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NIFTY HIGHLIGHTS

Nifty October Monday rollover printed at 61.8%, trailing the previous 63.2% and three/six-month averages of 62.0% and 62.4%, signaling broader institutional hesitation
at current index levels. Bank Nifty's rollover surged to 67.0% versus the prior 65.9% and 64.4% three/six-month averages, showcasing decisive bullish divergence in
financial sector positioning. Market wide rollover dipped to 81.0% versus the previous 81.4% and lagging three/six-month averages (81.4%, 81.6%), reflecting systemic
de-risking and sidelined capital across broader markets. October rollover cost climbed to 0.55% on Monday, expanding from 0.40% during the previous expiry, confirming
long-bias conviction as participants aggressively absorb higher carrying premiums. The option data for the October series indicates a strong Call Open Interest (Ol) at
the 23,000-strike price, followed by 22,800. In contrast, a substantial concentration of Put Ol is observed at 22,200, with additional levels at 22,500.
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Stock & Sector Highlights
- MANAPPURAM, NAM-INDIA, ICICIGI, ZYDUSLIFE and TECHM saw higher Sector-Wise Rollover Percentage Change
rollover on Monday compared to same day of previous expiry. Strong Weak
- AMBUJACEM, OIL, TRENT, INOXWIND and NATIONALUM saw lower rollover on Sector % Change* Sector % Change*
Monday compared to same day of previous expiry. Realty 6.56% Textile -14.03%
. ) ) ) . Chemicals 5.16% Cement -8.03%
- Highest rollover in current expiry for the day is seen in PHOENIXLTD, UNOMINDA, Capital_Goods 2.23% Telecom -5.34%
MPHASIS, ICICIBANK and MOTHERSON. Fina_nce 1.51% Oil Gas -4.73%
- Lowest rollover in current expiry for the day is seen in AMBUJACEM, FMCG *%Roll &"42% Bank_ing - -1.53%
NATIONALUM, PFC, KAYNES and SHREECEM. %Rollover change compared to previous expiry
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Comprehensive Rollover Sector-wise

NIFTY 22,753.20 61.76% 0.55% —0.12% 63.19% 0.40% 64.00% 58.89% 62.03% 62.40% -1.02%
BANKNIFTY 54,366.70 67.02% 0.73% -0.19% 65.90% 0.55% 64.41% 62.77% 64.36% 64.42% 4.03%

AUTO
ASHOKLEY 141.90 74.40% 0.00% -8.58% 75.89% 0.51% 77.62% 78.78% 77.43% 77.65% -4%
BAJAJ-AUTO 10,071.00 79.07% 0.69% -8.64% 82.35% 0.50% 82.99% 76.72% 80.69% 81.10% -3%

