
Ÿ Dollar on defensive amid weak U.S. data, increase in risk appetite.

Ÿ Asian shares slip as investors pause for breath after massive rally.

Ÿ U.S. financial markets are closed later on Thursday for the Thanksgiving holiday.

USD  Unemployment Claims    19:00 33.10% 33.10% 33.10%

FX Majors CMP 1W 1M

USDJPY 104.34 0.57% -0.26%

EURUSD 1.1924 0.42% 2.14%

GBPUSD 1.3389 0.94% 3.55%

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

US 0.90% 0.17 5.42

Germany -0.56% -1.36 1.10

UK 0.31% 2.84 12.08

India 5.88% 0.10 3.50

 IST Previous Median  SMC's Forecast

FIIs (INR Crs)  24.20   14,709.38   55,576.84 

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

EURINR 88.07 0.09% 1.44%

GBPINR 98.90 0.61% 2.83%

JPYINR 70.79 -0.90% -0.44%

USDINR 73.87 -0.33% -0.69%

FX Cross INR CMP 1W 1M
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ECONOMIC DATA

The dollar was on the defensive on Thursday as downbeat U.S. economic data and 

optimism about corona virus vaccines prompted investors to seek out riskier assets 

tied to global commodities and emerging markets. The dollar’s fall has been so 

rapid that it could rebound in the short term, but some investors still expect a decline 

over the longer term as they shift positions in anticipation that the corona virus 

outbreak will wane next year.

Sentiment for the greenback took a hit after data on Wednesday showed weekly 

U.S. jobless claims rose more than expected and personal incomes fell. The dollar 

index against a basket of six other currencies was near the lowest in more than two 

months. In Asia, trading in the dollar is likely to be subdued because U.S. financial 

markets are closed later on Thursday for the Thanksgiving holiday.

The British pound traded near a more than two-month high against the dollar as 

investor’s awaited details on trade talks between Britain and the European Union 

this week. Investors have rushed to riskier currencies and emerging market assets 

in recent weeks after positive data on COVID-19 vaccine efficacy and signs of 

stability in U.S. politics, which has weighed broadly on the dollar. 
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USDINR Options Activity (Near Month) USDINR OI Change (FTD)

29-Dec-20 CALL Option Greeks  PUT  Option Greeks

USDINR Option Greek Data (Near Month)

72.75 0.0000 1.96 0.0% 0.82 0.132 0.06 -0.02 0.05 0.0000 0.20 0.2% -0.18 0.132 0.06 -0.01 -0.01

75.75 1.6925 0.34 25.1% 0.28 0.167 0.07 -0.01 0.02 0.0425 1.56 0.0% -0.72 0.167 0.07 0.00 -0.05

74.00 0.0000 1.08 0.0% 0.61 0.192 0.09 -0.02 0.04 0.0000 0.57 0.1% -0.39 0.192 0.09 -0.01 -0.03

73.50 0.0000 1.40 0.0% 0.70 0.173 0.08 -0.02 0.05 0.0000 0.39 0.1% -0.30 0.173 0.08 -0.01 -0.02

75.50 0.0000 0.41 0.1% 0.32 0.178 0.08 -0.01 0.02 0.0350 1.39 0.0% -0.68 0.178 0.08 0.00 -0.05

75.00 0.0000 0.59 0.1% 0.41 0.194 0.09 -0.02 0.03 0.0000 1.06 0.0% -0.59 0.194 0.09 -0.01 -0.04

72.50 0.0000 2.17 0.0% 0.85 0.117 0.05 -0.02 0.05 0.0000 0.16 0.2% -0.15 0.117 0.05 -0.01 -0.01

73.00 0.0000 1.77 0.0% 0.78 0.147 0.07 -0.02 0.05 0.0000 0.26 0.2% -0.22 0.147 0.07 -0.01 -0.01

73.75 3.6500 1.24 36.8% 0.65 0.184 0.08 -0.02 0.04 0.0050 0.47 1.9% -0.35 0.184 0.08 -0.01 -0.02

74.75 2.6900 0.69 31.5% 0.46 0.198 0.09 -0.02 0.03 0.0125 0.92 0.0% -0.54 0.198 0.09 -0.01 -0.04

74.25 3.1425 0.94 33.9% 0.56 0.197 0.09 -0.02 0.04 0.0075 0.67 0.9% -0.44 0.197 0.09 -0.01 -0.03

76.00 1.4600 0.28 23.6% 0.24 0.154 0.07 -0.01 0.02 0.0650 1.75 0.0% -0.76 0.154 0.07 0.00 -0.05

75.25 2.1700 0.49 28.2% 0.36 0.187 0.08 -0.02 0.02 0.0200 1.22 0.0% -0.64 0.187 0.08 0.00 -0.04

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

73.25 4.1300 1.58 39.3% 0.74 0.161 0.07 -0.02 0.05 0.0075 0.32 3.0% -0.26 0.161 0.07 -0.01 -0.02

74.50 0.0000 0.81 0.0% 0.51 0.199 0.089 -0.02 0.03 0.0000 0.79 0.0% -0.49 0.199 0.09 -0.01 -0.03
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