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Automobile APOLLOTYRE 69.35 60.20 3.28 15.20 85.91 85.19 1.24 0.78

Automobile ASHOKLEY 27.55 22.90 0.18 20.31 66.38 79.60 0.36 0.08

Automobile BAJAJ-AUTO 1600.20 1618.35 1.36 -1.12 80.19 78.73 0.78 0.76

Automobile BHARATFORG 286.00 250.30 -0.12 14.26 91.31 93.25 1.10 0.81

Automobile BOSCHLTD 7306.55 6702.90 0.88 9.01 75.00 58.44 0.80 0.60

Automobile ESCORTS 85.90 68.05 8.87 26.23 89.57 85.58 0.94 1.07

Automobile EXIDEIND 130.00 108.15 0.39 20.20 69.45 70.50 0.89 0.41

Automobile HEROMOTOCO 1840.55 1918.90 -2.63 -4.08 76.73 74.60 -0.72 0.53

Automobile M&M 692.35 692.55 0.81 -0.03 83.24 78.82 0.85 0.75

Automobile MARUTI 1179.75 926.00 1.61 27.40 81.27 76.91 -0.08 0.38

Automobile MRF 7473.20 6914.40 3.52 8.08 81.77 70.56 0.81 0.39

Automobile TATAMOTORS 231.40 180.10 4.09 28.48 79.07 83.62 0.19 0.32

Automobile TATAMTRDVR 116.10 86.50 4.03 34.22 88.83 87.23 1.09 1.05

Automobile TVSMOTOR 54.05 52.20 3.74 3.54 73.25 75.25 0.93 0.86

Banking ALBK 152.45 116.65 1.26 30.69 81.74 75.64 1.03 0.99

Banking ANDHRABANK 104.80 79.90 1.75 31.16 75.77 79.94 1.06 1.15

Banking AXISBANK 1047.95 803.05 1.44 30.50 82.93 82.12 -1.48 -0.11

Banking BANKBARODA 793.65 663.40 -1.29 19.63 68.81 77.66 0.61 -0.63

Banking BANKINDIA 339.65 268.50 -0.45 26.50 81.62 77.87 -0.86 -2.55

Banking CANBK 481.05 360.20 1.35 33.55 80.92 80.54 0.40 0.55

Banking CENTRALBK 85.50 67.35 0.53 26.95 89.70 82.44 1.06 1.13

Banking DCB 43.30 32.15 0.58 34.68 82.51 82.11 0.93 1.14

Banking DENABANK 67.35 49.95 1.97 34.83 83.75 85.08 0.82 1.18

Banking DHANBANK 61.20 44.40 2.94 37.84 87.83 80.57 1.24 0.82

Banking FEDERALBNK 415.25 332.50 6.05 24.89 72.32 74.47 0.81 0.59

Banking HDFCBANK 493.95 433.30 0.70 14.00 80.40 78.04 0.76 0.85

