
Ÿ Rupee likely to trade flat amid mixed move by dollar globally. 

Ÿ Euro remains weak around 1.20 vs dollar. 

Ÿ Pound remains steady ahead of Bank of England monetary policy later today.

GBP  MPC Asset Purchase Facility Votes 16:30 0-0-9 0-0-9 0-0-9

GBP  Asset Purchase Facility 16:30 895B 895B 895B

FX Majors CMP 1W 1M

USDJPY 109.33 0.38% 0.06%

EURUSD 1.2011 -0.92% 0.78%

GBPUSD 1.3905 -0.25% 1.23%

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

India 6.18% -4.80 -2.80

US 1.59% -5.77 -4.41

Germany -0.23% 0.16 9.45

UK 0.82% 2.01 4.37

 IST Previous Median  SMC's Forecast

FIIs (INR Crs)  -1,110.50   -5,172.33   -5,172.33

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 73.81 -0.41% -1.00%

EURINR 88.65 -1.32% -0.23%

GBPINR 102.63 -0.68% 0.22%

JPYINR 67.51 -0.78% -1.05%

FX Cross INR CMP 1W 1M
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ECONOMIC DATA

The dollar is mixed versus peers this morning as commodity currencies outperform 

and soft data out of the Euro zone send the common currency lower. Yellen walked 

back comments yesterday where she indicated interest rates would need to rise at 

some point. 

ADP employment change came in at +742K, below expectations but continuing an 

upward acceleration. Investors will continue to watch for Friday’s employment 

numbers as an indicator of the health of the US economy.

UK gilts, which have dropped in price this year as investors have anticipated a run-

up in inflation that would erode returns from the fixed-interest securities, weakened 

ahead of a Bank of England meeting on Thursday. The yield on the 10-year UK 

government bond rose 0.03 percentage points to 0.82 per cent, having risen from 

0.175 per cent at the start of 2021.
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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)

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

72.00 2.1875 2.05 11.2% 0.97 0.056 0.01 -0.01 0.04 0.0100 0.01 6.0% -0.03 0.056 0.01 0.00 0.00

72.25 2.0400 1.81 12.4% 0.96 0.087 0.02 -0.01 0.04 0.0150 0.02 5.7% -0.04 0.087 0.02 0.00 0.00

72.50 1.7500 1.57 10.6% 0.93 0.127 0.02 -0.01 0.04 0.0200 0.03 5.4% -0.07 0.127 0.02 0.00 0.00

72.75 1.4750 1.35 9.0% 0.89 0.176 0.03 -0.02 0.04 0.0400 0.06 5.5% -0.11 0.176 0.03 0.00 0.00

73.00 1.2500 1.13 8.4% 0.84 0.229 0.04 -0.02 0.04 0.0675 0.09 5.5% -0.16 0.229 0.04 0.00 -0.01

73.25 1.0200 0.93 7.6% 0.78 0.282 0.05 -0.02 0.03 0.0975 0.14 5.2% -0.22 0.282 0.05 0.00 -0.01

73.50 0.8375 0.75 7.4% 0.70 0.328 0.06 -0.02 0.03 0.1575 0.21 5.2% -0.30 0.328 0.06 -0.01 -0.01

73.75 0.6600 0.59 7.1% 0.61 0.361 0.07 -0.02 0.03 0.2275 0.29 5.0% -0.39 0.361 0.07 0.00 -0.02

74.00 0.5125 0.45 6.9% 0.52 0.375 0.071 -0.02 0.02 0.3275 0.40 4.9% -0.48 0.375 0.07 0.00 -0.02

74.25 0.3925 0.33 6.9% 0.43 0.369 0.07 -0.02 0.02 0.4525 0.53 4.8% -0.57 0.369 0.07 0.00 -0.02

74.50 0.2925 0.24 6.9% 0.34 0.344 0.06 -0.01 0.01 0.6000 0.69 4.6% -0.66 0.344 0.06 0.00 -0.03

74.75 0.2125 0.16 6.8% 0.26 0.304 0.06 -0.01 0.01 0.7725 0.87 4.2% -0.74 0.304 0.06 0.00 -0.03

75.00 0.1500 0.11 6.8% 0.19 0.254 0.05 -0.01 0.01 0.9625 1.06 3.1% -0.81 0.254 0.05 0.00 -0.04

75.25 0.1125 0.07 7.0% 0.13 0.202 0.04 -0.01 0.01 1.1700 1.27 0.0% -0.87 0.202 0.04 0.01 -0.04

75.50 0.0825 0.04 7.2% 0.09 0.152 0.03 -0.01 0.00 1.3900 1.49 0.0% -0.91 0.152 0.03 0.01 -0.04
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