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DAILY C&M MARKET REVIEW

Ready Rates-PKR 16/12/2020

FOREIGN EXCHANGE-FX-MARKET: Open 160.45
o . _ _ ' High 160.55 tastDay.
v' Today in interbank session, PKR strengthened by 20paisa against the Yesterday’s close at Rs160.59 Close-LD C:
Low 160.39 160.59
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toRs160.39.
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v" During the day, USD/PKR traded within the range of 16paisa from low at Rs160.39 to high at PERIOD | swap Changein Imp“\::’:,”
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Rs160.55. 1-Week | 0.2605 0.0025 8.57%
1-Month| 1.1855 0.0971 8.85%
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KIBOR AND PKRV RATE (% | 16-Dec-20
Tenor KIBOR-% PKRV Rates-% MONEY MARKET-MM:
1-Month 6.92 7.08
3-Month 7.04 7.12
LEUTTE N R ot MARKET TREASURY BILLS-MTB AUCTION REPORT:
Pakistan Investm ent Bonds-PIB's
10-Dec-20 16-Dec-20
Period ST aias | aex 4 Today SBP held its MTB Auction for FY-20/21. Where target amount was Rs300.0bn while the maturity
o | v o | o .
so¥rs 8.4500 | 9.05 | 9.3 amount was Rs407.0bn. The total bid participation amount was recorded more than double from the target
10-Yrs-Fix 8.9900 9.95 9.90
Floating 7.5498 102 101.75
TS B i amount Rs791.31bn that is divided into 3, 6 and 12-month tenor Rs726.01bn, Rs42.0bn and Rs23.30bn
Market Treasury Bills-MTB
3-Dec-20 16-Dec-20 X
LG INCITCITN PP respectively.
3-M 7.1408 7.11 7.10
6-M 7.1849 7.18 7.16
12-M 72989 | 732 | 7.28 v We expect that the MTB Cut-off Yield for 3 and 6-months tenor rose by 3bps and 2bps from 7.14% to 7.17%,
Note: * The secondary yields for
15 & 20-years Bonds are not
ek we o tes P rRY Rote 7.18% to 7.20%, while in 12-month tenor fell by 1bps from 7.30% to .29% respectively.
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Date Events Actual Forecast Previous

US-LIBOR Rate 14/12/2020
16-12-20 CAD BOC Gov Macklem Speaks - - -

Tenor | Units | LIBOR Rate
3-Month | % 0.21925
6-Month | % 0.24713
12-Month, % 0.33488

Source: www.forexfactory.com
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