Banking ICICIBANK 880.85 691.35 -0.42 27.41 73.33 80.27 0.09 0.78

Banking IDBI 101.05 79.25 -0.44 27.51 82.87 84.11 -1.46 -0.33

Banking INDIANB 219.90 179.85 1.03 22.27 61.99 71.70 0.89 0.33

Banking INDUSINDBK 295.05 231.00 3.35 27.73 57.17 72.15 -0.25 -0.76

Banking IOB 92.10 74.75 -1.39 23.21 75.42 67.87 0.99 1.02

Banking KOTAKBANK 495.85 445.15 -0.14 11.39 77.83 74.63 0.06 0.19

Banking KTKBANK 85.40 66.25 -0.41 28.91 87.57 90.60 1.18 1.33

Banking ORIENTBANK 247.65 196.00 -1.51 26.35 76.78 78.03 0.06 0.42

Banking PNB 976.55 761.85 -2.79 28.18 77.01 80.06 -2.44 -2.14

Banking SBIN 2041.50 1603.75 -0.20 27.30 80.17 79.99 -0.80 -0.10

Banking SOUTHBANK 23.35 20.50 1.08 13.90 84.25 59.83 1.08 1.30

Banking SYNDIBANK 97.90 69.55 1.40 40.76 69.75 79.47 0.98 0.97

Banking UCOBANK 68.85 47.50 0.81 44.95 90.57 89.93 0.66 0.97

Banking UNIONBANK 207.70 165.35 -2.56 25.61 80.77 76.07 0.44 0.67

Banking VIJAYABANK 56.15 45.55 -1.40 23.27 80.37 83.96 0.54 1.22

Banking YESBANK 329.35 239.25 3.08 37.66 77.65 82.36 -0.29 0.01

Capital Goods ABAN 434.10 333.80 -3.09 30.05 70.03 72.48 -1.48 -3.83

Capital Goods ABB 790.55 568.85 1.63 38.97 84.75 82.25 -1.13 -0.89

Capital Goods APIL 370.60 295.30 -2.00 25.50 80.32 85.99 1.04 0.88

Capital Goods BEL 1442.45 1364.55 -0.91 5.71 69.23 74.02 0.81 1.05

Capital Goods BEML 532.00 460.15 0.15 15.61 73.70 67.07 0.61 1.15

Capital Goods BGRENERGY 242.10 181.15 2.39 33.65 82.61 82.51 1.09 1.10

Capital Goods BHEL 280.65 236.50 -0.28 18.67 88.02 82.92 -0.64 0.46

Capital Goods CROMPGREAV 143.10 125.05 4.61 14.43 57.93 81.17 0.53 0.05
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Capital Goods CUMMINSIND 416.95 345.60 -0.52 20.65 60.43 71.86 -0.45 0.72

