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DAILY C&M MARKET REVIEW

Ready Rates-PKR 1/12/2020
Open 159.45
FOREIGN EXCHANGE-FX-MARKET: High 159.82 | ‘astDay
Close-LDC:
Low 159.45 159.42
v" Today in interbank session, PKR depreciated by 40paisa against the Yesterday’s close at Close 159.82
USD/PKR SWAP YIELDS-%
Rs159.42 to Rs159.82. change in Iswap Implied
PERIOD | SWAP g P Imp
Premiums PKR Yield
v" During the day, USD/PKR traded and closed within the range of 37paisa from low at
1-Week | 0.2478 0.0079 8.18%
Rs159.45 to high at Rs159.82. 1-Month | 1.1161 0.0689 8.37%
2-Month | 1.9260 0.0664 7.63%
q 3-Month | 2.7166 0.0229 7.13%
Daily READY Rates 4-Month | 3.4196 0.0086 6.64%
168.00
166.00 |[Flog-—O=-masas.as - 5-Month | 4.0839 0.0286 6.35%
164.00 T 6-Month | 4.7938 0.0848 6.21%
162.00 e . -
160.00 I e = = 1-Year 8.6904 - 5.77%
158.00 Themes EGN EXCHANGERXE )
o600 FORIEGN EXCHANGEFX ECONOMIC INDICATORS
154.00 Items Period Unit  Figure
152.00 (Gross Domestic Product-GDP
G0P 10R-20/21 USDbn 6821
31123478910 143612222 222301125678 912249620 22262292345 6910 1224 18202226501 AP—— oo w0
FE-25 Import Financing September, 2020 | USDmn n
SBP Forward/Swap Position 31:0ct-20 USDbn | (488Y)
Net International Reserves-AIR (EST) 20-Nov-20 USDbn | (10.466)
Kerb USD/PKR 1-Dec-20 Bid/Ask | 159.10/160.10

Real Effective Exchange Rate-REER September, 2020 Rs %1

FX-Economic Data
Forelgn Direct livestment-FDI AMRY-20/21 USDmn | 73310
Home Remittance AMRY-20/1 USDbn 9431
Current Account (Deficit) Surplus AMF-20/21 USDmn | 1160
CAS % of GDP AMFY-20/2L % 130
Trade-Deficit AMRY-20/21 USDbn | 758

(GOVT, Circular Debt & External Linbilties

Governmentt Domestic Debt & Liablties Asat 31-8:2020 Rstm 1462

External Debt Asat306200 | USDbn | 112858
Circular Debt F-19/20 Rt 215
KIBOR AND PKRV RATE (%) 1-Dec-20
Tenor KIBOR-% PKRV Rates-%
1-Month 6.92 7.08
3-Month 7.04 7.12
6-Month 7.10 7.18
12-Month 7.19 7.30 MONEY MARKET-MM:
Pakistan Investment Bonds-PIB's
11-Nov-20 1-Dec-20
Period vc.:: d(:_f; Bid-% | Ask-%
2vrs - 810 | s.o0s v" Today MM initiated the market at 7.10% and traded whole day within the range at 6.75%-7.10% and closed at
3-Yrs 8.2400 8.30 8.25
5-Yrs 8.4500 9.01 8.99
10-Yrs-Fix 8.9900 9.95 9.90 6.75%-
Floating 7.5498 102 101.75
15-years* 10.0000 10.25
20-years* 10.5498 10.50
Market Treasury Bills-MTB
18-Nov-20 1-Dec-20
Tenor o | Biase | Ask-% COMMODITIES MARKET:
3-M 7.1525 7.15 7.12
6-M 7.1998 7.19 7.18 . . .
Py ~5aos T 93c T 22 v/ GOLD: During the last 4-hours, Gold traded higher and successfully broke the resistance at $1,788 and

Note: * The secondary yields for 15 &
20-years Bonds are not available, so
instead of leaving it blank, we
inputed PKRV Rates.

MONEY MARKET-MM ECONOMICINDICATORS

continues its higher run and closed at higher note indicating that yellow metal will resume its upside

movement and moving further higher the next target it would find at $1,817. Yellow metal is currently trading

Items Period Unit Figure
i ies-LSMI
LMl 1QF-20/21 bps 13302
\Consumer Price Index-CPl at 51,805.30 per ounce.
Sensitive Price Index-SPI-WoW 26-Nov-20 bps 14174
CPI{YoY) October, 2020 % 891 . . . . . . .
ol o | % | 1 v" CRUDE-OIL: During the last 4-hours, Crude Oil traded and closed at high note indicating that black gold will
CPL-Urban-YoY QOctober, 2020 % 730
CPl-Rural-YoY QOctober, 2020 % 1130
AULEE] L resume its higher run and moving further higher the next target it would find at $45.80. Black gold is currently

M2 Growth

M2 GrowthYoY 1y 20-300¢20 | % 03

1y20-300020 | Rsbn | 14279
1y 20-300¢20 | Rsbn | 21359
10uly20-30-0ct20 | Rsbn | (4636)

10FY-20/21 USDmn | 13670

Net Gort. ector Borroving

trading at $45.33 per barrel.

GOVT. Borrowing for budgetary support from SBP

Creditto Private Sector-Yo

Gout Foregn Commerca Banks Borrouing

SBP Policy Rate FY-20/21Y1D % 7.00
SBP O/N REPO & Reserve REPO Rate Floor & Ceiling % 6.00-8.00
58P ol Rt mins USD D Fud e s | % | e WORLD ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS
1-Year KIBOR minus 1-Year LIBOR 7.20%0.34% % 686
htings & Outok Date Events Actual Forecast Previous
Standard & Poor's-S&P Rating & Outlook Rank B
Voodys RatrgaOnok | rk | Bastale 30-11-20 EUR ECB President Lagarde Speaks - - -
\Stock Exchange & Market Index
MSC Index-EMI 1Dec20 pts | 12028 30-11-20 ALL OPEC Meeti ngs = = -
Pakistan Stock Exchage-PSX-100 Index 1-Dec-20 Pts 41,692.16 .
Foreign Investor Portfolio Investment FIPI 30Nov-20 USD'000 | (19,773.118) 30-11-20 usD C h ICago PMI 58.2 59.4 61.1
vecial Convertible Rupee Account-A/c:S .
e — TP e 30-11-20 USD Pending Home Sales m/m -1.10% | 1.10% | -2.00%

SCRA-T-Bills & PIB's 1luly20To-Date UsDmn (266.13)

SCRA-T-Bills & PIB's Now-20 USDmn 1995 1/12/2020 AUD RBA Rate Statement B B =
US-LIBOR Rate 27-11-20 1/12/2020 AUD Cash Rate 0.10% 0.10% 0.10%
Tenor | Units | LIBOR Rate 1/12/2020 GBP Final Manufacturing PMI 55.6 55.2 55.2

3-Month % 0.22538 Source: www.forexfactory.com
6-Month % 0.25738
12-Month % 0.33038



