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NIFTY HIGHLIGHTS

Nifty's 32.5% October Thursday rollover trailed the previous expiry's 40.1%, falling below the 37.0% three-month and 37.1% six-month averages, signaling cautious
investor sentiment. Bank Nifty's transitions slumped to 27.8% versus the prior 35.1%, underperforming the 31.0% three-month and 36.8% six-month averages, highlighting
a temporary financial pullback. Market wide carry-forwards settled at 37.5% on Thursday, down from 40.4% previously and lagging the 39.0% quarterly and 39.2% half-
yearly averages, reflecting ongoing consolidation. October transition expenses edged higher to 0.40% on Thursday from the preceding expiry's 0.34%, underscoring
lingering bullish conviction as traders pay a premium to carry positions. The option data for the October series has a strong Call Open Interest (Ol) at the 23,000-strike
price, followed by 23,200 acting as strong resistance. In contrast, a substantial concentration of Put Ol stand-in as support is observed at 22,500, with additional levels at
22,600.
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Stock & Sector Highlights
- MANAPPURAM, NAM-INDIA, TECHM, ASTRAL and GLENMARK saw higher Sector-Wise Rollover Percentage Change
rollover on Thursday compared to same day of previous expiry. Strong Weak
- NMDC, SUPREMEIND, INFY, COCHINSHIP and APLAPOLLO saw lower SeCion % Change* SR %Change*
q g i 0, -
rollover on Thursday compared to same day of previous expiry. Chemicals 18.25% Metals 19.60%
Capital_Goods 2.38% Oil_Gas -13.98%
- Highest rollover in current expiry for the day is seen in ADANIENSOL, New_Age 0.43% Finance -7.47%
AUROPHARMA, HINDALCO, HDFCBANK and WAAREEENER. FMCG 6.75%
- Lowest rollover in current expiry for the day is seen in INFY, PGEL, NMDC, Telecom -6.47%
SAGILITY and POLYCAB. *%Rollover change compared to previous expiry
Sector-wise Rollover
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Comprehensive Rollover Sector-wise

INDEX 22-Oct-26 24- Sep—76 % Rollover L3 Months|L6 Months| % Rise /

NIFTY 22,687.65 32.52% 0.40% -1.63% 40.08% 0.34% 34.72% 36.20% 37.00% 37.07% -12.27%
BANKNIFTY 54,925.70 27.77% 0.54% -0.92% 35.13% 0.51% 20.84% 37.16% 31.04% 36.82% -24.59%

