
Currency Spot Expiry Open High Low Close % chg OI % Chg in OI

USDINR 83.10 October 83.30 83.30 83.20 83.29 -0.05% 4053755 0.0%

EURINR 87.88 October 88.11 88.17 88.10 87.93 -0.11% 137499 -0.6%

GBPINR 101.54 October 101.75 101.75 101.71 101.64 0.38% 201560 -0.4%

JPYINR 55.63 October 56.08 56.09 56.05 56.13 0.16% 119128 0.1%

Action Rs. (Crs) $ (Mil)

IV % Chg in OI OI Volume Premium Strike Premium Volume OI % Chg in OI IV BUY 10711.39 1285.92

0.65 5% 255602 21910 0.39 82.75 0.18 15111 359358 13% 3.99 SELL 14075.61 1689.80

1.60 19% 152623 9953 0.27 83.00 0.30 4083 127521 0% 4.32 NET -3364.22 -403.88

2.23 5% 356348 11963 0.18 83.25 0.45 5180 90917 5% 4.78 Daily Debt($) Flows -28.22

2.56 -1% 157599 6535 0.11 83.50 0.66 700 12534 0% 5.35 -263.08

3.00 0% 107062 757 0.04 83.75 0.99 - 7594 0% 5.36 -3437.46

3.17 0% 172861 1452 0.03 84.00 1.23 - 7579 0% 6.10 28

Currency Pivot S1 S2 R1 R2

USDINR 83.27 83.23 83.17 83.33 83.36

EURINR 88.07 87.96 88.00 88.03 88.14

GBPINR 101.70 101.65 101.66 101.69 101.74

JPYINR 56.09 56.09 56.05 56.13 56.13

Currency Open High Low Close % chg

Dollar Index 106.15 106.22 106.00 106.05 0.17%

Euro 1.0565 1.0556 1.0565 1.0575 -0.15%

Pound 1.2196 1.2228 1.2194 1.2219 -0.18%

 Yen 149.30 149.45 149.19 149.38 -0.06%

Currency Expected Previous 3 Month 6 Month 1 year Period Forward Future NDF

UK 0.20% 0.10% 35 72.75 153.75 6-Month 83.84 #N/A 83.93

EU 4.50% 5.20% 83.5 83.8 84.6 1-Year 84.65 #N/A 84.70
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       Investment in securities market are subject to market risks. Read all the related documents carefully before investing.                                            

Open Interest Distribution Correlation Between  USDINR v/s USINR 1 year FWD

FII ActivityOption Monitor

PutCall

Days to Expriy

MTD Flows($ mln)

Weekly Expiry USDINR 6 OCT Sell 83.25 CE

Buy JPYINR 27 OCT/ Sell USDINR 27 OCT

                                  Open Trades                                      

Weekly Expiry 12th May USDINR Sell 82 CE/Sell 81.5 PE 

Daily Equity($) Flows

10 Yr Bonds Yields

Particulars

Currency Futures (NSE)

Rupee continued to trade in a narrow range in yesterday’s session despite gains witnessed in the Dollar against its major crosses. The US Dollar held its position near a 10 month high, buoyed by the 

optimistic US economic data and anticipatory remarks form Fed officials. US economy grew at an annual rate rate of 2.1% in Q2 as per the expectations, showing the economies resilience on other 

hand, US consumer spending rose at weakest pace in a year last quarter. Pending Home Sales plummeted by 7.1% month-over-month in August 2023, marking the steepest decline since September 

2022, higher interest rates have pushed mortgage rates above 7% impacting the housing market. Several Fed officials have given comments regarding the interest rate situation and the overall 

expectations for this particular year, yesterday Federal official Barkin said that it’s unclear whether more monetary policy changes will be needed in coming months. Fed official kashkari also mentioned 

a possibility about more hikes due to ongoing economic strength in the US. Today, market participants will focus on GDP data from the UK, Core PCE Price Index from the US and also CPI from the EU.

Economic Data
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