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 MMMAAARRRKKKEEETTT   HHHIIIGGGHHHLLLIIIGGGHHHTTTSSS   

       The single currency rose to a 12 

week high above $1.3100 against 

the dollar supported by a jump in 

euro zone economic sentiment to 

a 28 month high and a decline in 

german unemployment. 

 The dollar fell to an eight month 

low of 86.22 against the yen, hurt 

by selling from japanese 

exporters and concerns that US 

GDP data due later in the day 

would add to signs of fading 

momentum for the US economic 

recovery. 

 The release of poor US data 

yesterday reinforced views that 

interest rates will remain at 

record lows in the country well 

into 2011, further hurting 

sentiment towards the greenback. 

     The pound sterling rose against a 

broadly weaker dollar as it 

continued to gather support from 

the recent positive UK data. 

     The rand firmed amid broad 

appetite for risk while the market 

remained muted to data showing 

producer price inflation 

accelerating more than expected. 

 US stocks fell on weak outlooks 

from technology companies and 

downbeat comments from St 

Louis Federal Reserve President 

James Bullard. 

 Oil prices rose, buoyed by a 

weaker dollar and positive 

european data. 

 In its attempt to mop up the 

excess liquidity on the domestic 

money market, the Bank of 

Mauritius conducted, for the 

second time this month, a 14-day 

reverse repo and absorbed a total 

nominal amount of MUR 1,500 

million.  

 The rupee ends the month at 

31.300, gaining nearly 5.00 

percent against the greenback 

during the month on a point to 

point basis. 

 A total nominal amount of MUR 

700 million in Treasury bills will 

be sold through auction by the 

Bank of Mauritius today.   
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333000...000777...111000   

PPPRRREEEVVVIIIOOOUUUSSS   
222999...000777...111000   

USD/MUR  31.300 31.400 

EUR/MUR  40.884 40.846 

GBP/MUR  48.898 49.067 
JPY/MUR 

(100) 
 36.49 36.25 

ZAR/MUR  4.31 4.33 

INR/MUR  0.68 0.68 

MGA/MUR 
(100) 

 1.52 1.51 
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RELATIVE PERFORMANCE CHART AGAINST MUR

85.00

90.00

95.00

100.00

105.00

110.00

115.00

120.00
Ja

n
-0

9

A
p

r-
09

Ju
l-

09

O
ct

-0
9

Ja
n

-1
0

A
p

r-
10

Ju
l-

10

EUR/MUR USD/MUR GBP/MUR

1 
 

   INTERNATIONAL   CURRENCY   MARKET   IINNTTEERRNNAATTIIOONNAAL CL CUURRRREENNCCY MY MAARRKKEETT

                                                

 

 
1 The chart is indexed with a base of 100 as at 01st Jan 2009 

 

CCCUUURRRRRREEENNNCCCYYY   
PPPAAAIIIRRRSSS   

   TTTOOODDDAAAYYY   
   

PPPRRREEEVVVIIIOOOUUUSSS   
   

PPPRRREEEVVVIIIOOOUUUSSS 
DDDAAAYYY   
HHHIIIGGGHHH   

 

PPPRRREEEVVVIIIOOOUUUSSS 
DDDAAAYYY   
LLLOOOWWW   

 

TTTEEECCCHHHNNNIIICCCAAALLL   
RRREEESSSIIISSSTTTAAANNNCCCEEE      

TTTEEECCCHHHNNNIIICCCAAALLL   
SSSUUUPPPPPPOOORRRTTT   

EUR/USD  1.3075 1.3013 1.3106 1.2977 1.3180 1.2950 

GBP/USD  1.5635 1.5624 1.5662 1.5578 1.5740 1.5550 

USD/JPY  86.40 87.16 87.51 86.54 87.20 85.70 

USD/ZAR  7.3440 7.3410 7.3687 7.2343 7.4500 7.2000 

USD/INR  46.480 46.680 46.750 46.320 46.600 46.000 

USD/MGA  2181 2187 2187 2160 2190 2160 
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RELATIVE PERFORMANCE CHART AGAINST USD
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2 The chart is indexed with a base of 100 as at 01st Jan 2009 
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 EQUITIES  AND  COMMODITIES  MARKETS EQUITIES AND COMMODITIES MARKETS
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 CENTRAL  BANK  RATES CENTRAL BANK RATES
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3 For stock markets and brent, previous close is as at 28.07.10 and latest as at 29.07.10 except for the 
Nikkei which is as at close 30.07.10  
4 Table is updated when interest rates are altered. 