Capital Goods LT 1335.50 1008.20 -0.75 32.46 77.95 77.53 0.36 0.68

Capital Goods PRAJIND 84.75 75.55 3.92 12.18 67.44 72.02 0.77 1.08

Capital Goods PUNJLLOYD 51.45 40.15 0.88 28.14 86.66 89.43 -0.87 -1.37

Capital Goods SIEMENS 761.20 638.30 -0.42 19.25 81.15 80.71 1.14 0.69

Capital Goods STRTECH 37.80 28.55 3.56 32.40 72.91 78.80 -0.53 1.34

Capital Goods VOLTAS 98.30 73.35 3.31 34.01 82.36 85.01 1.03 1.01

Cement ACC 1184.15 1161.65 0.65 1.94 75.94 77.29 0.88 0.72

Cement AMBUJACEM 161.50 158.05 0.87 2.18 76.03 75.97 0.12 0.55

Cement CENTURYTEX 274.90 224.00 4.33 22.72 93.22 88.14 1.12 0.89

Cement GRASIM 2506.90 2463.15 0.59 1.78 80.91 79.03 0.90 -0.49

Cement INDIACEM 82.00 67.50 4.79 21.48 84.36 83.54 0.80 1.00

Cement JPASSOCIAT 72.30 53.70 2.41 34.64 70.43 86.25 -0.75 0.91

Cement ULTRACEMCO 1248.80 1165.20 2.29 7.17 74.76 79.62 0.73 0.57

Fertilisers CHAMBLFERT 83.90 76.85 3.58 9.17 59.63 65.17 0.78 0.67

Fertilisers TATACHEM 329.85 310.10 0.14 6.37 65.97 76.73 1.09 0.64

Fertilisers UNIPHOS 144.95 126.95 3.76 14.18 85.13 86.45 1.15 0.82

Finance BAJAJHLDNG 676.95 684.75 1.44 -1.14 70.53 58.55 1.31 1.35

Finance HDFC 713.60 658.25 1.91 8.41 83.37 80.64 0.62 0.46

Finance IDFC 129.75 94.90 2.89 36.72 78.93 86.19 0.15 0.48

Finance IFCI 27.65 23.85 2.41 15.93 77.52 73.98 1.10 0.73

Finance INDIAINFO 56.85 45.25 4.03 25.64 82.65 76.09 0.89 -0.18

Finance JINDALSWHL 523.30 386.75 3.51 36.60 0.00 81.70 0.00 1.38

Finance LICHSGFIN 250.90 220.30 -2.26 13.89 78.19 82.70 -2.90 -1.52

Finance PFC 168.35 132.95 2.93 26.63 79.45 70.28 -0.68 0.73

Finance RELCAPITAL 349.00 239.90 2.74 45.48 86.25 85.56 0.95 0.94

Finance SREINFRA 33.00 24.70 7.32 33.60 86.10 89.45 1.23 1.34

Finance SRTRANSFIN 588.30 422.15 3.00 39.36 70.85 75.57 1.01 0.89

FMCG ASIANPAINT 2884.55 2632.50 2.12 9.57 76.38 79.27 1.27 0.54

FMCG BATAINDIA 632.70 537.70 2.79 17.67 84.45 79.54 0.84 0.89

FMCG COLPAL 988.50 989.70 0.39 -0.12 81.02 61.56 1.00 0.74

FMCG DABUR 95.15 102.45 0.05 -7.13 79.52 77.07 1.22 0.83

FMCG GODREJIND 195.55 176.70 4.10 10.67 91.59 88.22 1.16 1.19

FMCG HINDUNILVR 396.25 415.95 0.74 -4.74 76.42 79.16 0.69 0.28

FMCG ITC 207.70 202.85 1.12 2.39 86.02 73.32 0.80 0.99

FMCG KSOILS 7.55 6.00 8.63 25.83 0.00 83.04 0.00 1.57

FMCG MCDOWELL-N 657.90 518.90 14.86 26.79 91.71 87.26 0.92 1.10

FMCG MCLEODRUSS 182.40 189.10 1.36 -3.54 91.34 95.43 0.77 0.86

FMCG RUCHISOYA 93.55 98.45 5.35 -4.98 61.88 92.94 0.27 2.16

FMCG TATAGLOBAL 96.45 90.75 3.27 6.28 84.30 85.38 1.26 1.01

FMCG TITAN 198.70 172.15 3.25 15.42 86.78 85.05 0.40 0.23

FMCG TTKPRESTIG 2382.55 2429.40 -0.77 -1.93 55.16 59.94 -1.05 -0.87

FMCG VIDEOIND 179.95 173.15 -3.38 3.93 33.35 70.84 -3.46 -0.23

Hotels HOTELEELA 35.00 29.25 5.58 19.66 71.35 70.99 0.72 -0.69

Hotels INDHOTEL 64.85 53.05 2.94 22.24 81.16 84.72 0.86 1.14

Index BANKNIFTY 9840.65 8014.60 0.04 22.78 75.60 77.64 -0.16 0.22

Index CNXIT 6074.70 6151.85 1.88 -1.25 60.38 66.74 0.61 0.50

Index DJIA 12852.50 12147.50 2.06 5.80 0.01 0.21 2.04 1.10

Index MINIFTY 5180.65 4674.50 1.16 10.83 64.53 70.11 0.43 0.61

Index NIFTY 5181.55 4673.10 1.19 10.88 73.76 70.64 0.45 0.61
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Infrastructure GMRINFRA 30.45 19.65 4.64 54.96 89.08 87.12 0.33 -0.08

