0.65% 38.35% 47.59% 37.87% 37.94% -23%

JUBLFOOD 656.90         51.57% -0.17% 15.39% 48.52% -2.22% 47.70% 48.48% 48.23% 42.49% 21%

MARICO 688.55         39.95% -2.06% 3.07% 33.31% 0.59% 27.54% 18.63% 26.49% 28.05% 42%

UNITDSPR 1,457.45      29.73% 0.61% 11.42% 44.32% 0.71% 43.39% 31.33% 39.68% 39.26% -24%

NESTLEIND 2,519.55      49.77% 0.59% -2.62% 28.80% 0.66% 28.23% 30.44% 29.16% 29.45% 69%

PIDILITIND 3,108.65      43.96% 0.58% -1.32% 43.20% 0.69% 35.98% 35.70% 38.29% 35.92% 22%

TATACONSUM 1,220.05      44.09% 0.52% 1.27% 36.31% 0.64% 33.50% 40.41% 36.74% 32.21% 37%

TITAN 3,630.20      35.24% 0.55% 11.55% 32.12% 0.67% 36.76% 26.36% 31.75% 29.06% 21%

UBL 2,008.05      41.61% -0.19% -0.33% 41.92% -0.39% 42.38% 33.32% 39.21% 35.10% 19%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ADANIENT 3,069.00      31.01% 0.56% 2.27% 33.52% 0.69% 39.11% 41.04% 37.89% 41.23% -25%

ADANIPORTS 1,482.55      32.09% 0.59% 1.04% 34.51% 0.71% 33.09% 41.07% 36.22% 37.96% -15%

CONCOR 992.80         37.97% 0.33% -4.45% 36.28% 0.05% 43.69% 31.03% 37.00% 34.03% 12%

GMRINFRA 95.94           47.00% 0.62% 2.06% 10.72% 0.66% 55.24% 43.69% 36.55% 31.58% 49%

INDIGO 4,720.10      37.11% 0.61% 8.84% 30.75% 0.70% 32.05% 47.48% 36.76% 36.57% 1%

IRCTC 931.00         35.44% 0.57% -7.48% 31.72% 0.27% 43.88% 40.02% 38.54% 35.63% -1%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

PVRINOX 1,511.90      44.53% -0.06% 5.75% 43.96% -0.96% 44.67% 36.75% 41.79% 35.19% 27%

SUNTV 792.15         12.95% 0.48% 1.37% 37.24% 0.36% 30.72% 27.60% 31.85% 31.73% -59%

SUNTV 792.15         12.95% 0.48% 1.37% 37.24% 0.36% 30.72% 27.60% 31.85% 31.73% -59%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

COALINDIA 538.10         38.48% 0.55% 9.55% 36.73% -0.31% 33.07% 43.03% 37.61% 39.94% -4%

HINDALCO 711.85         42.17% 0.60% 5.88% 39.08% 0.13% 39.08% 41.30% 39.82% 39.44% 7%

HINDCOPPER 329.65         29.09% 0.09% 2.26% 17.27% 0.73% 15.38% 53.59% 28.75% 33.58% -13%

JINDALSTEL 985.60         47.14% 0.56% 3.46% 37.11% 0.49% 45.11% 36.57% 39.60% 34.53% 37%

JSWSTEEL 963.50         34.94% 0.45% 8.44% 32.39% 0.69% 37.33% 35.74% 35.15% 35.60% -2%

NATIONALUM 181.98         27.44% -0.57% -4.59% 31.17% 0.62% 41.81% 15.98% 29.65% 38.10% -28%

NMDC 229.22         60.13% -0.14% -2.00% 36.11% 0.29% 43.00% 40.47% 39.86% 40.75% 48%

SAIL 137.75         66.56% -0.28% -3.86% 34.98% 0.41% 60.40% 74.90% 56.76% 49.83% 34%

TATASTEEL 155.70         45.04% 0.56% -2.88% 41.21% 0.63% 38.39% 37.55% 39.05% 42.33% 6%

VEDL 463.10         42.03% 0.56% 3.20% 9.76% 0.83% 37.91% 47.30% 31.66% 36.05% 17%

INFRA
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

FMCG
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

METALS
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

MEDIA
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall
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  Comprehensive Rollover Sector wise 

 

