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PMEX Market Overview

On Friday at PMEX the traded value of Metals, Energy, COTS/FX and indices was recorded at PKR 13.977 billion and the number of lots traded was 12,313. Major business was contributed by Gold amounting to PKR 6.356 billion, followed by
Currencies through COTS (PKR 2.555 billion), NSDQ 100 (PKR 2.264 billion), Crude Oil (PKR 1.229 billion), Platinum (PKR 659.885 million), Japan Equity (PKR 248.551 million), Silver (PKR 237.668 million), DJ (PKR 118.664 million), SP 500 (PKR 104.973
million), Palladium (PKR 69.938 million), Natural Gas (PKR 67.139 million), Brent (PKR 36.274 million) and Copper (PKR 27.782 million). In Agricultural commodities 6 lots of Cotton amounting to PKR 6.846 million were traded.
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PMEX Price Return Summary

Statistics Silver Crude Oil EURUSD GBPUSD JPYUSD
Return Close/Open % M 057% = 0.00% M 092% A 1.80% A 0.82% M 137% A 1.37% N 0.78% i 0.43% Ah 0.67%
Difference in Open and Close ($) 11.0 0.000 0.64 0.07 280 207.75 207.75 260.0000 0.0047 0.0084
Range Day (Max- Min)/Open % 0.01 0.02 0.02 0.02 0.01 0.02 0.00 0.00 0.01 0.69
Difference in Maximum and Minimum ($ 226 0.51 1.49 0.08 408 317.25 72.00 0.01 0.01 0.88
Average Return (1 Hour) % 0.16 0.43 0.72 0.56 0.21 0.34 0.27 0.16 0.14 0.12
Volatility (1 Hour) % 0.10 0.22 0.38 0.33 0.10 0.17 0.11 0.04 0.06 0.03
Return to Volatility Ratio (1 Hour) 1.673 1.968 1.899 1.717 2.190 1.964 2.480 3.518 2.540 4.815

Intraday Volatility % 0.44 0.99 1.74 1.49 0.45 0.79 0.50 0.21 0.26 0.12



PMEX Hourly Price Movements
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