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Rollover Tracker

The Nifty March rollover stands at 58.46% compared to 67.47% in Feb expiry, Banknifty March rollover stands at
64.72% compared to 70.90% in Feb expiry, CNXIT March rollover stands at 73.08% compared to 65.71% in Feb expiry.

Highest rollover was observed in stocks like ABGShip (96.29%), Punjlloyd (95.11%), Bharatforg (94.67%) and
Raymond (93.51%) while low rollovers were seen in Indianbank (24.79%), Glaxo(39.36%), HDFC(39.77%) and IDBI
(41.77%).

Among index heavyweights Tatasteel (82.13%) and M&M (77.25%), observed better rollovers on the other hand
Reliance (70.12%), Bhartiartl (69.95%), SBIN (68.22%) and Infy (59.88%), observed lower rollovers into the March
series.

Rollover Rollover
Mar - 2012 Feb - 2012
Total Ol Apr Ol (VA) (VA
NIFTY 40016650 16622000 20900050 2494600 58.46 67.47
BANKNIFTY 1906075 672475 1219825 13775 64.72 70.90
CNXIT 11700 3150 8550 00 73.08 65.71

Rollover Rollover
Mar -2012 Feb -2012
Total Ol Apr Ol May Ol (%) (%)
ABAN 2227000 327000 1872000 28000 85.32 76.27
ABB 361250 147250 213750 250 59.24 75.06
ABGSHIP 4474000 166000 4242000 66000 96.29 70.59
ABIRLANUVO 521250 99500 421500 250 80.91 88.07
ACC 1416750 387750 1002000 27000 72.63 74.54
ADANIENT 5060500 1016500 4038000 6000 79.91 86.46
ADANIPORTS 7568000 2008000 5558000 2000 73.47 72.37
ADANIPOWER 16872000 4016000 12832000 24000 76.20 81.23
ALBK 1886000 498000 1376000 12000 73.59 76.64
ALOKTEXT 82511000 6105000 76351000 55000 92.60 90.49
AMBUJACEM 5726000 2220000 3488000 18000 61.23 77.94
ANDHRABANK 1516000 742000 772000 2000 51.06 70.48
APIL 460500 94500 365500 500 79.48 66.61
APOLLOTYRE 7480000 1368000 6100000 12000 81.71 92.01
ARVIND 5132000 932000 4060000 140000 81.84 70.83
ASHOKLEY 14520000 6336000 8152000 32000 56.36 61.91
ASIANPAINT 127125 56125 71000 0 55.85 76.96
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AUROPHARMA
AXISBANK
BAJAJ-AUTO
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38000
0
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84.82
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75.74
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75.04
78.31
88.75
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86.86
74.05
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83.24
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80.68
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97.05
84.63
69.02
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81.30
72.60
50.00
68.98
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85.95
70.23
78.75
86.68
85.52
68.37
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84.37
72.27
92.34
81.79
59.89
80.99
83.09
84.44
81.82
84.88
74.98
74.62
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DRREDDY
EDUCOMP
ESCORTS
ESSAROIL
EXIDEIND
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2436000
42576000
552000
20368000
1339000
6289500
8664000
20498000
1114375
5148000
25578000
2960000
4462000
6358000
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71.44
77.84
87.76
86.05
45.42
62.84
82.16
87.38
58.05
56.67
39.36
68.27
73.89
64.95
79.09
76.79
80.62
82.68
85.21
83.60
57.52
39.77
60.22
80.42
64.39
82.24
79.39
74.67
86.89
68.57
68.69
84.45
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41.77
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64.34
58.29
80.12

77.77
76.47
88.16
85.24
68.10
81.77
85.30
90.50
77.39
74.24
72.12
63.85
87.86
87.77
79.36
88.29
84.63
80.74
80.41
84.83
65.98
87.09
72.57
82.30
71.58
85.78
84.20
89.92
86.99
71.20
78.10
86.77
67.73
76.26
76.86
80.94
91.44
69.56
81.84
68.91
76.77
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INDIANB
INDUSINDBK
INFY
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78.44
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87.18
89.27
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65.85
84.40
68.99
88.34
61.80
61.68
77.25
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88.32
88.84
49.54
67.09
83.01
87.09
89.62
79.08
88.85
72.26
76.51
86.12
62.24
63.46

69.95
71.85
78.90
67.28
90.89
72.01
78.59
81.97
69.11
84.16
81.00
78.29
79.13
85.1
91.37
92.91
91.47
53.84
73.86
87.31
74.17
85.79
78.35
69.92
73.24
81.46
78.73
83.86
92.43
63.6
81.87
82.53
91.07

90.81
88.12
84.58
86.18
90.71
61.06
66.27
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ONMOBILE
OPTOCIRCUI
ORCHIDCHEM
ORIENTBANK
PANTALOONR
PATELENG
PATNI
PETRONET
PFC
PIRHEALTH
PNB
POLARIS
POWERGRID
PRAJIND
PTC
PUNJLLOYD
RANBAXY
RAYMOND
RCOM
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RELCAPITAL
RELIANCE
RELINFRA
RENUKA
ROLTA
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RUCHISOYA
SAIL
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SCl
SESAGOA
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SINTEX
SKUMARSYNF
SOBHA
SOUTHBANK
SREINFRA
SRTRANSFIN
STER
STRTECH
SUNPHARMA

2772000
3640000
6670000
1919000
10965000
1964000
556000
6850000
4850000
1159000
2492750
1764000
18876000
4380000
3692000
27996000
3304500
2435000
41664000
4396000
3399000
18119500
3228000
31664000
1748000
18344000
17738000
15200000
5828000
5204000
9347000
666500
5498000
18352000
705000
7730000
9544000
500500
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6352000
3318000
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3211000

