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The Nifty index commenced the July series on positive 

note, witnessed buying interest in the start of the 

series, and made a high of 24,530 (Spot levels). In the 

latter part of the series, Nifty witness selling pressure 

from higher levels and made a low of 23,606 levels. 

Nifty again recovered from lower levels and closed 

around 24,000 mark at 23,985. On an expiry-to-expiry 

basis, Nifty formed a small-bodied doji sort of candle 

with wicks on both the sides for second consecutive 

expiry, reflecting buying interest at lower levels with 

limited upside. From a derivatives perspective, the July 

series witnessed a 25.3% decrease in open interest, 

while the index moved higher by 0.50% on an expiry-to-

expiry basis. This combination indicates short covering 

from lower levels. Rollover in Nifty stood at 71.80%, 

which is lower than its three-month average of 74.0%. 
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BANK NIFTY 

 The Bank Nifty index underperformed Nifty during the 

July series, and has witnessed weakness over the 

broader market and moved lower after forming a high 

of 58,581 (Spot levels). The corrective move in the start 

of the series was followed by buying interest at lower 

levels from 56,023 in the latter part of series and it 

managed to close above 56,500 levels at 56,755. On an 

expiry-to-expiry basis, Bank Nifty formed a small-

bodied bearish candle indicating selling pressure at 

higher levels. From a derivatives standpoint, Bank Nifty 

ended the June series with a losses of around 1.37%, 

while open interest decreased by 1.1%. This 

combination points towards long unwinding for Bank 

Nifty. Rollover for the index stood at 76.32%, which is 

above its three-month average of 76.3%. 

Source: IDBI Capital Research 



 
ROLLOVER REPORT 29 July 2026 

  

On the options front (25th Aug Expiry), the highest Call open interest is concentrated at the 24,000 strike 

(Near ATM), followed by the 24,500 strike, indicating strong overhead supply at higher levels. On the Put side, 

maximum open interest is seen at the 24,000 strike (Near ATM), with additional support at the 23,500 strike. 

In terms of intraday positioning, fresh Call writing has been observed at the 24,000 strike, while Put writing is 

also evident at the 24,000 (Near ATM) strike, suggesting active range-bound positioning by market 

participants. Overall, the options data points to a broader trading band of 23,000–25,000 for the series, with 

an immediate range defined between 23,500 and 24,500 levels. 

The Nifty index closed near the 23,985  mark, while the At-The-Money Aug monthly straddle (24,000 Call and 

24,000 Put) is currently priced at a net premium of around 630 points. This implies an expected move in the 

range of approximately 23,370 to 24,630 levels for the series. Considering the overall derivatives positioning 

and volatility indicators, Nifty is likely to witness volatility during the August series, with consolidation 

expected to continue. On the downside, positional support is placed in the 23,000–23,300 zone, while a 

sustained hold above 24,600 could help the index regain strength towards 24,800, followed by 25,000 levels.
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FIIs continued their selling streak in the July series, turning net sellers with outflows of Rs. 12,661.90 crores. DIIs 

continued their buying trend, investing Rs. 33,704 crores in July and it marks the 36th consecutive month of net 

inflows. Domestic flows remain supportive, providing stability to the broader market. However, the FII Long-Short 

Ratio in index futures at 9% indicates that overall sentiment remains cautious. 

 

Source: Opstra, IDBI Capital; Research 

Source: IDBI Capital Research 
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Sector Rollover 

SECTOR PRICE OI OI% ROLLOVER% 

Chemicals 7,217  4,18,073  -4.33% 95.59% 

Cement 8,829  11,26,455  -5.27% 95.30% 

Banking 526  1,05,84,924  -5.92% 93.94% 

Power 834  28,00,856  -6.67% 93.80% 

Telecom 770  22,75,523  -5.87% 92.89% 

Infrastructure 1,636  18,38,369  -7.77% 92.71% 

Capital_Goods 4,669  41,95,678  -7.92% 92.62% 

Realty 1,305  12,06,695  -6.84% 92.49% 

Pharma 2,857  29,28,969  -7.83% 91.97% 

FMCG 1,775  33,55,485  -3.75% 91.70% 

Metals 643  30,27,161  -7.88% 91.43% 

New_Age 1,053  17,86,483  -6.47% 90.56% 

Finance 1,395  55,92,097  -10.42% 88.99% 

Oil_Gas 410  25,03,438  -11.34% 88.98% 

Textile 15,364  5,58,261  -12.55% 88.44% 

 

