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Open Trades
Currency Expiry % Chg in Ol
USDINR 83.46 May 83.43 83.59 83.43 83.54 0.04% 2410341 7.0%
EURINR 89.34 May 89.45 89.54 89.32 89.40 -0.01% 19919 1.7%
GBPINR 104.66 May 104.37 104.53 104.37 104.47 -0.19% 12591 -3.4%
JPYINR 53.21 May 53.00 54.02 52.43 53.81 -1.27% 6973 4.9%
Option Monitor Fll Activity
Action Rs. (Crs) $ (Mmil)
v % Chg in Ol ol Volume Premium Strike Premium Volume ol % Chg in Ol v BUY 13689.75 1637.82
- 0% 7590 36 0.61 82.75 0.04 2229 14620 -12% 3.51 |SELL 13520.66 1617.59
212 0% 90577 594 0.58 83.00 0.05 5668 85260 -1% 3.04 |NET 169.09 20.23
1.36 0% 38298 789 0.35 83.25 0.10 7362 29144 0% 3.17 |Daily Debt($) Flows 11.29
0.45 -6% 106534 5334 0.22 83.50 0.18 7318 33748 5506% 3.23 |Daily Equity($) Flows -284.72
0.74 333% 76372 997 0.11 83.75 0.33 50 91 469% 3.80 |MTD Flows($ min) -2300.06
1.62 0% 119597 4722 0.08 84.00 0.72 30 602 0% 6.54 |Days to Expriy 29
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Market Snapshot

Rupee weakened marginally against the dollar amidst rising concerns that the Fed could delay interest rate cuts as inflation was reported stickier than expected and remains above the central bank’s
2% target. US economy remains resilient and with a hawkish stance from the Fed, the dollar remains well supported at lower levels. The central bank two-day meeting starts today and the outcome of
the same will be released tomorrow. Fed is widely expected to keep rates unchanged for sixth consecutive meeting at 5.5%. Yen was cushioned by active intervention by the BoJ appreciating to levels
near 155.00 after plummeting to 160 earlier in the day. Today, consumer confidence from the US will be important to watch for. We expect USDINR (Spot) to trade sideways with positive bias in a range
of 83.20-83.50.

Support - Resistance for the day

Currency Pivot S1 S2 R1 R2

USDINR 83.52 83.45 83.37 83.61 83.67

EURINR 89.42 89.30 89.20 89.52 89.64

GBPINR 104.45 104.38 104.29 104.54 104.61

| JPYINR 53.42 52.82 51.83 54.40 55.00
|

! Currency Open High Low Close % chg

Dollar Index 105.67 105.85 105.68 105.84 -0.25%

Euro 1.0722 1.0701 1.0722 1.0704 0.14%

g Pound 1.2558 1.2564 1.2539 1.2540 0.17%

o | Yen 156.33 156.99 156.05 156.85 -0.33%

Economic Data Forward Premiums
30-04-2024 Forward Market (OTC/ Interbank)
Currency Expected Previous USDINR 3 Month 6 Month 1year Period Forwal Future
CPI (YoY) (Apr) EU 2.40% 2.40% Premium 25.75 57.75 139.50 6-Month|  84.05 84.05 84,08
CB Consumer Confidence (Apr) | US 104.00 104.70 Outright Rate 83.7 84.0 849 | 1vear | 8487 85.67 84.90
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Investment in securities market are subject to market risks. Read all the related documents carefully before investing.
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