
Ÿ Indian Rupee likely to open flat to negative tone amid modest reversal in dollar since yesterday. 

Ÿ Markets are closely awaiting for US Fiscal stimulus package announcement in next 24 hours.

Ÿ Sterling remains choppy amid Brexit talks have been extended till November.

USD FOMC Member Williams Speaks 18:30 - - -

FX Majors CMP 1W 1M

EURUSD 1.1777 0.27% 0.58%

GBPUSD 1.2958 0.18% 1.75%

USDJPY 105.54 0.06% 0.59%

Global Yields 10Y-Yield 1W(bps) 1M (bps)

US 0.77% -0.63 6.96

India 5.94% 0.10 -7.10

Germany -0.62% -10.14 -14.20

UK 0.17% -11.09 -1.28

 IST Previous Median  SMC's Forecast

FIIs (INR Crs)  1,656.78   2,842.29   7,845.80 

Flows DTD WTD MTD

Note: 1W refers to 1 week change from CMP     |    1M refers to 1 month change from CMP

MACRO ANALYSIS

FX DAILY DOSSIERFX DAILY DOSSIER

KEY MARKET THEME

USDINR 73.35 -0.09% -0.23%

EURINR 86.37 0.14% 0.34%

GBPINR 95.03 0.05% 1.51%

JPYINR 69.51 -0.14% -0.79%

FX Cross INR CMP 1W 1M
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ECONOMIC DATA

The yuan held near a two-year high against the dollar in offshore trade on Tuesday 

on signs of a robust economic recovery in China however, doubts about a U.S. 

stimulus deal capped gains for other risk currencies. Data on Monday showing a 

recovery in China’s consumer sector helped boost not only the yuan but other 

currencies, including the euro. However, broader confidence was later dented by a 

fall in U.S. share prices as investors grew cautious about prospects of a stimulus 

deal in Washington. U.S. House of Representatives Speaker Nancy Pelosi and 

Treasury Secretary Steve Mnuchin “continued to narrow their differences” in a 

telephone conversation on Monday, her spokesman said.

The softness in the safe-haven greenback came after House Speaker Nancy Pelosi 

said that she believed stimulus legislation could be pushed through before Election 

Day, while acknowledging an agreement would have to come by Tuesday for that to 

happen.

Britain’s chief Brexit negotiator David Frost said there was no basis to resume trade 

talks with the European Union unless there is a fundamental change in Brussels’ 

approach to negotiations. However, investors still think British and European 

negotiators might be able to salvage post-Brexit trade talks to prevent disruptions 

that a no-deal finale to the five-year Brexit drama would cause.
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USDINR Options Activity (Near Month) USDINR OI Change (FTD)

27-Oct-20 CALL Option Greeks  PUT  Option Greeks

USDINR Option Greek Data (Near Month)

73.50 0.1275 0.33 4.0% 0.47 0.435 0.040 -0.03 0.01 0.2550 0.40 5.3% -0.53 0.435 0.04 -0.02 -0.01

73.25 0.2425 0.46 3.4% 0.58 0.428 0.04 -0.03 0.01 0.1175 0.28 4.8% -0.42 0.428 0.04 -0.02 -0.01

73.00 0.4225 0.62 0.0% 0.68 0.390 0.04 -0.03 0.01 0.0550 0.19 4.9% -0.32 0.390 0.04 -0.02 0.00

72.75 0.6400 0.80 0.0% 0.77 0.329 0.03 -0.03 0.01 0.0250 0.12 5.2% -0.23 0.329 0.03 -0.02 0.00

72.50 0.8800 1.00 0.0% 0.85 0.258 0.02 -0.02 0.01 0.0100 0.07 5.4% -0.15 0.258 0.02 -0.01 0.00

71.50 MKT_PRICE Theoretical  IV DELTA GAMMA VEGA THETA RHO MKT_PRICE Theoretical IV DELTA GAMMA VEGA THETA RHO

71.75 1.5775 1.69 0.0% 0.97 0.077 0.01 -0.02 0.01 0.0050 0.01 7.9% -0.03 0.077 0.01 0.00 0.00

72.25 1.1250 1.22 0.0% 0.90 0.187 0.02 -0.02 0.01 0.0075 0.04 6.2% -0.10 0.187 0.02 -0.01 0.00

72.00 1.3725 1.45 0.0% 0.94 0.125 0.01 -0.02 0.01 0.0025 0.02 6.2% -0.06 0.125 0.01 -0.01 0.00

74.50 0.0200 0.06 6.9% 0.12 0.223 0.02 -0.01 0.00 1.1500 1.13 10.0% -0.88 0.223 0.02 0.00 -0.01

74.25 0.0275 0.09 6.1% 0.19 0.294 0.03 -0.02 0.00 0.9000 0.92 8.4% -0.81 0.294 0.03 -0.01 -0.01

74.00 0.0400 0.15 5.3% 0.27 0.361 0.03 -0.02 0.00 0.6675 0.72 7.3% -0.73 0.361 0.03 -0.01 -0.01

75.25 0.0150 0.02 8.9% 0.04 0.088 0.01 -0.01 0.00 1.7900 1.76 11.6% -0.96 0.088 0.01 0.01 -0.02

75.00 0.0125 0.02 8.5% 0.05 0.104 0.01 -0.01 0.00 1.6300 1.59 12.0% -0.95 0.104 0.01 0.00 -0.01

73.75 0.0675 0.23 4.6% 0.36 0.411 0.04 -0.03 0.01 0.4475 0.55 6.3% -0.64 0.411 0.04 -0.02 -0.01

74.75 0.0150 0.03 7.7% 0.08 0.158 0.01 -0.01 0.00 1.3075 1.35 0.0% -0.92 0.158 0.01 0.00 -0.01
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