Infrastructure GVKPIL 14.70 11.50 3.16 27.83 89.51 87.28 1.38 1.70

Infrastructure HCC 24.20 16.85 6.14 43.62 85.68 87.57 1.04 1.31

Infrastructure IRB 167.35 133.00 -3.15 25.83 74.84 82.37 -0.56 0.35

Infrastructure IVRCLINFRA 52.55 27.60 5.10 90.40 75.14 84.73 0.38 1.00

Infrastructure JINDALSAW 139.15 127.50 4.86 9.14 80.16 80.58 0.25 0.64

Infrastructure LITL 15.05 9.65 0.33 55.96 88.66 83.52 1.01 1.29

Infrastructure NCC 55.40 33.05 1.93 67.62 75.44 79.90 0.91 1.12

Infrastructure PATELENG 104.90 77.00 3.96 36.23 89.47 87.03 1.11 1.18

Media DCHL 43.25 36.45 4.09 18.66 90.52 84.16 0.93 1.35

Media DISHTV 61.85 59.90 7.57 3.26 88.39 83.92 0.65 0.79

Media SUNTV 285.75 265.30 -0.71 7.71 84.98 77.83 0.86 -0.12

Media ZEEL 125.35 119.05 5.03 5.29 70.36 86.94 0.32 0.95

Metals BHUSANSTL 342.05 306.85 3.46 11.47 80.00 60.08 0.62 -1.63

Metals GMDCLTD 187.20 164.45 4.12 13.83 63.98 64.11 1.16 0.80

Metals HINDALCO 143.35 118.35 -0.17 21.12 83.02 86.17 0.92 0.92

Metals HINDZINC 128.35 118.25 -0.43 8.54 73.17 81.72 -0.27 0.75

Metals JINDALSTEL 545.75 466.20 -0.44 17.06 87.05 85.29 0.96 0.69

Metals JSWISPAT 13.50 9.25 5.88 45.95 78.93 87.38 0.75 1.43

Metals JSWSTEEL 671.50 526.85 2.73 27.46 90.49 87.11 0.83 0.71

Metals NATIONALUM 57.50 50.25 4.74 14.43 80.04 74.24 1.14 1.07

Metals NMDC 185.05 157.45 4.46 17.53 61.96 77.46 0.79 1.10

Metals SAIL 97.95 79.50 3.05 23.21 73.80 83.11 -0.46 0.03

Metals SESAGOA 199.50 160.05 4.89 24.65 75.46 79.71 -0.60 0.31

Metals STER 114.55 91.30 3.15 25.47 82.38 88.64 0.70 0.74

Metals TATASTEEL 447.55 342.95 3.30 30.50 81.82 87.80 0.61 -0.70

Metals WELCORP 129.00 86.80 8.95 48.62 89.70 83.82 1.38 0.61

Oil & Gas BPCL 581.60 482.35 4.38 20.58 70.89 70.94 0.35 0.82

Oil & Gas CAIRN 345.80 303.55 -1.50 13.92 90.15 86.68 -0.01 0.48

Oil & Gas EKC 36.10 26.90 8.08 34.20 88.58 83.76 0.84 1.41

Oil & Gas ESSAROIL 62.75 50.40 0.08 24.50 73.94 82.25 0.56 1.20

Oil & Gas GAIL 369.95 383.50 1.34 -3.53 78.17 69.68 1.04 0.65

Oil & Gas GSPL 83.05 82.30 2.28 0.91 86.40 85.55 1.10 1.10

Oil & Gas HINDOILEXP 119.05 90.65 0.51 31.33 83.88 86.22 1.19 1.07

Oil & Gas HINDPETRO 288.55 250.45 5.39 15.21 88.29 85.72 0.77 0.97

Oil & Gas IGL 351.00 373.10 4.26 -5.92 70.77 69.05 0.88 1.02

Oil & Gas IOC 286.35 254.85 2.67 12.36 79.04 78.93 1.04 0.80

Oil & Gas MRPL 61.70 52.45 3.52 17.64 83.44 84.78 0.57 1.04

Oil & Gas OIL 1203.70 1161.95 2.39 3.59 60.74 70.60 1.12 0.33

Oil & Gas ONGC 275.10 254.20 0.75 8.22 73.71 72.34 0.94 -0.86

Oil & Gas PETRONET 165.25 159.35 3.25 3.70 72.92 80.20 0.79 0.34

Oil & Gas RELIANCE 797.60 719.00 1.80 10.93 80.11 79.00 0.84 0.89

Others COALINDIA 334.55 301.45 1.15 10.98 76.07 82.91 -2.44 0.86

Others COREEDUTEC 256.65 255.55 -1.19 0.43 79.65 79.68 1.24 0.84

Others DELTACORP 76.10 57.70 -1.30 31.89 89.32 85.37 0.86 0.89

Others GITANJALI 300.15 306.20 -1.93 -1.98 0.00 89.01 0.00 1.61

Others GUJFLUORO 497.80 349.90 4.42 42.27 88.57 87.82 0.66 0.92

Others HAVELLS 438.00 384.05 2.34 14.05 62.80 72.34 1.30 -0.31

Others JISLJALEQS 105.00 88.55 -2.46 18.58 85.30 81.62 1.30 0.84

Others JUBLFOOD 872.60 768.85 0.21 13.49 88.54 81.94 0.30 0.28



Rollover Report 25th January 2012

4

Se
ct

or
-w

is
e 

a
ll

 s
cr

ip
 i

n
fo

Sector Script Name Futures 
Price 

25JAN

Futures 
Price 

29DEC

Day 
Change 

(%)

