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FX – INTERBANK RATE: 

FX – INTERBANK RATE: 

 

FX MARKET: 

 Swaps saw premiums take a spike higher as the forward buyers looked to hedge 

their liabilities. The 1-month traded at high of 23paisas. 2-months at 45paisas, 

3-months at 64paisas and the 6-months traded up to Rs1.25. However the rally 

was short lived as dollar demand emerged and premiums moved lower for the 

rest of the trading session. 

MONEY MARKET:     

 Today MM initiated at 5.80%-5.90% and traded whole day within the range of 

5.70%-5.95% and expected to close at same. 

 Today in bond secondary market, when issue traded at the following levels: 3-

years at 6.4/41, 5-years at 7.02/6.92 and 10-years at 8.30/20 respectively.     

COMMODITIES MARKET: 

 GOLD: Gold traded higher as the stronger dollar weighed on the precious metal. 

Yellow metal is currently trading at $ per ounce. 

 CRUDE OIL: Crude oil advanced extending a rally to the strongest level in 

around a month after 2-U.S. destroyers based in the Eastern Mediterranean 

fired 59 Tomahawk cruise missiles at a Syrian air base, which the U.S. said was 

in retaliation to alleged use of chemical weapons against his own people. Black 

gold is currently trading at $ per barrel.  

WORLD ECONOMIC DATA RELEASED ON FRIDAY

Date Events Actual Forecast Previous

7/4/2017 GBP Halifax HPI m/m 0.00% 0.20% 0.00%

7/4/2017 GBP Manufacturing Production m/m -0.10% 0.30% -1.00%

7/4/2017 GBP Goods Trade Balance -12.5B -10.9B -12.0B

7/4/2017 GBP BOE Gov Carney Speaks

7/4/2017 CAD Employment Change 19.4K 5.7K 15.3K

7/4/2017 CAD Unemployment Rate 6.70% 6.70% 6.60%

7/4/2017 USD Average Hourly Earnings m/m 0.20% 0.20% 0.30%

7/4/2017 USD Non-Farm Employment Change 98K 174K 219K

7/4/2017 USD Unemployment Rate 4.50% 4.70% 4.70%

7/4/2017 CAD Ivey PMI 61.1 56.3 55

7/4/2017 USD FOMC Member Dudley Speaks

Source: www.forexfactory.com  
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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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