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

BPCL 351.15         33.64% 0.58% 13.92% 37.22% 0.68% 33.33% 36.75% 35.77% 34.03% -1%

GAIL 235.25         35.61% 0.58% 5.55% 28.57% 0.69% 36.37% 40.63% 35.19% 35.95% -1%

GUJGASLTD 599.45         52.11% -1.33% -6.85% 51.24% -2.32% 53.58% 44.10% 49.64% 45.80% 14%

HINDPETRO 405.05         39.70% 0.63% 16.83% 32.76% 0.62% 36.79% 32.46% 34.00% 33.39% 19%

IGL 525.15         32.78% -0.40% -3.56% 28.80% 0.35% 32.09% 53.34% 38.08% 41.67% -21%

IOC 173.46         37.04% 0.59% 3.13% 35.75% 0.64% 37.67% 31.26% 34.89% 34.00% 9%

MGL 1,772.15      31.95% 0.42% 2.46% 30.28% -0.70% 38.96% 38.94% 36.06% 34.01% -6%

ONGC 327.85         39.19% 0.59% 2.20% 36.51% 0.00% 37.74% 45.80% 40.02% 38.54% 2%

PETRONET 370.10         42.34% 0.55% 8.42% 29.28% 0.63% 38.29% 32.86% 33.48% 34.49% 23%

RELIANCE 3,025.20      35.26% 0.57% 0.79% 55.91% 0.36% 31.56% 31.30% 39.59% 37.06% -5%

  0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ABBOTINDIA 29,013.15    54.96% 0.59% 3.82% 33.46% 0.70% 51.76% 27.83% 37.68% 40.31% 36%

ALKEM 5,818.65      38.65% 0.59% 11.54% 47.98% 0.58% 31.86% 31.10% 36.98% 33.38% 16%

APOLLOHOSP 6,780.00      47.92% 0.60% 5.90% 36.61% 0.53% 34.00% 31.79% 34.13% 33.12% 45%

AUROPHARMA 1,547.85      54.11% 0.65% 15.12% 34.07% 0.60% 42.90% 44.54% 40.50% 43.25% 25%

BIOCON 353.25         37.84% 0.57% 5.34% 33.77% 0.70% 47.62% 57.20% 46.20% 35.37% 7%

CIPLA 1,593.95      40.20% 0.62% 6.98% 42.66% -0.20% 30.02% 25.28% 32.65% 27.60% 46%

DIVISLAB 4,926.25      37.66% 0.29% 8.63% 29.38% -0.04% 35.83% 35.51% 33.57% 33.65% 12%

DRREDDY 6,943.30      41.61% 0.43% 2.55% 38.49% -0.08% 43.43% 35.16% 39.03% 36.60% 14%

GLENMARK 1,694.60      49.18% 0.54% 18.53% 42.85% 0.70% 50.95% 49.45% 47.75% 46.44% 6%

GRANULES 683.25         11.85% 0.27% 31.95% 26.76% 0.40% 27.93% 45.90% 33.53% 34.95% -66%

IPCALAB 1,392.80      39.92% 0.33% 14.75% 37.73% 0.34% 37.11% 30.00% 34.95% 34.07% 17%

LALPATHLAB 3,320.15      52.19% -1.66% 8.28% 37.93% 0.25% 25.27% 28.08% 30.43% 32.37% 61%

LAURUSLABS 447.90         41.97% 0.55% 1.45% 30.25% 0.53% 39.17% 29.71% 33.04% 34.47% 22%

LUPIN 2,116.20      39.93% 0.63% 17.22% 30.75% 0.63% 25.88% 33.60% 30.08% 29.50% 35%

METROPOLIS 2,102.25      35.28% 0.39% 3.33% 33.07% 0.44% 32.14% 51.21% 38.81% 36.45% -3%

SUNPHARMA 1,772.45      33.46% 0.59% 11.66% 31.22% 0.68% 33.58% 31.48% 32.09% 28.21% 19%

SYNGENE 853.50         45.71% -0.31% 13.34% 42.86% -2.38% 36.44% 34.80% 38.03% 37.85% 21%

TORNTPHARM 3,342.80      41.41% -0.54% 10.33% 36.73% 0.55% 28.49% 29.47% 31.56% 28.98% 43%

ZYDUSLIFE 1,108.45      44.19% 0.55% -3.99% 39.97% 0.45% 42.95% 41.59% 41.50% 34.85% 27%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

IEX 188.95         33.45% 0.67% 10.15% 36.42% 0.64% 41.28% 50.78% 42.83% 39.47% -15%

NTPC 414.85         36.69% 0.61% 11.07% 39.57% -0.15% 36.09% 45.37% 40.34% 38.69% -5%

POWERGRID 338.25         47.37% 0.61% -0.10% 40.31% -0.15% 43.28% 43.11% 42.23% 38.79% 22%

TATAPOWER 422.50         36.90% 0.58% -0.37% 36.67% 0.67% 38.42% 38.60% 37.90% 38.78% -5%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