BOSCHLTD 44,900.00 86.29% 0.68% -4.51% 89.41% 0.50% 83.58% 90.53% 87.84% 87.60% -1%

FORCEMOT 16,588.00 87.39% -0.41% -2.99% 84.64% -0.71% 71.76% 85.21% 80.54% 82.95% 5%

HYUNDAI 1,868.00 83.62% -1.47% -8.91% 82.07% -1.16% 83.74% 81.52% 82.44% 82.54% 1%

MARUTI 11,220.00 69.73% 0.52% -6.56% 75.61% 0.47% 82.58% 81.05% 79.75% 83.86% -17%

SONACOMS 781.90 79.09% -0.17% -3.22% 91.41% -0.18% 67.11% 64.27% 74.26% 79.48% 0%

TVSMOTOR 3,996.00 82.77% 0.61% -2.42% 90.93% 0.53% 86.95% 94.96% 90.95% 90.16% -8%

UNOMINDA 1,069.30 92.81% -0.13% -8.84% 89.47% -0.09% 92.85% 90.59% 90.97% 90.66% 2%

_ 26-Oct-26 % Rollover L3 Months |L6 Months| % Rise /

AUBANK 869.00 88.61% 0.59% —12.69% 84.99% 0.42% 90.96% 88.40% 88.12% 85.91% 3%

BANKING

BANDHANBNK 150.86 81.31% 0.55% -16.65% 90.18% 0.52% 85.40% 87.71% 87.76% 87.37% -7%

BANKINDIA 126.32 76.78% 0.56% -2.82% 79.25% 0.48% 77.29% 81.62% 79.39% 79.79% -4%

FEDERALBNK 344.40 82.92% 0.44% 5.97% 87.24% 0.21% 90.74% 94.59% 90.86% 87.86% -6%

ICICIBANK 1,403.00 90.57% 0.69% 7.76% 84.06% 0.68% 88.63% 85.43% 86.04% 86.02% 5%

INDIANB 830.00 78.35% 0.52% 3.43% 74.71% 0.46% 71.53% 71.06% 72.43% 76.78% 2%

KOTAKBANK 440.75 80.09% 0.81% 9.76% 83.88% 0.49% 93.23% 88.23% 88.45% 88.48% -9%

RBLBANK 348.50 78.15% 0.07% -14.37% 81.04% 0.39% 77.44% 82.79% 80.42% 76.68% 2%

UNIONBANK 181.20 89.81% 0.62% 5.50% 83.26% 0.48% 83.34% 84.37% 83.66% 83.21% 8%
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Comprehensive Rollover Sector- wise

Capital_Good _ 26-Oct-26 28-Sep-26 % Rollover L3 Months |L6 Months| % Rise /
i

zpital_Goods Roll Cont Rl Cost | 25052006 | 27073006 £an
ABB 6,357.50 77.54% 0.61% -8.82% 77.49% 0.01% 74.58% 74.39% 75.49% 80.22% -3%

ASTRAL 1,349.00 87.89% 0.63% -1.57% 73.93% 0.53% 85.51% 88.38% 82.61% 82.27% 7%

BEL 363.00 81.97% 0.52% -5.84% 68.72% 0.49% 79.68% 77.17% 75.19% 77.60% 6%

BLUESTARCO 1,504.50 84.70% -1.20% -4.50% 86.95% -3.26% 85.98% 87.60% 86.84% 86.44% -2%

CUMMINSIND 4,385.50 85.39% 0.51% -9.67% 82.49% 0.47% 76.46% 76.94% 78.63% 81.27% 5%

GVT&D 3,790.00 78.34% 0.50% -9.83% 81.53% 0.62% 77.56% 83.96% 81.02% 55.71% 41%

HAVELLS 1,009.90 79.15% 0.26% -6.92% 86.31% -1.32% 84.63% 83.65% 84.86% 81.80% -3%

LT 3,680.00 78.95% 0.54% -2.29% 80.49% 0.47% 84.48% 80.39% 81.79% 82.93% -5%

POLYCAB 7,739.00 75.48% 0.57% -5.52% 58.42% 0.18% 80.04% 75.56% 71.34% 74.51% 1%

PREMIERENE 840.60 84.02% -1.44% -7.22% 78.30% -0.97% 79.92% 90.67% 82.96% 81.67% 3%

SUPREMEIND 3,250.00 81.64% -0.26% -7.14% 85.33% 0.40% 82.23% 83.74% 83.77% 83.72% -2%

VOLTAS 947.60 76.18% 0.67% -16.55% 76.37% 0.46% 75.48% 79.46% 77.10% 80.02% -5%

% Rise /
Fall

AMBUJACEM 368.00 60.75% 0.58% -1.70% 86.91% 0.51% 85.13% 85.66% 85.90% 86.11% -29%

SHREECEM 23,540.00 67.55% 0.04% 6.18% 78.32% -0.63% 86.49% 80.08% 81.63% 85.33% -21%

SOLARINDS 18,683.00 80.76% 0.23% -2.44% 75.71% 0.50% 81.29% 86.22% 81.07% 82.28% -2%

UPL 497.70 81.55% 0.53% -9.43% 84.58% 0.46% 72.43% 78.03% 78.35% 76.70% 6%
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Comprehensive Rollover Sector-wise