STOCK PRICE PRICE 
CHANGE (%) 

OI OI% Buildup ROLLOVER % 

LODHA 1156.70 20.93 1,35,88,125 4111.41 LB 84.16 

HCLTECH 1296.20 20.94 2,83,63,200 1248.38 SC 87.04 

PERSISTENT 5287.30 22.25 34,65,625 824.66 LB 77.08 

NAUKRI 1200.90 22.71 1,36,26,800 2734.49 SC 89.71 

KALYANKJIL 567.40 46.88 2,23,19,550 441.64 SC 74.61 

 

STOCK PRICE 
PRICE 

CHANGE (%) 
OI OI% Buildup ROLLOVER % 

BANDHANBNK 168.63 -17.36 11,54,30,400 1109.51 SB 87.71 

DRREDDY 1148.40 -15.14 1,28,00,625 547.93 SB 75.87 

GVT&D 4223.60 -14.80 23,69,750 3497.34 LU 83.96 

PATANJALI 348.90 -14.60 2,57,52,700 845.30 SB 80.16 

KPITTECH 584.95 -13.13 1,06,48,500 1118.64 SB 82.03 

 

 

 

TOP GAINERS 

TOP LOSERS 

 

Note * The price change % is from June Expiry to July Expiry 

LB- LONG BUILD UP, SB- SHORT BUILD UP, SC- SHORT COVERING, LU-LONG UNWINDING 

 

 

Source: Ichart, IDBI Capital Research 

Note * The price change % is from June Expiry to July Expiry 

LB- LONG BUILD UP, SB- SHORT BUILD UP, SC- SHORT COVERING, LU-LONG UNWINDING 
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Symbol Price OI Rollover (%)

