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Rollover Tracker

The Nifty Jan rollover stands at 73.76% compared to 67.37% in Dec expiry, Banknifty Jan rollover stands at 75.60%
compared to 75.09% in Dec expiry, CNXIT Jan rollover stands at 60.38% compared to 76.28% in Dec expiry.

Highest rollover was observed in stocks like Aloktext (97.14%), Skumarsynf (95.13%), Centurytex (93.22%) and
Abirlanuvo (92.34%) while low rollovers were seen in Videoind (33.35%), Techm (44.20%), Geship (47.27%) and
Gloxo (55.03%).

Among index heavyweights M&M (83.24%), TCS (81.37% ), SBIN (80.17%) and Reliance (80.11%) observed better
rollovers into the January series.
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Jan -2012 Dec -2011
Total Ol Jan OI Feb OI Mar Ol (VA) (VA)
NIFTY 33944850 8908600 23331000 1705250 73.76 67.37
BANKNIFTY 2704025 659675 2023475 20875 75.60 75.09
CNXIT 21200 8400 12750 50 60.38 76.28
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Source: NSE

*Rollover calculated using the formula:-

( Next month Ol + FarmonthOl)* %

Total Future Ol of all three month
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For any queries, please email us at: research@arihantcapital.com

Disclaimer: Arihant capital markets limited is not soliciting any action based upon it. This document has been prepared and issued on the basis of publicly
available information, internally developed data and other sources believed to be reliable. However we do not represent that it is accurate or complete and it
should not be relied upon such. Whilst meticulous care has been taken to ensure that the facts stated are accurate and opinions given are fair and reasonable,
neither the analyst nor any employee of Arihant is in any way responsible for its contents. The firm or its employees may trade in investments, which are the
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