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PMEX FUTURE CONTRACTS 6/1/2017

COMMODITIES P (L/S) E-L T-P S-L
YTD P & L 

%

CRUDE-OIL 

SILVER

BRENT-OIL

GOLD USD 3.51%

GOLD-EUR/USD 1.92%

GOLD-GBP/USD

GOLD-USD/JPY S 117.90    111.90    119.90    

GOLD-USD/CAD 2.44%

GOLD-USD/CHF

GOLD-AUD/USD

P= POSITION L= LONG S= SHORT  P= PROFIT  L= LOSS

TP= TAKE PROFIT SL= STOP LOSS YTD= YEAR TO DATE  
 

 

 

 

 

 

 

 

 
 

 
 

 
 

 
 

 

 

 

FX – INTERBANK RATE: 

 

 

FX MARKET: 

 SBP released the figure of total FX-Reserves for the week ended 30
th

 December, 

2016. According to SBP, Total FX-Reserves declined by $122.4mn as compared 

to the previous week $23.28bn to $23.13bn. The break-up of total FX-Reserves 

are as follows: SBP held FX-Reserves decreased by $30.5mn from $18.29bn to 

$18.26bn and FX-Reserves held in other banks also fell by $91.9mn from 

$4.98bn to $4.89bn. During the week, decrease in FX-Reserves due to external 

debt servicing.     

MONEY MARKET:   

 Today PBS released the data of weekly inflation for the week ended 4
th

 January, 

2017. According to PBS, SPI fell by 0.12% as compared to the last week 

218.11bps to 217.84bps. 

 Today SBP conducted 7-Day OMO (Injection), where total amount offered has 

been accepted Rs952bn at 5.83%. 

 Today MM initiated at 5.90%-6.00% and traded whole day with in the range of 

5.85%-5.95% and expected to close at same.  

COMMODITIES MARKET: 

 GOLD: Gold traded higher as the US Dollar weakened following disappointing 

private sector employment data in the US. Yellow metal is currently trading at 

$1,177.90 per ounce. 

 CRUDE OIL: Crude oil advanced after the EIA disclosed that US crude stockpiles 

declined 7.1mn barrels during the week ended 30
th

 December, 2016. Black gold 

is currently trading at $54.10 per barrel.   

 

WORLD ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS

Date Events Actual Forecast Previous

5/1/2017 CHF Consumer Price Index (YoY) (DEC) 0.00% 0.00% -0.30%

5/1/2017 CHF CPI EU Harmonized (YoY) (DEC) -0.20% -0.10% -0.20%

5/1/2017 EUR Markit Germany Construction PMI (DEC) 54.9 53.9

5/1/2017 EUR Markit Germany Retai l  PMI (DEC) 52 49.6

5/1/2017 EUR Markit Eurozone Retai l  PMI (DEC) 50.4 48.6

5/1/2017 GBP Markit/CIPS UK Services  PMI (DEC) 56.2 54.7 55.2

5/1/2017 GBP Markit/CIPS UK Compos ite PMI (DEC) 56.7 55 55.3

5/1/2017 USD ADP Employment Change (DEC) 153k 175k 215k

5/1/2017 USD Ini tia l  Jobless  Cla ims  (DEC 31) 235k 260k 263k

5/1/2017 USD Continuing Cla ims  (DEC 24) 2112k 2045k 2096k

5/1/2017 USD ISM Services/Non-Manufacturing Compos ite (DEC) 57.2 56.8 57.2

5/1/2017 USD DOE U.S. Crude Oi l  Inventories  (DEC 30) -7051k -2000k 614k

6/1/2017 JPY Japan Buying Foreign Bonds  (Yen) (DEC 30) -

¥501.4b

-¥216.7b

6/1/2017 JPY Japan Buying Foreign Stocks  (Yen) (DEC 30) -¥9.5b -¥56.3b

6/1/2017 JPY Labor Cash Earnings  (YoY) (NOV) 0.20% 0.20% 0.10%

6/1/2017 JPY Real  Cash Earnings  (YoY) (NOV) -0.20% 0.00% 0.00%

6/1/2017 AUD Trade Balance (Austra l ian dol lar) (NOV) A$1243

m

-A$550m -

A$1119m
Source: www.dailyfx.com  
 

 
 
 
 
 

28-Ja
n

OPEN HIGH LOW CLOSE
Last Day 

Close

READY 104.94

Money Market 28-Jan-16

KIBOR PKRV

1Month 6.53% 6.49%

3Month 6.56% 6.50%

6Month 6.62% 6.52%

12Month 6.91% 6.57%

PIB'S Auction Date

Tenor 28-Jan-16 28-Jan-16

Cut Off Yeilds Bid/Ask

2Years - 6.25/20

3Years 6.5002% 6.43/48

5Years 7.5484% 7.47/43

10Years 8.8509% 8.90/85

T-Bills Auction Date

Tenor 21-Jan-16 28-Jan-16

Cut Off Yeilds Bid/Ask

3Months 6.16% 6.18/13

6Months 6.18% 6.17/12

12Months 6.23% 6.20/13
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