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v' Swaps started the 2" quarter with the market see sawing during the 1” few |z-sosm nasa | (oo} IETE
hours as an early uptick in premiums was short lived and selling pressure |>=rosm nems | lnms7y =65%
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resumed with stronger dollar demand. The higher CPI figure also added to the |ssacesm 143 | ooosal Z7a%
whipsaw action seen during the day, as expectations grow that the next move in |StoaT™ izca | (Oorsa) = =1%
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interest rates will be for a rate rise. i
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v' Today PBS released the data of CPI for the month of March, 2017. According to pa— F—— 217%
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4.22% and also with our expectation of 4.45%. On MoM basis, CPI increased by = e P Ep—
0.80% in line with our expectation of 0.82% but higher from last month 0.30%. | Hamesemitmace mETI? (IS0 | 1233
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5.30% and Core Trimmed increased by 4.5% on YoY basis. The average inflation | eem snpm IApr? miAE| I 1YO
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Today MM initiated at 5.80%-6.00% and traded whole day within the range of -
5.80%-6.00% and expected to close at same. P — — —
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v' GOLD: Gold traded lower after a Federal Reserve official said the central bank
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was in no rush to tighten monetary policy this year. Yellow metal is currently s S — By Acee
trading at $1,248.15 per ounce. Z-¥oarx - 626,22
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CRUDE OIL: Crude oil advanced extending a rally to the strongest level in more — -
than three weeks amid optimism that OPEC will extend its production-cut deal |1p-vmars T e BESfan
beyond June. Black gold is currently trading at $50.70 per barrel. L= Sl shn BT
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Date Events Actual Forecast Previous Ol T YWallsic B i
31-3-17 EUR German Retail Sales m/m 1.80% 0.70% -1.00% [ TR = ol I M
31-3-17 EUR German Unemployment Change -30K -10K -17K
31-3-17 GBP Current Account -12.1B -16.3B -25.7B &l it & DA% m
31-3-17 GBP Final GDP q/q 0.70% 0.70% 0.70% A1E-Rontihs 5 35Sk DS S o
31-3-17 EUR CPI Flash Estimate y/y 1.50% 1.80% 2.00% B ANURECDONIRALT § ym...
31-3-17 EUR Core CPl Flash Estimate y/y 0.70% 0.80% 0.90% YTIDPEL
31-3-17 CAD GDP m/m 0.60% 0.30% 0.30% COMMODI TIES P[I,N E-L T-F k2 %
31-3-17 USD Core PCE Price Index m/m 0.20% 0.20% 0.30%
31-3-17 USD Personal Spending m/m 0.10% 0.20% 0.20% AN L T L 5
31-3-17 USD FOMC Member Dudley Speaks Ve
31-3-17 USD Chicago PMI 57.7 57.2 57.4 BEENHHL
31-3-17 USD FOMC Member Kashkari Speaks B DLED PEEE
31-3-17 USD Revised UoM Consumer Sentiment 296.9 97.8 97.6 BHD-HEAR 1
1/4/2017 GBP MPC Member Haldane Speaks M D-ERRFLTY
1/4/2017 CNY Caixin Manufacturing PMI 51.2 51.8 51.7 BHDH T [
3/4/2017 JPY Tankan Manufacturing Index 12 14 10 EHD-LICAD T ANEE
3/4/2017 JPY Tankan Non-Manufacturing Index 20 19 18 MDY HF
3/4/2017 AUD.Re.taiI Sales m/m -0.10% 0.30% 0.40% W
3/4/2017 AUD Building Approvals m/m 8.30% -1.40% 2.20% =PI = LOGE 5= ST P= FREEAT 1= LS
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