NAM-INDIA 1145.80 66,65,625 95.34

TVSMOTOR 3901.10 1,16,73,900 94.96

FEDERALBNK 356.80 8,76,42,500 94.59

MAXHEALTH 1110.50 93,85,425 93.84

TORNTPHARM 4994.20 45,30,000 93.84

MARICO 860.15 1,20,99,600 93.08

TIINDIA 2862.30 18,13,800 92.91

APOLLOHOSP 8891.00 18,68,250 92.68

BAJAJHLDNG 10864.00 3,13,500 92.47

JSWSTEEL 1250.40 3,73,73,400 92.08

PHOENIXLTD 2043.50 31,84,650 91.94

BHARATFORG 2195.40 70,09,000 91.86

GODREJCP 1076.10 94,80,500 91.50

GRASIM 3122.50 1,12,07,250 91.45

MOTILALOFS 873.15 65,75,100 91.26

EICHERMOT 7743.00 38,74,000 91.19

BHARTIARTL 1917.50 5,50,83,375 90.86

INDHOTEL 737.05 1,99,40,000 90.73

PREMIERENE 1038.30 61,60,700 90.67

UNOMINDA 1170.20 43,96,150 90.59

SHRIRAMFIN 1043.00 2,64,83,325 90.56

BOSCHLTD 41250.00 1,91,175 90.53

SBILIFE 1872.50 65,54,625 90.25

SIEMENS 3683.40 33,21,150 90.18

ICICIPRULI 512.05 1,83,90,850 90.09

FORTIS 949.05 80,22,025 89.89

IDFCFIRSTB 85.24 32,95,22,200 89.85

AXISBANK 1235.70 7,20,70,625 89.72

NAUKRI 1200.90 1,36,26,800 89.71

ULTRACEMCO 11925.00 15,43,700 89.67

TRENT 2935.50 1,12,61,025 89.58

CIPLA 1413.80 95,41,675 89.55

ZYDUSLIFE 1115.50 90,33,300 89.23

PIDILITIND 1622.80 69,18,000 89.20

SAIL 163.61 18,19,22,900 89.12

PRESTIGE 1648.00 45,02,250 89.02

ADANIPORTS 1782.40 1,71,90,250 88.99

INDIGO 5256.50 55,21,800 88.94

DIVISLAB 7462.00 33,81,700 88.92

ASIANPAINT 2725.70 70,09,750 88.84

LICHSGFIN 545.95 2,18,72,000 88.81

BAJFINANCE 1053.20 6,17,87,250 88.68

CHOLAFIN 1798.70 1,15,13,125 88.68

LAURUSLABS 1722.90 1,64,37,300 88.56

KEI 4862.00 20,13,200 88.48

AUBANK 1055.60 2,16,33,000 88.40

DIXON 13658.00 20,86,250 88.39

ASTRAL 1430.30 70,73,275 88.38

KOTAKBANK 387.70 16,61,62,000 88.23

DMART 4026.40 42,30,750 88.11

TATACONSUM 1113.00 1,40,37,650 88.06

SBICARD 643.20 2,13,35,200 87.95

NIFTYNXT50 72682.20 11,075 62.66

BANKEX 0.00 120 40.00  

Symbol Price OI Rollover (%)

HDFCBANK 643.20 2,13,35,200 87.95

BANDHANBNK 744.75 27,04,42,250 87.76

NYKAA 168.63 11,54,30,400 87.71

INDUSINDBK 329.10 4,28,53,125 87.69

HDFCLIFE 1008.30 3,37,33,000 87.65

BLUESTARCO 556.65 3,66,41,000 87.62

PIIND 1638.90 30,01,700 87.60

NESTLEIND 2738.00 26,12,575 87.50

BAJAJFINSV 1455.70 1,02,91,000 87.47

PNB 1924.40 84,50,100 87.42

DABUR 112.35 26,84,80,000 87.42

WAAREEENER 429.30 2,61,18,750 87.34

HDFCAMC 2737.70 66,23,750 87.34

CANBK 2562.90 55,73,700 87.13

HCLTECH 128.33 36,08,07,750 87.05

GAIL 1296.20 2,83,63,200 87.04

LTF 175.45 6,94,48,650 86.87

JSWENERGY 310.45 4,87,55,250 86.80

LTM 553.35 2,15,11,825 86.66

IREDA 4217.60 30,05,100 86.65

UNITDSPR 117.45 6,22,36,850 86.60

NHPC 1491.10 75,84,400 86.45

ABCAPITAL 78.67 12,60,66,050 86.42

HEROMOTOCO 402.25 3,05,97,000 86.41

SOLARINDS 5139.80 44,30,250 86.27

M&M 18744.00 6,86,800 86.22

RECLTD 3250.40 1,36,05,800 86.18

IOC 364.65 3,73,71,600 86.14

CONCOR 141.18 13,62,46,500 86.12

AMBUJACEM 511.85 1,82,33,750 85.74

HAL 433.85 6,90,32,400 85.66

TCS 4641.10 45,14,850 85.63

MFSL 2306.80 3,30,12,675 85.53

TECHM 1518.60 78,74,400 85.51

ICICIBANK 1578.40 1,68,83,400 85.47

MUTHOOTFIN 1439.50 9,88,54,700 85.43

FORCEMOT 3046.40 57,94,800 85.43

SBIN 17157.00 2,63,625 85.21

LUPIN 1027.50 7,09,91,250 84.83

ALKEM 2425.30 47,99,950 84.75

CROMPTON 5631.00 13,24,000 84.61

BANKBARODA 250.90 4,92,00,600 84.57

SRF 245.70 11,56,45,725 84.47

UNIONBANK 2645.60 40,06,600 84.46

KAYNES 171.09 10,96,11,675 84.37

LODHA 3150.00 34,97,100 84.31

GODFRYPHLP 1156.70 1,35,88,125 84.16

JIOFIN 2175.00 15,36,700 84.12

GVT&D 237.10 14,58,15,150 84.11

BRITANNIA 4223.60 23,69,750 83.96

RADICO 5325.00 19,30,250 83.75

SUPREMEIND 4178.10 6,33,000 83.75

BANKNIFTY 57396.20 16,70,910 62.77

SENSEX 77354.60 22,800 44.99

Source: Ichart, IDBI Capital Research 
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Symbol Price OI Rollover (%)