% Rollover | Roll Cost Roll Cost | 20-08-2026 | 23-07-2026 Fall

ASHOKLEY 146.03 31.42% -0.30% -7.16% 34.34% 0.45% 31.53% 33.11% 32.99% 38.48% -18%

BAJAJ-AUTO

10,155.00 32.08% 0.40% -9.40% 36.32% 0.44% 35.46% 36.07% 35.95% 40.17% -20%

BOSCHLTD 44,070.00 31.22% 0.39% -7.71% 37.68% 0.34% 46.13% 41.94% 41.92% 42.93% -27%

FORCEMOT 16,768.00 41.73% -0.50% -2.18% 43.33% -0.27% 29.61% 36.76% 36.57% 46.32% -10%

HYUNDAI 1,895.50 48.25% -2.38% -8.01% 36.00% -0.79% 33.76% 36.63% 35.46% 44.80% 8%

MARUTI 11,170.00 36.04% 0.48% -6.84% 49.99% 0.51% 47.42% 38.90% 45.44% 50.49% -29%

SONACOMS 764.90 44.17% -1.11% -6.30% 41.40% -0.04% 38.00% 28.01% 35.80% 36.68% 20%

TVSMOTOR 3,974.00 31.75% 0.58% -2.86% 39.72% 0.52% 39.04% 43.92% 40.89% 44.16% -28%

22-Oct-26 24-Sep-26 % Rollover L3 Months [L6 Months| % Rise /

Roll Cost | Price_Chg Roll Cost | 20-08-2026 | 23-07-2026 Fall

AUBANK 953.90 44.38% 0.52% -4.62% 48.54% 0.45% 48.03% 43.30% 46.62% 43.78% 1%

BANDHANBNK 158.44 43.83% 0.51% -13.37% 62.62% 0.56% 11.75% 60.71% 45.03% 48.21% -9%

BANKINDIA 136.20 31.40% 0.37% -1.13% 36.18% 0.52% 31.97% 32.71% 33.62% 40.70% -23%

FEDERALBNK 347.80 41.53% 0.45% 5.55% 49.39% 0.50% 40.11% 50.72% 46.74% 45.80% -9%

ICICIBANK 1,398.50 50.66% 0.52% 4.80% 45.33% 0.53% 52.67% 42.92% 46.97% 52.25% -3%

INDIANB 855.70 33.24% 0.19% 3.10% 31.66% 0.18% 29.89% 28.09% 29.88% 34.06% -2%

KOTAKBANK 437.00 44.69% 0.54% 7.90% 47.71% 0.49% 46.39% 54.25% 49.45% 53.37% -16%

PNB 122.50 37.57% 0.52% 4.59% 39.78% 0.51% 43.81% 45.82% 43.14% 44.86% -16%

SBIN 970.00 42.67% 0.53% -0.87% 44.67% 0.51% 40.52% 52.42% 45.87% 48.54% -12%

YESBANK 16.05 42.76% 0.50% -28.48% 47.60% 0.53% 36.76% 33.70% 39.35% 44.72% -4%
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Comprehensive Rollover Sector- wise

Capital_Good _ 22-Oct-26 24-Sep-26 % Rollover L3 Months |[L6 Months| % Rise /
apita oodas
S Close | % Rollover [ Roll Cost | Price_Chg | % Rollover | Roll Cost | 20-08-2026 | 23-07-2026 Fall

ABB 6,464.50 29.53% 0.42% -9.32% 35.01% 0.41% 30.55% 34.40% 33.32% 43.45% -32%

ASTRAL 1,386.50 36.08% 0.56% -0.40% 23.21% 0.38% 51.45% 40.35% 38.34% 43.91% -18%

BEL 364.50 45.39% 0.49% -7.02% 36.93% 0.52% 42.27% 41.92% 40.37% 44.05% 3%

BLUESTARCO 1,564.50 47.56% -1.94% 2.59% 46.84% -0.91% 47.27% 43.33% 45.81% 49.34% -4%

CUMMINSIND 4,460.00 39.08% 0.46% -10.32% 38.18% 0.51% 31.32% 35.86% 35.12% 41.61% -6%

GVT&D 3,740.00 28.25% 0.53% -12.75% 39.62% 0.45% 37.45% 39.38% 38.82% 31.30% -10%

HAVELLS 1,073.00 34.54% 0.32% -1.56% 44.59% -0.66% 35.76% 38.06% 39.47% 43.44% -20%

LT 3,638.30 40.58% 0.48% -5.70% 37.53% 0.51% 44.85% 35.34% 39.24% 44.20% -8%

POLYCAB 7,671.00 20.19% 0.46% -8.31% 25.08% 0.23% 34.56% 35.68% 31.77% 37.62% -46%

PREMIERENE 863.80 45.74% -1.05% -3.81% 40.00% -0.18% 31.35% 40.87% 37.41% 42.85% 7%

SUPREMEIND 3,491.20 24.71% 0.15% 1.67% 51.10% 0.49% 47.71% 44.73% 47.85% 45.26% -45%

VOLTAS 989.10 27.85% 0.44% -11.16% 38.28% 0.40% 36.60% 27.60% 34.16% 39.68% -30%

22-Oct-26 24-Sep-26 % Rollover L3 Months [L6 Months| % Rise /

AMBUJACEM 363.00 33.41% 0.55% -5.49% 26.21% 0.40% 36.04% 35.37% 32.54% 41.83% -20%

SHREECEM 22,330.00 26.99% -0.96% -0.09% 35.89% -0.85% 39.76% 36.89% 37.51% 40.68% -34%

ULTRACEMCO 10,958.00 41.54% 0.51% -0.89% 48.70% 0.50% 48.90% 48.86% 48.82% 50.66% -18%

Close Roll Cost | Price_Chg Roll Cost | 20-08-2026 | 23-07-2026 Fall

SOLARINDS 19,010.00 45.19% 0.32% -2.41% 41.17% 0.38% 39.29% 38.57% 39.68% 41.99% 8%

UPL 514.10 43.62% 0.51% -6.46% 34.53% 0.39% 28.27% 37.57% 33.46% 37.78% 15%
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Comprehensive Rollover Sector-wise

