
Forecast Previous Currency
1.2% -1.8% GBP

17.23B 38.84B CAD

240K 236K USD
0.5% 0.2% CAD

0.2% -0.1% CAD

- 1.3% CAD

Position

Statistics Gold Silver Crude       Brent Cotton EUR GBP AUD CHF CAD JPY           Copper

Return Close/Open % 1.860 0.321 1.48          1.64 -1.376 0.659 0.364 0.054 -0.720 0.022      -1.86            -0.275

Difference in Open and Close ($) 6.600 0.054 0.72            0.84 -1.120 0.007 0.005 0.000 -0.007 0.000      -2.103            -0.007

Range Day (Max- Min)/Open % 1.643 1.753 3.06         3.13 1.395 0.803 0.710 0.915 0.910 0.625       1.811              1.435

Difference in Maximum and Minimum ($) 20.700 0.296 1.51         1.63 1.120 0.009 0.009 0.007 0.009 0.008       2.01                  0.04

Average Return (1 Hour) % 0.264 0.460 0.573       0.614 0.511 0.218 0.232 0.374 0.296 0.247        0.287              0.464

Volatility  (1 Hour) % 0.119 0.206 0.388        0.364 0.222 0.059 0.080 0.101 0.061 0.067        0.088                0.194

Return to Volatility Ratio (1 Hour) 2.214 2.232 1.478       1.687 2.301 3.672 2.902 3.704 4.867 3.690     3.273               2.396
Intraday Volatility % 0.546 0.944 1.776       1.669 1.018 0.272 0.366 0.462 0.279 0.307       0.402               0.888

Copper: Three-month copper on the London Metal Exchange was 0.19 percent higher at USD 5,622 a ton by 0127 GMT, after marking a similar gain overnight.
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PMEX Market Overview

H.G Markets (Pvt.) Limited

Lot Wise

1 H.G Markets (Pvt.) Limited

Arif Habib Commodities(Pvt.) Limited

 Value wise

FX: USD plunged to near six-month lows against a basket of major currencies on Thursday as the U.S. political crisis deepened. Greenback declined to JPY 110.53 on Thursday. EUR hit a six-month high of USD 1.1174. CHF also hit a six-month 

high of USD 0.9774.

Gold: Gold prices held steady on Thursday after jumping about 2 percent the session before. Price was driven by political uncertainty in the United States and low expectations for U.S. interest rate hike. Spot price was flat at USD 1,259.99 

per ounce by 0055 GMT, earlier touching USD 1,263.02. 

Retail Sales m/m

Foreign securities Purchases 

Unemployment Claims

CPI m/m

Silver: At COMEX, silver July contract was down 0.36 percent to USD 16.85 an ounce.. 

Time (PST)

5:30 PM

5:30 PM High 
High 

Details

5:30 PM

Following data is expected to be announced today and tomorrow around given times:
Impact

PMEX Daily Commodity Roundup

7 Enrichers (Pvt.) Limited

8 Abbasi & Co. (Pvt.) Limited

Thursday, May 18, 2017

Global Perspective

Data Announcements

Crude oil: Oil prices slipped on Thursday due to prevailing supply glut, despite ongoing efforts led by OPEC to curtail output. While, WTI futures slipped to USD 48.91 per barrel, Brent futures were also down 18 cents from last close at USD 

52.03 by 0244 GMT.

Wednesday, May 17, 2017Top Ten Brokers of the Day

Enrichers (Pvt.) Limited

IGI Finex Securities Limited

On Wednesday, at Pakistan Mercantile Exchange Limited, PMEX Commodity Index closed at 2,981. The total traded value of Metals, Energy and COTS/FX was recorded at (PKR  5.421 billion) and number of lots traded was  13,492. Major 

business was contributed by gold amounting to (PKR 2.847 billion), followed by currencies through COTS (PKR 1.383 billion), WTI crude oil (PKR 924.740 million), silver (PKR 225.512 million), copper (PKR 31.185 million) and Brent crude oil 

(PKR 9.834 million). 
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4 JS Global Capital Limited
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10 MHB Markets (Pvt.) LimitedBIPL Securities Limited

PMEX Price Return Summary
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Common CPI y/yMedium 

Medium 

5:30 PM

1:30 PM

Core Retail Sales m/m

 May 18, 2017

 May 19, 2017

High 

5:30 PM High 

53% 

4% 

17% 

26% 

0.2% 

Commodity Wise Volume  

GOLD

SILVER

WTI CRUDE OIL

COTS/FX

COPPER

BRENT CRUDE OIL
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Traded Value in PKR Traded Lots