HAVELLS 3344.30 19,62,975 83.74

COLPAL 1244.00 83,08,500 83.65

DALBHARAT 2148.80 38,16,175 83.58

BIOCON 1836.10 34,65,800 83.55

NTPC 439.15 4,18,45,000 83.53

WIPRO 351.65 8,81,13,000 83.46

SWIGGY 175.29 27,81,57,000 83.33

ADANIENT 258.95 4,42,25,225 83.23

VMM 3058.90 1,43,24,931 83.21

ETERNAL 110.24 3,86,25,400 83.21

PNBHOUSING 296.50 14,30,31,350 83.08

SUNPHARMA 1076.20 65,46,150 83.00

POWERINDIA 1979.60 1,32,14,600 82.92

RBLBANK 31760.00 4,49,150 82.84

TITAN 363.90 3,89,00,100 82.79

OFSS 4757.50 50,34,050 82.79

BHEL 11136.00 11,73,200 82.72

INFY 418.90 7,20,93,000 82.56

IDEA 1083.40 8,98,36,800 82.49

KPITTECH 13.17 5,02,97,67,225 82.45

DELHIVERY 584.95 1,06,48,500 82.03

ADANIENSOL 470.70 2,06,17,200 82.01

BANKINDIA 1710.90 1,71,24,075 81.99

SUZLON 138.53 8,41,77,600 81.62

HYUNDAI 53.31 35,94,73,500 81.57

ICICIGI 1979.40 37,28,450 81.52

MPHASIS 1680.40 48,89,300 81.50

PETRONET 2348.80 41,78,900 81.50

CGPOWER 274.70 2,59,36,900 81.36

JUBLFOOD 883.10 1,65,03,600 81.33

TATAELXSI 427.75 1,67,86,250 81.25

MANKIND 3563.40 27,17,250 81.23

RELIANCE 2564.10 24,37,000 81.17

COALINDIA 1286.50 8,77,20,500 81.15

GLENMARK 425.85 5,97,32,100 81.13

ITC 2210.50 94,93,125 81.10

MARUTI 287.80 13,18,36,575 81.08

MAZDOCK 13650.00 19,48,800 81.05

360ONE 2310.30 47,20,500 80.93

COFORGE 1136.60 37,73,500 80.92

DLF 1528.50 1,40,16,775 80.79

HINDALCO 653.25 4,02,58,150 80.78

LT 951.45 4,54,76,900 80.65

ADANIGREEN 3828.70 1,07,84,725 80.39

CAMS 1408.30 2,21,27,400 80.35

PATANJALI 788.20 56,76,825 80.16

OIL 348.90 2,57,52,700 80.16

TATASTEEL 439.00 1,48,86,200 80.13

SHREECEM 185.45 13,83,71,750 80.13

GMRAIRPORT 26735.00 2,94,475 80.08

PAYTM 108.77 10,30,27,725 79.97

JINDALSTEL 1301.00 1,84,96,200 79.94

TATAPOWER 379.20 3,97,35,800 62.01  

Symbol Price OI Rollover (%)