I 26-Oct-26 28-Sep-26 L3 Months [L6 Months| % Rise /
Roll Cost % Rollover | Roll Cost | 24-08-2026 | 27-07-2026 Fall

3600NE 975.00 77.60% 0.37% -6.70% 76.16% -0.41% 71.80% 80.92% 76.29% 76.21% 2%

FINANCE

ANGELONE 282.60 74.86% 0.58% 1.22% 77.19% 0.48% 72.20% 74.41% 74.60% 72.51% 3%

BAJAJHLDNG 11,050.00 0.00% 0.00% 2.31% 85.72% 0.50% 51.20% 92.47% 76.46% 75.97% -100%
BSE 3,359.00 72.80% 0.55% 8.44% 64.81% 0.25% 75.19% 72.75% 70.92% 72.80% 0%

CDSL 1,196.00 73.13% 0.58% -7.21% 66.07% 0.19% 82.15% 75.64% 74.62% 79.30% -8%

HDFCAMC 2,258.40 85.73% 0.53% -1.91% 87.58% 0.54% 89.89% 87.13% 88.20% 88.85% -4%

ICICIGI 1,580.00 85.11% 0.88% 2.60% 60.16% 0.38% 82.13% 81.50% 74.60% 81.98% 4%

IREDA 101.87 84.23% -4.56% -11.28% 87.73% -4.95% 82.61% 86.60% 85.65% 84.82% -1%

KFINTECH 829.00 84.21% -0.36% -6.23% 82.15% -1.26% 79.28% 69.68% 77.04% 79.16% 6%

LICI 380.95 80.48% 0.54% -4.92% 85.76% 0.35% 77.87% 75.42% 79.68% 81.72% -2%

MANAPPURAM 287.50 83.69% 0.35% -8.15% 25.13% 0.72% 84.02% 74.61% 61.25% 71.25% 17%

MFSL

1,240.10 83.91% 0.44% -14.12% 79.80% 0.52% 87.76% 85.51% 84.36% 86.98% -4%

MUTHOOTFIN 2,395.80 80.74% 0.58% -13.20% 71.67% 0.48% 78.05% 85.43% 78.38% 80.02% 1%

PFC 318.30 66.35% 0.52% -3.55% 75.86% 0.50% 87.75% 71.02% 78.21% 79.30% -16%

RECLTD 298.20 79.64% -0.79% -1.67% 82.25% -1.50% 86.08% 86.14% 84.82% 78.06% 2%

SBILIFE 1,643.70 88.64% 0.52% -4.88% 91.98% 0.21% 88.55% 90.25% 90.26% 86.04% 3%

ASIANPAINT 2,322.00 86.54% 0.39% —4‘05% 82.32% 0.47% 79.83% 88.84% 83.66% 83.02% 4%

FMCG

COLPAL 1,615.50 87.37% -0.82% -12.48% 82.15% 0.38% 80.01% 83.58% 81.91% 85.08% 3%

GODFRYPHLP 1,664.00 79.13% -0.78% -13.85% 83.08% -1.19% 69.01% 84.12% 78.74% 80.67% -2%

HINDUNILVR 1,818.60 80.83% -0.47% -4.08% 77.26% 0.53% 79.78% 79.04% 78.69% 80.82% 0%

422.90 83.54% -0.99% -11.66% 81.15% -1.27% 72.36% 81.25% 78.25% 75.51% 11%
MARICO 775.15 75.54% 0.51% -4.68% 78.03% 0.47% 82.86% 93.08% 84.66% 88.06% -14%
PATANJALI 347.45 82.12% 0.48% -11.09% 87.09% 0.53% 81.74% 80.16% 83.00% 84.97% -3%
RADICO 4,200.00 82.88% 0.83% -6.21% 85.24% 0.68% 83.23% 83.75% 84.07% 54.94% 51%
TITAN 4,323.00 86.36% 0.60% -10.30% 87.14% 0.65% 75.93% 82.79% 81.95% 82.12% 5%

VBL 408.00 84.94% 0.44% -5.12% 86.23% 0.49% 82.19% 78.68% 82.37% 82.13% 3%
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Comprehensive Rollover Sector-wise