Expiry 
Change 

(%)

Current 
Expiry
Rolls

3m Avg
Rolls 
(%)

Current 
Expiry

Roll cost

3m Avg roll 
Cost (%)

Others SINTEX 79.55 62.50 8.45 27.28 90.28 89.50 1.14 1.02

Others VIPIND 111.05 81.30 0.45 36.59 83.46 74.20 0.59 0.39

Pharma AUROPHARMA 111.40 85.40 9.65 30.44 85.52 81.71 1.09 1.12

Pharma BIOCON 268.90 269.70 -2.25 -0.30 81.97 71.74 1.26 0.76

Pharma CIPLA 344.85 324.85 0.13 6.16 81.03 78.22 0.74 1.12

Pharma DIVISLAB 812.95 775.05 2.38 4.89 73.63 74.10 1.03 0.88

Pharma DRREDDY 1662.25 1584.65 1.07 4.90 77.80 71.92 0.79 0.86

Pharma FORTIS 99.60 84.75 0.25 17.52 86.46 82.24 0.76 -0.72

Pharma GLAXO 1961.40 1945.25 0.62 0.83 55.03 48.46 1.29 0.76

Pharma LUPIN 462.85 442.90 3.86 4.50 79.13 78.26 0.81 0.51

Pharma OPTOCIRCUI 245.65 202.75 5.11 21.16 69.80 79.98 0.08 -0.61

Pharma ORCHIDCHEM 168.90 131.75 0.48 28.20 79.29 80.70 0.90 0.94

Pharma PIRHEALTH 414.05 387.45 0.51 6.87 81.07 89.38 1.14 0.79

Pharma RANBAXY 477.90 406.60 2.01 17.54 66.26 76.53 0.72 0.76

Pharma SUNPHARMA 523.05 501.25 1.24 4.35 87.79 82.33 1.11 0.92

Power ADANIPOWER 89.05 64.00 -0.34 39.14 84.76 85.46 0.85 0.99

Power AREVAT&D 179.80 162.10 1.61 10.92 76.09 78.25 0.95 -0.35

Power BFUTILITIE 376.45 287.20 3.28 31.08 80.24 83.73 0.74 0.98

Power CESC 252.70 198.95 4.23 27.02 73.95 82.04 0.84 1.10

Power JPPOWER 43.85 37.00 6.69 18.51 90.60 84.29 0.57 0.93

Power JSWENERGY 54.55 37.90 3.02 43.93 89.48 88.17 1.11 1.36

Power NEYVELILIG 85.55 73.40 6.01 16.55 80.18 84.75 1.00 1.43

Power NHPC 20.75 18.15 2.47 14.33 91.00 88.46 1.22 1.42

Power NTPC 173.65 162.20 -0.63 7.06 83.40 87.27 -0.63 0.92

Power POWERGRID 101.80 101.05 1.19 0.74 71.71 77.88 0.94 0.91

Power PTC 50.60 39.90 3.79 26.82 87.75 83.20 1.20 1.21

Power RECLTD 194.45 150.70 2.72 29.03 58.77 73.94 -1.77 0.96

Power RELINFRA 518.05 347.35 7.67 49.14 82.15 80.18 0.83 0.86

Power RPOWER 97.95 72.70 2.62 34.73 82.72 85.78 0.56 0.18

Power SUZLON 27.45 17.60 3.20 55.97 82.91 90.14 0.73 -0.04

Power TATAPOWER 106.50 88.20 -1.21 20.75 76.90 77.31 1.00 0.51

Realty DLF 220.20 186.65 0.55 17.97 80.63 86.00 0.48 -0.41

Realty HDIL 83.60 54.25 2.89 54.10 80.65 81.10 0.91 1.05

Realty IBREALEST 69.50 47.55 7.50 46.16 72.47 85.96 0.72 0.88

Realty SOBHA 259.75 197.70 0.91 31.39 67.24 82.49 1.35 -0.06

Realty UNITECH 27.70 19.55 -1.42 41.69 71.86 77.58 1.28 0.78

Sugar BAJAJHIND 33.25 23.95 6.74 38.83 82.00 84.27 -0.75 0.75

Sugar BALRAMCHIN 45.20 34.20 5.98 32.16 89.29 74.09 0.89 -0.06

Sugar RENUKA 37.20 25.00 5.38 48.80 80.07 85.54 1.09 1.07