MOTHERSON 1069.60 1,04,99,375 79.78

IRFC 150.06 11,44,45,350 79.60

VOLTAS 87.28 7,87,49,300 79.59

BPCL 1327.10 66,32,625 79.46

HINDUNILVR 318.60 3,62,01,750 79.41

AUROPHARMA 2186.10 1,56,14,700 79.04

ASHOKLEY 1558.50 90,75,000 79.02

BDL 156.14 12,51,70,000 78.78

VBL 1224.70 64,97,400 78.76

PGEL 465.95 4,55,72,325 78.68

ADANIPOWER 583.35 85,89,900 78.66

NMDC 215.31 12,71,82,300 78.56

POWERGRID 83.90 30,12,45,750 78.50

INDUSTOWER 289.15 3,85,56,700 78.13

UPL 390.00 7,99,93,500 78.05

HINDZINC 611.95 2,42,08,430 78.03

APLAPOLLO 532.15 2,35,43,275 77.77

COCHINSHIP 1858.00 38,57,350 77.50

BEL 1405.10 52,48,000 77.34

PERSISTENT 408.35 7,82,56,725 77.17

CUMMINSIND 5287.30 34,65,625 77.08

BAJAJ-AUTO 5669.00 34,86,400 76.94

POLICYBZR 11262.00 18,99,750 76.72

HINDPETRO 1561.20 81,38,550 76.60

OBEROIRLTY 396.55 3,84,48,675 76.49

DRREDDY 1839.70 51,30,650 76.13

CDSL 1148.40 1,28,00,625 75.87

POLYCAB 1331.70 76,64,125 75.64

LICI 9061.00 19,92,125 75.56

KALYANKJIL 421.65 1,80,29,200 75.42

MANAPPURAM 567.40 2,23,19,550 74.61

ANGELONE 362.40 4,59,63,000 74.61

ABB 306.60 2,23,65,000 74.41

RVNL 7335.50 19,12,375 74.39

NBCC 223.45 2,76,73,800 74.32

INOXWIND 95.42 8,00,60,500 74.29

MCX 78.74 8,21,12,000 74.12

GODREJPROP 2759.30 59,44,050 74.08

AMBER 2078.30 57,71,025 73.69

PAGEIND 7308.50 10,94,600 73.22

BSE 39965.00 2,25,700 73.01

IEX 3560.60 63,68,200 72.75

YESBANK 127.68 5,64,97,800 71.29

INDIANB 23.10 88,56,03,600 71.14

PFC 835.30 1,11,87,000 71.06

NATIONALUM 417.30 3,90,15,600 71.02

TMPV 341.25 3,53,62,500 70.91

MIDCPNIFTY 329.65 6,08,81,600 70.41

KFINTECH 14646.30 15,23,400 69.90

VEDL 937.00 36,93,225 69.68

ONGC 266.55 4,02,14,350 67.62

SONACOMS 239.71 4,77,58,500 67.55

NIFTY 24101.80 1,01,97,135 58.89

Source: Ichart, IDBI Capital Research 
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to the client by the RA. 

7. The RA cannot guarantee returns, profits, accuracy, or risk-free investments from the use of the RA’s research services. All opinions, projections, 

estimates of the RA are based on the analysis of available data under certain assumptions as of the date of preparation/publication of research report.  

8. Any investment made based on recommendations in research reports are subject to market risks, and recommendations do not provide any assurance 

of returns. There is no recourse to claim any losses incurred on the investments made based on the recommendations in the research report. Any 

reliance placed on the research report provided by the RA shall be as per the client’s own judgement and assessment of the conclusions contained in 

the research report.  

9. The SEBI registration, Enlistment with RAASB, and NISM certification do not guarantee the performance of the RA or assure any returns to the client.  

10. For any grievances,  

Step 1: the client should first contact the RA using the details on its website or following contact details: (RA to provide details as per ‘Grievance 

Redressal / Escalation Matrix’)  

Step 2: If the resolution is unsatisfactory, the client can also lodge grievances through SEBI’s SCORES platform at www.scores.sebi.gov.in  

Step 3: The client may also consider the Online Dispute Resolution (ODR) through the Smart ODR portal at https://smartodr.in  

11. Clients are required to keep contact details, including email id and mobile number/s updated with the RA at all times.  

12. The RA shall never ask for the client’s login credentials and OTPs for the client’s Trading Account Demat Account and Bank Account. Never share such 

information with anyone including RA. 

 


		2026-07-29T11:37:17+0530
	Devashish Ganeash Shinde