0s
3600NE 1,047.00 39.62% -0.80% -3.13% 41.41% -0.44% 41.93% 42.45% 41.93% 45.02% -12%

ANGELONE 291.25 27.82% 0.41% 0.19% 31.08% 0.15% 35.55% 35.96% 34.20% 38.48% -28%

BAJAJHLDNG 11,293.00 0.00% 0.00% 3.44% 37.32% 0.45% 18.68% 43.87% 33.29% 34.37% -100%
BSE 3,265.00 31.13% 0.43% 2.55% 33.80% 0.25% 42.53% 31.24% 35.86% 40.74% -24%

CDSL 1,225.00 27.87% 0.25% -7.20% 32.28% 0.36% 35.50% 37.38% 35.05% 46.41% -40%

HDFCAMC 2,273.20 43.82% 0.53% -4.50% 38.75% 0.52% 39.75% 48.46% 42.32% 43.41% 1%

ICICIGI 1,633.00 29.89% 0.53% 3.55% 33.67% 0.28% 32.10% 33.08% 32.95% 41.04% -27%

IREDA 102.61 50.99% -4.57% -6.81% 45.28% -2.96% 50.41% 48.23% 47.97% 52.19% -2%

KFINTECH 842.40 48.52% -1.64% -6.19% 46.47% -1.43% 43.86% 25.62% 38.65% 42.13% 15%

LICI 387.50 29.58% 0.53% -4.56% 34.49% 0.43% 38.52% 36.14% 36.38% 44.21% -33%

MANAPPURAM 301.90 31.03% 0.45% -7.09% 3.60% -0.02% 3.60% 19.64% 8.95% 28.61% 8%

MFSL 1,223.30 30.18% 0.53% -13.24% 32.21% 0.38% 34.23% 25.75% 30.73% 35.54% -15%

MUTHOOTFIN 2,415.00 38.60% 0.42% -14.52% 38.94% 0.34% 31.71% 33.42% 34.69% 41.94% -8%

=

FC 326.90 23.89% 0.40% -3.67% 40.00% 0.50% 60.51% 32.14% 44.22% 45.83% -48%

RECLTD 301.10 36.59% -1.22% -2.32% 43.35% -0.80% 54.58% 37.39% 45.11% 41.40% -12%

SBILIFE 1,642.90 40.61% 0.49% -6.39% 35.98% 0.45% 45.45% 46.52% 42.65% 46.70% -13%

22-Oct-26 24-Sep-26 % Rollover L3 Months |L6 Months| % Rise /

ASIANPAINT 2,284.80 30.77% 0.36% -4.51% 42.51% 0.46% 39.83% 41.25% 41.20% 43.34% -29%

COLPAL 1,685.00 40.10% -0.84% -9.15% 35.03% 0.32% 38.19% 27.62% 33.61% 39.09% 3%

GODFRYPHLP 1,727.00 31.06% -1.29% -12.51% 28.43% -0.05% 43.54% 28.14% 33.37% 39.30% -21%

HINDUNILVR 1,828.30 36.16% -0.52% -5.44% 34.77% 0.46% 45.08% 37.19% 39.01% 42.80% -16%

JUBLFOOD 404.90 34.98% -1.11% -15.45% 30.53% -0.50% 41.21% 35.96% 35.90% 40.26% -13%

MARICO 775.00 29.87% 0.50% -6.01% 27.58% 0.40% 39.99% 47.66% 38.41% 41.72% -28%

PATANJALI 354.95 24.91% 0.43% -12.33% 43.41% 0.51% 16.65% 38.57% 32.88% 35.81% -30%

RADICO 4,201.30 35.60% 0.58% -6.25% 33.30% 0.56% 35.09% 22.43% 30.27% 24.96% 43%
TITAN 4,350.00 37.44% 0.51% -9.98% 48.06% 0.52% 41.89% 42.26% 44.07% 44.35% -16%
UNITDSPR 1,284.50 33.88% 0.51% -9.75% 40.67% 0.50% 40.96% 38.15% 39.93% 42.97% -21%
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Comprehensive Rollover Sector-wise

INFRA

ADANIENT 2,550.00 37.01% 0.52% -12.07% 46.15% 0.46% 27.07% 36.20% 36.47% 38.17% -3%
COCHINSHIP 1,163.90 23.54% -0.69% -15.04% 41.92% -0.07% 26.31% 31.05% 33.09% 41.34% -43%
GMRAIRPORT 87.40 35.58% 0.48% -10.22% 41.13% 0.48% 35.33% 28.71% 35.06% 38.23% -7%

