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PMEX FUTURE CONTRACTS 7-Dec-16

COMMODITIES P (L/S) E-L T-P S-L
STATUS 

(ACTIVE/ TBE

CRUDE-OIL L 50.50 52.50 49.00 Active

SILVER

GOLD USD L 1173.00 1145.00 1213.00 Active

GOLD-EUR/USD L 1.0670 1.0500 1.0770 TBE

GOLD-GBP/USD S 1.2750 1.2850 1.2500 TBE

GOLD-JPY/USD S 114.00 115.00 111.50 Active

GOLD-CAD/USD S 1.3370 1.3470 1.3170 Active

GOLD-CHF/USD

GOLD-AUD/USD

P= POSITION L= LONG S= SHORT TBE= TO BE ENTERED

EL= ENTRY LEVEL TP= TAKE PROFIT SL= STOP LOSS
 

 

 

 

 

 

 

 

 
 

 
 

 
 

 
 

 

 

 

FX – INTERBANK RATE: 

8-D
ec

OPEN HIGH LOW CLOSE
Last Day 

Close

READY 104.79 104.79 104.75 104.75 104.77
 

 

 

MONEY MARKET:  

 Yesterday, SBP held its 12
th

 MTB Auction for FY-16/17, where the target amount 

is Rs125bn and maturity amount is Rs82bn. While the Government accepted 

amount that is higher from both target and maturity amount Rs146.97bn. The 

Government accepted amount in 3 and 6-month tenor Rs146bn and Rs971mn 

respectively. As per our expectation 3 and 6-months yield remained un-changed 

while 12-months tenor bids were rejected.  

 Today MM initiated at 5.90%-6.10% and traded whole day with in the range of 

5.90%-6.10% and expected to close at same.  

COMMODITY MARKET:  

 GOLD: Gold traded higher as weakness in the greenback increased demand for 

the precious yellow metal but gains looked likely to remain limited as 

expectations for an interest rate increase by the Federal Reserve next week 

weighed on the precious metal. Yellow metal is currently trading at $1,177.80 

per ounce.  

 CRUDE: Crude oil declined as mounting doubts over the effectiveness of OPEC’s 

production cut deal, dented demand for the commodity. Separately, the EIA 

reported a decline of 2.4mn barrels in the US crude stockpiles to 485.8mn 

barrels in the week ended 02 December. Black gold is currently trading at 

$50.33 per barrel. 

 

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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