GO100OZ GO10OZ GO1OZ SL10 SL100OZ SL500OZ COPPER RED CHILLI

OI - Lots 17 419 1,450 965 843 197 236 -

OI - Value (Millions) 225 553 192 17 149 174 63 -

Market Trend NL NL NL NL NL NL NL -

GOLDEURUSD GOLDGBPUSD GOLDUSDJPY GOLDAUDUSD GOLDUSDCAD GOLDUSDCHF BRENT10 BRENT100 CRUDE10 CRUDE100

OI - Lots 274 230 131 79 121 30 35 7 1,284 1,098
OI - Value (Millions) 321 313 137 62 127 31 1.91 3.82 66 568

Market Trend NL NL NL NS NS NS NL NL NL NL
Open Interest | NL = Net Long | NS = Net Short | Value = PKR

-

Agriculture
ICOTTON

-

-

Currency through COTS Energy

          For subscription and further information please email us: info@pmex.com.pk

UAN: +92-21-111-623-623FAX: +92-21- 35155022

PMEX Hourly Price Movements 

Metals

PMEX Open Interest Summary 

The total open interest at the Exchange was PKR 2.94 billion, decreasing from PKR 3.16 billion for 

the last trading day. Positions in gold were at PKR 969.59 million contributing 33 percent to the 

total open interest. A change of 4 percent was observed in the open interest of silver. Open 

interest in currencies through COTS increased by 14 percent to PKR 990.42 million.  Open interest 

in crude oil declined by 8 percent to PKR 634.45 million.

D
IS

C
LA

IM
ER

: 
T

h
is

 r
e

p
o

rt
 i

s 
fo

r 
in

fo
rm

at
io

n
 p

u
rp

o
se

 o
n

ly
 a

n
d

 d
o

e
s 

n
o

t 
co

n
st

it
u

te
 a

n
 o

ff
er

 o
r 

so
lic

it
at

io
n

 t
o

 m
ak

e
 a

n
 i

n
ve

st
m

e
n

t 
in

 C
o

m
m

o
d

it
y 

Fu
tu

re
s 

C
o

n
tr

ac
ts

 w
h

ic
h

 c
ar

ri
e

s 
ri

sk
. 

A
n

y 
vi

e
w

s,
 e

xp
re

ss
io

n
s 

o
r 

o
p

in
io

n
s 

e
xp

re
ss

e
d

 in
 t

h
is

 r
e

p
o

rt
 a

re
 s

o
le

ly
 f

o
r 

p
ro

vi
d

in
g 

in
fo

rm
at

io
n

 t
o

 r
e

ad
e

rs
. 

Fi
gu

re
s 

ap
p

ea
ri

n
g 

in
  

th
e 

re
p

o
rt

 a
re

 a
lt

h
o

u
gh

 t
ak

e
n

 f
ro

m
 r

e
lia

b
le

 s
o

u
rc

e
s 

as
 p

re
se

n
te

d
 h

o
w

e
ve

r,
 w

e 
ar

e
 n

o
t 

ta
ki

n
g 

an
y 

re
sp

o
n

si
b

ili
ty

 a
b

o
u

t 
it

s 
ac

cu
ra

cy
, c

o
m

p
le

te
n

e
ss

 a
n

d
 a

n
y 

d
e

ci
si

o
n

 t
ak

e
n

 o
n

 t
h

e 
b

as
is

 o
f 

su
ch

 in
fo

rm
at

io
n

.  
 

0

500

1,000

1,500

2,000

2,500

3,000

3,500

4,000

11-May 12-May 15-May 16-May 17-May

P
K

R
 M

ill
io

n
s 

Open Interest in Commodities 
COTS/FX Crude Oil Silver Gold
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GBP / USD  

High Low
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  USD / CHF  

High Low
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 USD / JPY 

High Low
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CRUDE OIL USD / barrel 
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GOLD  USD / t Oz 
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 EUR / USD   

High Low
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 AUD / USD   
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 USD / CAD   

High Low

Low  16.747 

Close 16.882 

High  17.043 

Open 16.828 

High  1261.6 

Low  1240.9 

Open  1236.8 

Close  1259.8 

High  1.2995 
High  1.1167 

High  High  0.7451 

High  112.77 High  1.3649 

High  49.86 

Low   1.2903 
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Close  1.2964 
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Close  1.1158 
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Close  0.9785 

Low   0.7383 

Open  0.7427 

Close  0.7431 

Low    110.76 

Open  113.08 

Close  110.977 

Low    1.3564 

Open  1.3602 

Close  1.3605 

Low    48.35 

Open  48.62 

Close  49.34 
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COPPER USD per pound 

Low High

High  2.561 

Low    2.5245 
Open  2.55 

Close  2.543 
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BRENT USD / barrel 

High Low

High  52.64 

Low    51.01 

Open  51.3 

Close  52.14 