26-Oct-26 28

ADANIENT 2,508.00 74.30% 0.55% -11.41% 82.86% 0.55% 79.91% 83.21% 81.99% 80.11% -7%

COCHINSHIP 1,133.90 81.80% 0.26% -14.68% 84.68% -0.23% 80.39% 77.34% 80.80% 81.38% 1%

GMRAIRPORT 89.88 80.16% 0.38% -5.14% 77.81% 0.50% 76.84% 79.97% 78.21% 79.37% 1%

IRFC 74.40 81.50% -0.28% -5.28% 78.14% -2.60% 82.96% 79.59% 80.23% 81.18% 0%

RVNL 182.65 77.06% -0.14% -9.91% 74.71% -0.73% 69.04% 74.32% 72.69% 79.38% -3%

26-Oct-26 28-Sep-26 % Rollover L3 Months |L6 Months| % Rise /
Close Roll Cost Roll Cost | 24-08-2026 | 27-07-2026 Fall
APLAPOLLO 2,077.90 79.46% 0.63% -5.42% 87.01% 0.59% 92.04% 77.50% 85.52% 86.36% -8%

HINDALCO 885.65 88.46% 0.57% -7.35% 83.72% 0.50% 85.82% 80.65% 83.40% 85.09% 4%

JINDALSTEL 1,039.90 82.00% 0.49% -8.75% 79.80% 0.43% 82.24% 79.78% 80.61% 78.00% 5%

NMDC 66.49 87.74% 0.59% -14.13% 87.06% -0.76% 68.39% 78.50% 77.98% 81.30% 8%
TATASTEEL 169.94 81.65% 0.57% -8.78% 85.73% 0.51% 84.03% 80.13% 83.30% 80.84% 1%
VEDL 227.50 78.29% 0.60% -12.16% 68.84% 0.48% 86.50% 67.62% 74.32% 72.07% 9%
New e ol | " 30uz |  86p2 | % Rollover ___|L3Months|LoMonths| %Rise/
DELHIVERY 375.00 71.51% 0.48% -7.98% 85.36% 0.54% 78.25% 82.01% 81.87% 85.66% -17%
ETERNAL 325.55 78.52% 0.46% -1.63% 80.25% 0.36% 74.87% 83.08% 79.40% 81.73% -4%
NYKAA 329.85 86.37% 0.47% 1.34% 89.45% 0.37% 83.09% 87.69% 86.74% 86.04% 0%
POLICYBZR 1,023.00 81.55% 0.63% -11.14% 78.34% 0.54% 87.37% 76.60% 80.77% 83.49% -2%
VMM 88.70 90.49% -0.51% -12.01% 85.68% 0.50% 88.89% 83.21% 85.93% 86.23% 5%

BPCL 290.40 82.91% 0.59% -3.92% 89.13% 0.36% 84.65% 79.41% 84.40% 81.86% 1%

HINDPETRO 343.45 88.78% 0.54% 0.29% 86.60% 0.48% 83.35% 76.49% 82.15% 81.78% 9%

OIL 454.90 68.88% 0.03% -2.80% 89.66% 0.62% 73.02% 80.13% 80.94% 78.76% -13%

RELIANCE 1,201.80 82.92% 0.54% 0.35% 83.68% 0.50% 83.04% 81.15% 82.62% 82.47% 1%

room L L aowas T nsepar | wollover |10 Vonihs Lo Month] %0 Rise/

BHARTIARTL 1,917.50 81.87% 0.78% 8.25% 85.96% 0.51% 89.91% 90.86% 88.91% 88.84% -8%

INDUSTOWER 389.00 80.56% 0.52% 8.06% 90.53% 0.53% 91.52% 78.05% 86.70% 81.71% -1%

% Rise /

Close

SRF 2,340.00 82.94% 0.56% -6.08% 77.31% 0.50% 76.38% 84.46% 79.38% 80.09% 4%
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Comprehensive Rollover Sector-wise