IRFC 77.00 46.33% -1.34% -3.58% 42.59% -1.12% 47.24% 45.66% 45.16% 50.61% -8%

RVNL 187.18 42.45% -0.55% -9.14% 34.68% -0.06% 39.35% 37.45% 37.16% 45.89% -7%

Roll Cost % Rollover | Roll Cost | 20-08-2026 | 23-07-2026 Fall

2,052.40 29.01% 0.48% -6.06% 51.45% 0.52% 41.37% 23.02% 38.61% 47.24% -39%

APLAPOLLO

HINDALCO 885.60 51.41% 0.55% -9.82% 51.99% 0.54% 47.94% 46.71% 48.88% 52.15% -1%
HINDZINC 518.00 31.86% 0.51% -11.78% 29.92% 0.51% 39.89% 31.63% 33.81% 37.23% -14%

JSWSTEEL 1,220.00 36.35% 0.54% -4.18% 45.28% 0.53% 44.26% 54.44% 47.99% 52.88% -31%

NMDC 68.88 17.77% 0.44% -14.77% 38.43% -0.72% 31.35% 45.51% 38.43% 39.19% -55%

TATASTEEL 172.33 41.39% 0.52% -8.34% 51.63% 0.49% 45.65% 45.39% 47.56% 48.64% -15%

22-Oct-26 24-Sep-26 % Rollover L3 Months | L6 Months| % Rise /

% Rollover 0052026 Fal
DELHIVERY 390.00 27.50% 0.46% -8.52% 36.04% 0.53% 32.72% 29.13% 32.63% 37.74% -27%
ETERNAL 304.45 34.66% 0.48% -9.25% 40.90% 0.45% 31.27% 45.57% 39.25% 43.69% -21%
NYKAA 321.90 33.61% -0.02% -4.00% 31.98% 0.49% 33.52% 40.07% 35.19% 37.20% -10%
POLICYBZR 1,037.90 26.36% 0.52% -14.02% 37.19% 0.29% 28.70% 24.72% 30.20% 41.22% -36%
VMM 87.99 50.41% -0.50% -16.57% 37.70% 0.20% 45.22% 49.65% 44.19% 44.96% 12%

Roll Cost | Price_Chg Roll Cost | 20-08-2026 | 23-07-2026 Fall

GAIL 168.49 32.44% 0.47% -3.08% 39.71% 0.45% 39.62% 39.52% 39.62% 44.06% -26%

10C 130.98 31.08% 0.52% -3.88% 36.40% 0.52% 33.56% 43.62% 37.86% 40.10% -22%

ONGC 225.00 31.76% 0.48% -5.86% 34.59% 0.36% 45.89% 24.95% 35.14% 42.39% -25%

RELIANCE 1,184.50 45.42% 0.53% -2.85% 46.41% 0.51% 45.17% 43.58% 45.05% 49.79% -9%

] 22-Oct-26 24-Sep-26 | %Rollover  [L3 Months|L6 Months| % Rise
— : L3 ot L Monts] e ise/

BHARTIARTL 1,895.00 49.88% 0.56% 5.52% 47.48% 0.56% 45.36% 67.93% 53.59% 53.45% -7%

INDUSTOWER 381.85 43.18% 0.64% 0.53% 52.38% 0.51% 45.53% 39.29% 45.73% 46.42% -7%
22-Oct-26 24-Sep-26 % Rollover L3 Months [L6 Months| % Rise /
PAGEIND 34,425.00 34.07% 0.01% -8.20% 34.82% 0.19% 34.26% 29.83% 32.97% 40.48% -16%
TRENT 2,775.80 33.92% 0.31% 2.81% 36.84% 0.17% 38.63% 47.85% 41.11% 48.57% -30%
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Comprehensive Rollover Sector-wise