IIINNNDDDEEEXXX      
   

LLLAAATTTEEESSSTTT      
   

   
PPPRRREEEVVVIIIOOOUUUSSS   

   

DJIA  10,467 10,497 

NASDAQ  2,251 2,264 

FTSE100  5,313 5,319 

NIKKEI225  9,537 9,708 

SEMDEX  1,717 1,709 

GOLD 
($/OUNCE) 

 1,168.20 1,166.40 

BRENT 
($/BARREL) 

 78.66 77.09 

 
Indicator 

Date 
(Last Change) 

 
Previous 

 
Actual 

Australian Cash Target 
Rate 

 
04 MAY 10 4.25 

 
4.50 

Euro Zone Refinancing 
Rate 

 
07 MAY 09 

 
1.25 

 
1.00 

 
Indian Repo Rate 

 
27 JUL 10 

 
5.50 

 
5.75 

Japanese Overnight 
Target Rate 

 
19 DEC 08 

 
0.30 

 
0.10 

 
Mauritian Repo Rate 

 
26 MAR 09 
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South African Repo 
Rate 
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UK Prime Rate 
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US Federal Funds 
Target Rate 

 
16 DEC 08 
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 WORLD  ECONOMIC  FIGURES WORLD ECONOMIC FIGURES

 

Date & 
Local 
Time 

Country Indicator Period Forecast Previous Actual 

29-Jul JN RETAIL SALES (M - M) JUN 3.20% 2.80% 3.20% 

 UK 
NET CONSUMER CREDIT  

(£ / Bln) 
JUN 0.20 0.30 - 0.10 

  MORTGAGE APPROVALS JUN 48.80 K 49.80 K 47.60 K 

  M4 MONEY SUPPLY JUN - 0.00% 0.00 % 

 EU 
BUSINESS CLIMATE 

INDICATOR 
JUL 0.39 0.37 0.66 

  CONSUMER CONFIDENCE JUL -14.00 -17.00 -14.00 

  ECONOMIC CONFIDENCE JUL 99.10 98.70 101.30 

 US INITIAL JOBLESS CLAIMS W/K 460 K 464 K 457 K 

  CONTINUING CLAIMS W/K 4500 K 4487 K 4565 K 

30-Jul       

03.50 JN JOBLESS RATE JUN 5.20% 5.20% 5.20% 

03.30 JN TOKYO CPI (Y - Y) JUL -0.80% -0.90% -0.70% 

03.50 JN 
INDUSTRIAL PRODUCTION  

(M - M) 
JUN 0.20% 0.10% -1.50% 

09.00 JN HOUSING STARTS (Y - Y) JUN 1.80% -4.60% - 

10.00 GE RETAIL SALES (M - M) JUN -0.20% 0.40% - 

13.00 EU UNEMPLOYMENT RATE JUN 10.00% 10.00% - 

  CPI ESTIMATE (Y - Y) JUL 1.70% 1.40% - 

16.00 US GDP (Q -Q) Q2 2.50% 2.70% - 

  PERSONAL CONSUMPTION Q2 2.40% 3.00% - 

17.45 US 
CHICAGO PURCHASING 

MANAGER 
JUL 56.00 59.10 - 

17.55 US 
UNIVERSITY OF MICHIGAN 

CONFIDENCE 
JUL 67.00 66.50 - 
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MUR TREASURY BILLS
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 LIBOR  RATES  (3  Months) LIBOR RATES (3 Months)

USD EUR GBP 

0.46563 0.83344 0.74375 

Treasury Sales Team 
      Benimadhu Anju                  Hossenbocus Ruwaydah             Ramphul Shalinee                    Sobratee Parveen          
   

    + 202 1352/620/354/507               + 202 1234     treasurysales@sbm.intnet.mu 

1 MTH 3 MTH 6 MTH 12 MTH

`
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 DDIISSCCLLAAIIMMEERR  
 
This report has been prepared by members of the Treasury department of the State Bank 

of Mauritius Ltd, who are not considered as research analysts and information contained 

therein should not be considered as “research” as that term is defined by applicable 

regulations.  Information has been collected from sources believed to be reliable and in 

good faith by the bank, but no representation or warranty, expressed or implied, is made 

as to their accuracy, completeness or correctness.  The information may include opinions, 

estimates, indicative rates, terms, price quotations and projections which reflect existing 

market conditions and are subject to change, modification or amendment without any 

prior notice and may vary from views expressed by other members and reports of the 

bank or any other institution.  The analysis and data compilations contained therein are 

based on numerous assumptions; different assumptions could result in materially 

different opinions.   

 

This report has been prepared for general circulation and is meant solely for information 

and discussion purposes, without taking into consideration any financial need, objective 

or goal of whoever is receiving this document.  It does not constitute an offer or 

solicitation to buy or sell any financial instrument.  Financial instruments denominated in 

foreign currency are subject to exchange rate fluctuations, which carry significant risks.  

Any such person should, before acting on the information in the report, seek appropriate 

professional advice.  Past performance is not a reliable indicator of future performance.  

This report is not intended to forecast or predict future events.  Any projection and 

forecast in this report is subject to uncertainties and contingencies.  No liability is 

accepted whatsoever for any direct or consequential loss arising from any use of all 

or part of this report or the information contained therein.   
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The material in this report is proprietary to the bank.  Neither the material nor any part of 

it may be altered, reproduced, transmitted or copied in any way without the prior written 

permission of the bank. 

   

Unless otherwise stated, data have been sourced from Bloomberg.  All data relative to the 

MUR have been compiled by the Treasury team of the State Bank of Mauritius Ltd. 
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