Close Price_Chg Roll Cost | 24-08-2026 | 27-07-2026 : Fall

APOLLOHOSP 7,844.00 82.74% 0.50% -11.47% 91.28% 0.53% 87.32% 92.68% 90.43% 87.18% -5%

BIOCON 328.80 74.46% 0.53% -12.30% 81.36% 0.56% 79.59% 83.53% 81.49% 80.97% -8%

DIVISLAB 9,050.00 86.66% 0.61% -5.24% 91.17% 0.56% 88.43% 88.92% 89.51% 87.51% -1%

FORTIS 734.70 87.53% 0.49% -11.56% 90.58% 0.42% 82.32% 89.89% 87.60% 88.41% -1%

LAURUSLABS 2,058.90 84.88% 0.58% 2.40% 83.58% 0.36% 73.21% 88.56% 81.78% 84.13% 1%

MANKIND 2,312.00 83.39% 0.56% -5.07% 91.53% 0.30% 83.77% 81.17% 85.49% 86.26% -3%

SUNPHARMA 1,740.00 90.34% 0.52% -5.33% 88.27% 0.54% 90.54% 82.92% 87.24% 85.96% 5%

ZYDUSLIFE 1,160.40 85.04% 0.52% -4.49% 65.02% -0.02% 65.16% 89.23% 73.14% 79.31% 7%

28-Sep-26 % Rollover L3 Months |L6 Months| % Rise /

ADANIENSOL 1,258.00 89.20% 0.61% -2.32% 84.44% 0.47% 86.52% 81.99% 84.32% 83.44% 7%

ADANIPOWER 186.55 77.19% 0.54% -4.89% 82.83% 0.52% 73.55% 78.56% 78.31% 76.71% 1%
IEX 103.50 73.78% 0.49% -7.05% 79.05% 0.53% 79.08% 71.29% 76.47% 79.69% 7%
JSWENERGY 449.65 78.97% 0.51% -9.16% 82.35% 0.50% 83.14% 86.66% 84.05% 87.79% -10%
NHPC 70.56 86.26% -0.01% -5.29% 73.77% -1.03% 85.10% 86.42% 81.76% 83.65% 3%
POWERGRID 247.00 81.45% -0.85% -5.67% 84.80% 0.40% 86.79% 78.13% 83.24% 86.38% -6%
TATAPOWER 33850  81.70% 0.59% -6.47% 78.13% 0.46% 81.65% 62.01% 73.93%  76.64% 7%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0%
DLF 662.30 81.27% 0.47% -0.19% 72.45% 0.08% 80.29% 80.78% 77.84% 79.58% 2%

INDHOTEL 795.50 85.41% 0.58% 11.88% 83.95% 0.52% 90.13% 90.73% 88.27% 87.30% -2%

NBCC 68.65 75.94% 0.31% -14.41% 70.44% 0.49% 79.24% 74.29% 74.66% 77.38% -2%

PHOENIXLTD 1,894.00 94.42% 0.41% -2.98% 88.90% 0.41% 72.11% 91.94% 84.32% 83.92% 13%

PRESTIGE 1,396.60 88.09% -0.42% -5.04% 80.12% 0.03% 84.49% 89.02% 84.54% 85.06% 4%

COFORGE 1,993.00 86.93% 0.65% 12.41% 84.16% 0.54% 85.72% 80.79% 83.56% 79.83% 9%

INFY 1,166.00 77.91% 0.61% 16.23% 75.93% 0.50% 73.85% 82.49% 77.42% 82.17% -5%

LTM 4,074.90 76.75% -0.01% -0.40% 88.10% -4.51% 91.50% 86.65% 88.75% 86.62% -11%

OFSS 9,913.00 77.08% 0.06% -8.21% 84.26% -1.17% 84.61% 82.72% 83.86% 84.68% -9%

TATAELXSI 3,724.00 84.84% 0.30% 16.70% 80.94% -0.24% 77.41% 81.23% 79.86% 84.19% 1%

TECHM 1,795.00 82.98% 0.76% 16.39% 64.15% 0.14% 81.48% 85.47% 77.03% 79.65% 4%
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