  0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

DLF 848.80         39.20% 0.57% 2.03% 34.20% 0.07% 37.39% 32.78% 34.79% 33.86% 16%

GODREJPROP 2,887.70      44.67% 0.57% -10.93% 37.31% 0.54% 37.66% 41.23% 38.73% 34.96% 28%

INDHOTEL 661.60         45.85% 0.58% 6.65% 42.76% 0.48% 40.88% 41.87% 41.84% 39.25% 17%

OBEROIRLTY 1,738.65      46.49% 0.57% -0.31% 33.94% 0.58% 37.09% 28.34% 33.12% 30.17% 54%

PHARMA
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

OIL & GAS
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

REALTY
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

POWER
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall
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Comprehensive Rollover Sector wise 

 

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

BSOFT 629.00         29.77% 0.67% -10.63% 37.28% 0.60% 47.96% 36.72% 40.65% 36.95% -19%

COFORGE 6,026.15      33.80% 0.53% -0.82% 36.45% -2.09% 42.28% 35.51% 38.08% 37.27% -9%

HCLTECH 1,719.45      44.10% 0.46% 9.03% 30.73% 0.72% 38.83% 32.62% 34.06% 35.09% 26%

INFY 1,876.15      40.16% 0.59% 3.61% 36.52% 0.68% 44.98% 40.70% 40.73% 40.00% 0%

INFY 1,876.15      40.16% 0.59% 3.61% 36.52% 0.68% 44.98% 40.70% 40.73% 40.00% 0%

LTIM 5,739.95      32.99% 0.53% 0.38% 32.31% 0.67% 38.60% 40.68% 37.20% 39.69% -17%

LTTS 5,513.05      57.01% -1.47% 10.23% 57.30% -1.33% 44.99% 50.67% 50.99% 42.66% 34%

MCX 4,881.35      37.42% 0.40% 28.26% 31.60% 0.70% 35.15% 38.54% 35.10% 34.07% 10%

MPHASIS 3,019.75      28.05% 0.57% 3.21% 43.85% 0.46% 41.67% 30.36% 38.63% 35.56% -21%

NAUKRI 7,498.90      34.42% 0.51% 8.21% 37.31% 0.41% 34.99% 28.81% 33.70% 29.94% 15%

OFSS 11,007.45    36.47% 0.46% 1.88% 28.03% 0.71% 39.21% 35.10% 34.11% 33.90% 8%

PERSISTENT 4,993.40      43.69% 0.59% 4.93% 43.69% 0.34% 43.70% 52.44% 46.61% 43.61% 0%

TCS 4,502.45      49.00% 0.59% 5.02% 32.67% 0.68% 29.85% 42.36% 34.96% 37.69% 30%

TECHM 1,640.15      31.93% 0.58% 9.67% 27.62% 0.68% 36.43% 34.27% 32.77% 32.92% -3%

WIPRO 520.00         40.50% 0.48% 2.81% 41.55% 0.55% 41.56% 44.14% 42.42% 42.62% -5%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

-                    0.00 0.00% 0.00% 0.00 0.00% 0.00% 0.00% 0%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

BHARTIARTL 1,513.55      46.94% 0.59% 3.29% 33.71% 0.16% 31.42% 40.09% 35.07% 34.94% 34%

IDEA 15.79           48.85% 0.57% -0.63% 53.81% 0.75% 57.51% 69.11% 60.14% 54.14% -10%

INDUSTOWER 433.25         45.48% 0.58% 2.73% 68.31% 0.71% 59.11% 33.06% 53.49% 50.88% -11%

TATACOMM 1,947.70      49.16% 0.57% 9.07% 32.92% 0.65% 36.58% 50.31% 39.94% 36.47% 35%

L3 Months L6 Months

Close % Rollover Roll Cost Price_Chg % Rollover Roll Cost 24-06-2024 27-05-2024 Avg Avg

ABFRL 322.40         14.23% -0.86% 2.95% 37.52% -0.13% 47.04% 46.66% 43.74% 40.49% -65%

PAGEIND 41,913.45    51.09% -0.69% 4.26% 41.35% -2.01% 45.11% 35.73% 40.73% 37.63% 36%

SRF 2,538.55      39.00% 0.53% 7.22% 41.49% -0.01% 38.46% 36.10% 38.68% 35.79% 9%

TRENT 6,925.60      43.07% 0.60% 32.92% 44.36% 0.62% 41.17% 35.41% 40.31% 36.56% 18%

TELECOM
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

IT
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall

TEXTILE
26-Aug-24 22-Jul-24 % Rollover % Rise / 

Fall
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