
Ÿ US Treasury yields rises amid uncertainty in FOMC policy outcome. 

Ÿ Pound remains steady after strong economic data.

Ÿ Dollar Index largely remains unchanged ahead of FOMC policy. 

EUR ECB President Lagarde Speaks 19:30   

USD FOMC Statement 23:30   

FX Majors CMP 1W 1M

USDJPY 108.87 0.75% -1.67%

GBPUSD 1.3884 -0.34% 0.73%

EURUSD 1.2082 0.38% 2.98%

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

US 1.62% 6.01 -12.40

Germany -0.25% 1.32 3.71

UK 0.78% 4.34 -5.22

India 6.22% -6.50 -9.40

 IST Previous Median  SMC's Forecast

FIIs (INR Crs)  -1,454.75   -6,441.10   -10,149.75 

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

GBPINR 103.54 -1.46% 2.63%

JPYINR 68.53 -1.82% 3.65%

EURINR 90.13 -0.71% 4.97%

USDINR 74.59 -1.10% 1.90%

FX Cross INR CMP 1W 1M

April 28, 2021

ECONOMIC DATA

No significant trends in FX markets prevailed in early morning trading as the dollar 

puts in a mixed performance. Indian Rupee largely remains unchanged since last 

few sessions .Even safe-haven currencies are mixed with the Japanese yen slightly 

weaker, but the Swiss franc strengthening. US Conference Board Consumer 

Confidence for April is due out later this morning.

The euro is flat despite the German government raising their growth forecasts for 

the year to 3.5% from a previous figure of 3%.

The pound is stronger this morning as economists have raised growth forecasts for 

the year to 5.4%, against previous expectations of 4.2%. Analysts credit the fast 

vaccine rollout and extension of the furlough scheme as the main contributors. 

Some have said that this figure is still conservative and could be closer to 7%. Any 

expansion above 6.5% would be the strongest since the second world war.
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USDINR Options Activity (Near Month) USDINR OI Change (FTD)

27-May-21 CALL Option Greeks  PUT  Option Greeks

USDINR Option Greek Data (Near Month)

74.50 0.7200 0.75 5.7% 0.64 0.297 0.08 -0.02 0.04 0.2900 0.32 5.7% -0.36 0.297 0.08 0.00 -0.02

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

73.75 1.3200 1.29 6.5% 0.83 0.202 0.05 -0.02 0.05 0.0950 0.12 5.6% -0.17 0.202 0.05 0.00 -0.01

73.25 1.6725 1.73 0.0% 0.91 0.127 0.03 -0.01 0.05 0.0400 0.05 5.6% -0.09 0.127 0.03 0.00 -0.01

75.00 0.4600 0.47 5.9% 0.48 0.316 0.08 -0.01 0.03 0.5300 0.54 5.9% -0.52 0.316 0.08 0.00 -0.03

76.00 0.1625 0.14 6.3% 0.20 0.224 0.06 -0.01 0.01 1.2150 1.21 6.1% -0.80 0.224 0.06 0.00 -0.05

75.75 0.2075 0.20 6.1% 0.26 0.259 0.07 -0.01 0.02 1.0300 1.01 6.2% -0.74 0.259 0.07 0.00 -0.04

74.75 0.5800 0.60 5.8% 0.56 0.313 0.083 -0.02 0.03 0.3950 0.42 5.7% -0.44 0.313 0.08 0.00 -0.03

75.50 0.2700 0.27 6.0% 0.33 0.287 0.08 -0.01 0.02 0.8475 0.84 6.1% -0.67 0.287 0.08 0.00 -0.04

73.00 1.9300 1.96 4.6% 0.94 0.095 0.03 -0.01 0.05 0.0250 0.03 5.7% -0.06 0.095 0.03 0.00 0.00

73.50 1.4675 1.50 5.1% 0.87 0.163 0.04 -0.01 0.05 0.0600 0.08 5.5% -0.13 0.163 0.04 0.00 -0.01

76.25 0.1100 0.10 6.2% 0.15 0.187 0.05 -0.01 0.01 1.3600 1.41 4.8% -0.85 0.187 0.05 0.01 -0.05

72.75 2.1400 2.19 0.0% 0.96 0.068 0.02 -0.01 0.06 0.0150 0.02 5.7% -0.04 0.068 0.02 0.00 0.00

75.25 0.3575 0.36 5.9% 0.40 0.307 0.08 -0.01 0.02 0.6775 0.68 6.0% -0.60 0.307 0.08 0.00 -0.04

74.00 1.0700 1.09 5.6% 0.77 0.239 0.06 -0.02 0.04 0.1400 0.17 5.6% -0.23 0.239 0.06 0.00 -0.01

74.25 0.8800 0.91 5.6% 0.71 0.272 0.07 -0.02 0.04 0.2125 0.23 5.7% -0.29 0.272 0.07 0.00 -0.02
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