Technology 3IINFOTECH 16.40 12.15 -5.20 34.98 84.93 84.99 1.23 1.42

Technology EDUCOMP 212.25 190.85 3.11 11.21 75.54 77.28 1.00 0.45

Technology FINANTECH 717.30 531.20 2.53 35.03 83.53 85.71 1.02 1.05

Technology HCLTECH 422.70 390.20 -1.23 8.33 76.75 78.97 0.45 0.64

Technology HEXAWARE 83.80 75.30 6.96 11.29 78.25 85.21 0.36 0.79

Technology INFY 2680.60 2763.65 2.28 -3.01 81.09 75.71 0.56 0.77

Technology MPHASIS 361.10 299.25 4.39 20.67 72.24 84.49 -1.10 0.73

Technology OFSS 1978.15 1877.20 0.69 5.38 87.60 90.14 1.00 0.54

Technology PATNI 481.45 436.55 1.66 10.29 75.41 65.16 0.66 -0.44

Technology POLARIS 136.20 121.40 -0.18 12.19 75.30 80.33 -0.04 1.03

Technology ROLTA 74.80 55.90 6.63 33.81 75.85 75.67 1.29 -0.31
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Technology TECHM 634.90 576.30 4.21 10.17 44.20 75.92 0.94 -0.10

Technology WIPRO 421.75 399.60 0.55 5.54 78.81 78.95 0.52 0.57

Telecom BHARTIARTL 362.15 343.25 1.66 5.51 77.21 74.53 0.79 0.62

Telecom IDEA 94.40 80.30 1.02 17.56 73.76 76.13 0.37 -0.03

Telecom MTNL 30.15 23.40 5.79 28.85 89.35 88.79 0.50 1.24

Telecom ONMOBILE 78.10 64.15 6.48 21.75 79.97 78.47 1.17 0.99

Telecom RCOM 97.05 68.65 2.21 41.37 78.07 84.09 0.88 0.86

Telecom TATACOMM 237.55 215.50 4.88 10.23 87.48 90.53 0.49 1.01

Telecom TTML 15.80 12.20 7.48 29.51 85.06 80.81 0.32 1.87

Telecom TULIP 111.65 108.80 3.57 2.62 56.73 39.17 1.04 0.86

Textile ABIRLANUVO 839.55 751.05 2.30 11.78 92.34 89.54 1.14 0.96

Textile ALOKTEXT 20.00 18.25 3.36 9.59 97.14 92.98 1.27 0.99

Textile ARVIND 88.45 67.30 -0.34 31.43 59.06 65.79 0.74 0.90

Textile BOMDYEING 429.65 357.00 1.17 20.35 77.39 72.87 1.14 0.71

Textile BRFL 270.20 276.95 2.66 -2.44 73.07 65.51 1.71 -8.24

Textile PANTALOONR 177.75 129.30 -0.45 37.47 78.90 87.44 1.08 0.94

Textile RAYMOND 338.60 309.55 3.90 9.38 87.75 91.03 1.17 1.01

Textile SKUMARSYNF 34.75 24.50 5.62 41.84 95.13 84.28 1.31 1.44

Trading ADANIENT 404.20 315.85 -0.35 27.97 80.94 84.93 1.08 0.80

Transport ABGSHIP 400.65 398.25 -2.48 0.60 91.06 92.42 0.55 0.77

Transport GESHIP 245.90 187.45 7.22 31.18 47.27 72.17 -1.13 0.43

Transport GTOFFSHORE 91.90 76.65 4.61 19.90 0.00 83.16 0.00 1.51

Transport JETAIRWAYS 247.05 173.55 0.80 42.35 74.10 79.32 0.98 0.91

Transport KFA 26.20 21.35 4.17 22.72 0.00 77.32 0.00 0.31

Transport SCI 65.60 49.30 10.25 33.06 84.08 87.13 -0.08 1.25

Disclaimer:

This Document has been prepared by Nirmal Bang Research (A Division of Nirmal Bang Securities PVT LTD). The information, 
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