% Rise /

Close Price Chg Roll Cost | 20062026 | 25072026 | Avg s | Fan

APOLLOHOSP 7,604.50 39.82% 0.48% -14.45% 51.32% 0.54% 42.76% 52.43% 48.84% 49.17% -19%

BIOCON 330.30 34.56% 0.53% -14.65% 36.62% 0.54% 32.58% 31.76% 33.65% 38.07% -9%

DIVISLAB 9,162.00 43.85% 0.54% -4.58% 50.36% 0.54% 49.62% 50.12% 50.03% 46.47% -6%

FORTIS 726.65 45.39% 0.53% -17.18% 44.79% 0.45% 45.22% 44.17% 44.73% 45.99% -1%
GLENMARK 219850  5043%  046%  950%  311%  0S%  SL96%  2677%  061% 384k 3%
LAURUSLABS 2,002.50 50.55% 0.41% -1.17% 43.50% 0.53% 38.60% 50.37% 44.16% 46.55% 9%
LUPIN 192200 3089%  049%  851%  2043%  0S0%  30S%  3769%  325%  3B3N% A%
MANKIND 2,275.60 28.15% 0.00% -8.98% 32.35% 0.25% 32.73% 30.45% 31.84% 42.00% -33%
SAGILITY 45.39 18.98% 0.35% 0.87% 27.43% 0.53% 0.00% 0.00% 9.14% 4.57% 315%

TORNTPHARM 4,615.30 35.17% 0.51% -6.35% 49.84% 0.44% 36.16% 54.39% 46.80% 50.27% -30%

POWER | moax [ Sp | GRolover |10 MomhlL6 Monthsl %Rise/
% Rollover | Roll Cost Roll Cost | 20-08-2026 | 23-07-2026 Fall

ADANIENSOL 1,295.40 61.45% 0.51% -3.36% 45.91% 0.51% 40.98% 35.17% 40.69% 43.87% 40%
ADANIGREEN  1230.00  4099%  048%  235%  4337%  031%  2805%  3772%  3638%  4L6% 2%
ADANIPOWER 185.27 35.44% 0.57% -7.12% 30.92% 0.43% 31.30% 36.39% 32.87% 36.60% -3%
IEX 104.00 20.22% 0.39% -6.47% 34.94% 0.58% 30.62% 23.07% 29.54% 35.54% -43%
INOXWIND 11 3225%  040%  1502%  S461%  043%  B469%  3705%  4218%  4L8Sn %
JSWENERGY 463.90 29.07% 0.42% -9.04% 25.92% 0.44% 27.56% 42.43% 31.97% 42.48% -32%
NHPC 72.38 39.47% -1.05% -5.08% 27.31% -0.22% 48.23% 46.08% 40.54% 45.07% -12%

POWERGRID 248.40 41.41% -1.27% -6.76% 36.77% 0.45% 52.93% 39.74% 43.15% 49.47% -16%

TATAPOWER 353.50 29.73% 0.51% -2.74% 28.61% 0.49% 47.10% 33.39% 36.37% 40.45% -26%

meatTy || 2oax [ 2tsepX L6 Months| % Rise/
Roll Cost | Price_Chg Roll Cost | 20-08-2026 | 23-07-2026 Fall

DLF 663.25 31.83% 0.25% -1.07% 35.64% 0.41% 35.68% 52.13% 41.15% 41.87% -24%

INDHOTEL 782.30 39.41% 0.61% 7.34% 38.16% 0.51% 47.84% 42.91% 42.97% 46.76% -16%

NBCC 70.50 24.82% 0.30% -14.38% 31.39% 0.34% 33.02% 29.08% 31.16% 37.07% -33%

PHOENIXLTD 1,909.90 36.47% 0.39% -2.31% 33.45% 0.45% 29.67% 31.32% 31.48% 37.50% -3%

% Rollover L3 Months [L6 Months| % Rise /

COFORGE 1,908.80 25.30% 0.54% 6.88% 28.77% 0.53% 40.52% 36.08% 35.12% 39.69% -36%

INFY 1,153.35 15.97% 0.12% 13.69% 32.03% 0.41% 31.10% 35.10% 32.74% 42.66% -63%

LT™M 4,274.00 39.89% -1.99% 5.84% 47.93% -1.67% 60.37% 36.98% 48.43% 50.71% -21%

OFSSs 9,843.00 32.68% -0.63% -9.90% 43.39% -0.89% 36.15% 40.90% 40.15% 45.76% -29%

TATAELXSI 3,846.80 40.19% -0.28% 20.82% 39.87% 0.05% 40.74% 46.15% 42.25% 52.78% -24%

TECHM 1,829.10 39.27% 0.46% 18.54% 21.24% -0.22% 29.22% 37.80% 29.42% 39.09% 0%
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