281750
1058000
2496000
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3478000
977000
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3732000
2684000
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2562000
2277000
35396000
3162000
2591000
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2506500
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1148000
13692000
13306000
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3917000
4392000
6110000
384750
4428000
15816000
356000
4770000
8304000
263500
17274000
5616000
2362500

12000
1300

4000
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0
0
6000
4000
0
18000
2000
56000
8000
0
404000
13500
0
180000
10000
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208250
25000
124000
16000
104000
8000
26000
58750
12000
26000
0
12000
40000
1000
0
0
0
38000
0
4500

80.09
59.54
80.99
87.55
86.14
84.62
81.12
76.73
71.79
84.30
72.69
85.15
72.92
85.39
72.70
95.11
77.94
93.51
85.39
72.16
76.71
70.12
78.42
85.61
66.59
75.21
75.06
75.75
68.22
84.63
65.65
57.73
80.76
86.40
50.64
61.71
87.01
52.65
74.32
88.41
71.34

80.34
68.75
89.47
83.63
87.07
90.25
40.55
86.03
76.37
90.34
76.07
82.82
85.76
87.09
76.55
86.38
81.17
94.54
85.84
77.59
84.44
77.99
78.76
90.41
80.5
80.22
81.04
76.72
69.29
83.60
79.8
68.58
69.77
90.87
72.37
83.78
87.39
70.78
80.97
89.84
82.30
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SUNTV
SUZLON
SYNDIBANK
TATACHEM
TATACOFFEE
TATACOMM
TATAGLOBAL
TATAMOTORS
TATAMTRDVR
TATAPOWER
TATASTEEL
TCS

TECHM

TITAN
TTKPRESTIG
TTML
TVSMOTOR
UCOBANK
ULTRACEMCO
UNIONBANK
UNIPHOS
UNITECH
VIDEOIND
VIJAYABANK
VIPIND
VOLTAS
WELCORP
WIPRO
YESBANK
ZEEL

641000
99792000
1266000
696000
642000
2742000
9996000
33992000
10272000
16768000
14753000
4410750
815000
6692000
70500
23936000
10604000
12288000
1316500
1631000
6374000
41360000
8346000
5760000
2300000
3604000
23118000
4159000
8627000
5080000

160000
14728000
418000
238000
102250
506000
1988000
7224000
1508000
6304000
2637000
1413750
321500
2028000
10500
3806000
2272000
852000
316250
459000
1488000
8080000
1120000
1164000
363750
1002000
3256000
2096000
2647000
1758000

478000
83856000
844000
458000
539750
2232000
7992000
26356000
8744000
10448000
11955000
2963750
485000
4622000
59750
20119000
8272000
11392000
1000000
1167000
4878000
32672000
7214000
4532000
1930000
2594000
19802000
2052000
5938000
3322000

3000
1208000
4000
0
0
4000
16000
412000
20000
16000
161000
33250
8500
42000
250
11000
60000
44000
250
5000
8000
608000
12000
64000
6250
8000
60000
11000
42000
0

75.04
85.24
66.98
65.80
84.07
81.55
80.11
78.75
85.32
62.40
82.13
67.95
60.55
69.70
85.11
84.10
78.57
93.07
75.98
71.86
76.66
80.46
86.58
79.79
84.18
72.20
85.92
49.60
69.32
65.39

61.31
91.91
85.41
82.49
87.09
78.24
78.06
80.43
95.05
82.43
79.57
76.91
81.70
70.74
80.98
87.73
88.59
89.74
84.48
66.60
82.25
54.94
90.25
73.79
85.91
80.45
89.56
78.38
89.06
83.20

Source: NSE

*Rollover calculated using the formula:-

(Next month Ol+ Farmonth Ol)* %
Total Future Ol of all three month
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SMS: ‘Arihant’ to 56677
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Disclaimer: This document has been prepared by Arihant Capital Markets Limited (hereinafter called as Arihant) and its subsidiaries and
associated companies. This document does not constitute an offer or solicitation for the purchase and sale of any financial instrument by
Arihant. Receipt and review of this document constitutes your agreement not to circulate, redistribute, retransmit or disclose to others the
contents, opinions, conclusion, or information contained herein. This document has been prepared and issued on the basis of publicly
available information, internally developed data and other sources believed to be reliable. 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 our company is in any
way is responsible for its contents and nor is its accuracy or completeness guaranteed. This document is prepared for assistance only and is
not intended to be and must not alone be taken as the basis for an investment decision. All recipients of this material should before dealing
and or transacting in any of the products referred to in this material make their own investigation, seek appropriate professional advice. The
investments discussed in this material may not be suitable for all investors. The recipient alone shall be fully responsible/are liable for any
decision taken on the basis of this material. Arihant Capital Markets Ltd (including its affiliates) or its officers, directors, personnel and
employees, including persons involved in the preparation or issuance of this material may; (a) from time to time, have positions in, and buy
or sell or (b) be engaged in any other transaction and earn brokerage or other compensation in the financial instruments/products discussed
herein or act as advisor or lender/borrower in respect of such securities/financial instruments/products or have other potential conflict of
interest with respect to any recommendation and related information and opinions. The said persons may have acted upon and/or in a
manner contradictory with the information contained here and may have a position or be otherwise interested in the investment referred to
in this document before its publication. The user of this report assumes the entire risk of any use made of this data / Report. Arihant
especially states that it has no financial liability, whatsoever, to the users of this Report
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