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DAILY C&M MARKET REVIEW

v' Today in interbank session, PKR depreciated by 15paisa against the yesterday’s close at Rs160.32 to
Rs160.47.
v' During the day, USD/PKR traded within the range of 19paisa from low at Rs160.35 to high at
Rs160.54.
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KIBOR AND PKRV RATE (% | 8-Dec-20
Tenor KIBOR-% PKRYV Rates-%
1-Month 6.92 7.08
3-Month 7.04 7.12
6-Month 7.10 7.18
12-M onth 7.19 7.30
Pakistan Investment Bonds-PIB's
11-Nov-20 8-Dec-20
Feried vcr:ltd:':s Bid-% | Ask -%
2-Yrs - 8.15 8.12
3-Yrs 8.2400 8.30 8.27
5-Yrs §.4500 9.06 9.03
10-Yrs-Fix 8.9%00 9.95 9.90
Floating 7.5498 102 101.75
15-years* 10.0000 10.25
20-years* 10.5498 10.50
Market Treasury Bills-MTB
3-Dec-20 8-Dec-20
Tener vﬁ:l‘d(:_: Bid-% | Ask-%
3-m 7.1408 7.11 7.10
6-M 7.1849 7.18 7.186
12-M 7.2989 7.32 7.28

Note: * The secondary yields for
15 & 20-years Bonds are not
available,so instead of leaving it
blank, we inputed PKRV Rates.
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US-LIBOR Rate 3/12/2020
Tenor Units LIBOR Rate
3-Month % 0.22538
6-M onth % 0.25738
12-Month % 0.33638

MONEY MARKET-MM:
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Ready Rates-PKR 8/12/2020
Open 160.35
Last Day
High 160.54
g Close-LDC:
Close 160.47
USD/PKR SWAP YIELDS-%
Swa
Change in w P
PERIOD SWAP . Implied PKR
Premiums .
Yield
1-Week | 0.2366 (0.0011) 7.79%
1-Month, 0.9937 0.1797 7.44%
2-Month| 1.8751 (0.0239) 7.42%
3-Month| 2.7023 0.0027 7.05%
4-Month 3.5344 0.0929 6.83%
5-Month| 4.3213 0.1868 6.67%
6-Month| 4.9747 0.1280 6.41%
1-Year | 8.7411 | 0.0329 5.78%
| FORIEGN EXCHANGE-FX ECONOMI C INDICATORS |
tems Period Unit Figure
Grass Domestic Produdt-GOP
GDP 10FY-20/21 usDbn| 8821
Fareign Exchange-FX-Reserves
FX-Resenes-WoW 27-Now-20 USD bn 20241
FE-25Import Finandng September, 2020 | USDmn 323
SBP Forward/Swap Position 31-0ct-20 UsDbn (4.885)
Net Intemational Reserves-NIR (EST) 27-Now-20 usDbn | (10771)
Kerb USD/PKR 7-Dec-20 Bid/Ask | 159.10/160.101
Real Effective Exchange Rate-REER September, 2020 Rs 94.12
FX-Economic Datg
Foreign Direct livestment-FDI ANFY-20/21 UsDmn 73310
Home Remittance ANFY-20/21 USD bn 9431
Current Account (Defidit)/Surplus ANFY-20/21 UsDmn 1160
CAS % of GDP ANFY-20/21 % 130
Trade -Defidt ANFY-20/21 usDbn 7533
GOVT, Grcular Debt & External Lighilities
Governmentt Domestic Debt & Liabilities As at 31-8-2000 Rs tm 1482
External Debt As at 30-6-2020 USD bn 112.858
Greular Debt FY-19/20 Rs tm 2253

v' Today MM initiated the market at 6.90% and traded whole day within the range at 6.75%-7.00% and closed at

6.90%.

COMMODITIES MARKET:

v' GOLD: During the last 4-hours, Gold traded and closed higher indicating that yellow metal will resume its

upward trend and moving further higher the next resistance it wo

trading at $ per ounce.

uld find at $1,878. Yellow metal is currently

CRUDE-OIL: During the last 4-hours, Crude oil started to trade lower and found support at $45.40. It held that

level and bounced back upside direction strongly and moving higher, it found resistance at $46.05. It held that

level and came down strongly and closed below from that level but higher from its opening price indicating

that black gold will move around in between $45.40 to $46.00, unless it breaks one of these two levels and

trade accordingly. Black gold is currently trading at $ per barrel.

WORLD ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS

Events
CAD lvey PMI

Date
7/12/2020

Source: www.forexfactory.com

Actual

Forecast Previous

52.7 52.3 54.5
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