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DAILY C&M MARKET REVIEW

Ready Rates-PKR 21/12/2020

Open 160.20
FOREIGN EXCHANGE-FX-MARKET: High 160.75 |Last Day Close;
Low 160.20 LDC:160.09
v" Today in interbank session, PKR declined by 61paisa against the Friday’s close at Rs160.09 to Rs160.70. Close 160.71
USD/PKR SWAP YIELDS-%

v During the day, USD/PKR traded within the range of 50paisa from low at Rs160.20 to high at Rs160.70
Change in | Swap Implied
v, PERIOD | SWAP Premiums| PKR Yield

1-Week | 02558 (0.1084)  8.40%
1-Month | 10915  (0.0380)  8.15%
.

16600 | grel Vom0t frn ey 2Month | 2.0331| (0.0037)  8.02%

168.00
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3-Month | 2.9178 0.0268 7.60%
164.00
4-Month | 3.8264 (0.0183) 7.37%
16200 5-Month | 4.6000 (0.0120) 7.08%
serect 6-Month | 5.4551 |  0.0051 6.99%
160.00 Series2 1-Year 9.3067 (0.1507) 6.12%
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KIBOR AND PKRV RATE (%) 21-Dec-20
Tenor KIBOR-% PKRV Rates-%
1-Month 6.92 7.08
3-Maonth 7.04 712
§-Month 7.10 7.18 MONEY MARKET-MM:
12-Moanth 7.19 7.30
Pakistan Investment Bonds-PIB's
Period  |amail0 | 2lopecdd v' Today MM initiated the market at 7.25% and traded whole day within the range at 7.20%-7.50% and closed at
Bid-% Ask -%
Yields-%
2-Yrs - 8.16 8.13
3-Yrs 8.2400 8.28 8.25 7.40%.
5-Yrs 8.4500 9.10 9.08
10-Yrs-Fix 8.9900 9.95 9.90
Floating 7.5498 102 101.75
15-years® 10.0000 10.25
20-years* 10.5800 10.50
Market Treasury Bills-MTB
17-0ec20 21-Dec.20 COMMODITIES MARKET:
Tenor vci:‘tdg_f; Bid-% | Ask-%
> 7.1202 713 | 7.10 v' GOLD-SPOT: During the last 4-hours, Gold took correction and traded lower strongly and comprehensively
- 7.1701 7.17 7.15
12-M 7.2400 7.30 7.25
i i f . . . A
Note:* The secondary yields for 13 & breached the multiple supports at $1,880 & $1,860 and continued its declining trend and found support at

20-years Bonds are not available, so
instead of leaving it blank, we
inputed PKRV Rates.
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$1,854. It held that level and bounced back upside direction strongly and successfully broke the resistance at

hens. Pericd Uit Fare
= 'm = = $1,859 and resumed its higher run and closed well above it indicating that yellow metal will move lower until
T2 ]
Gomrer Riceloe Gl I I
Skt flesheb e R R prices remain below from $1,880. While moving lower, it may again visit the previous tested level at $1,860.
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it L On the other hand, yellow metal breaks the resistance at $1,880 and resumes its higher run than the next
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b target it would find at $1,890. Yellow metal is currently trading at $1,874.90 per ounce.
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SO Bororgfrtcbearys. TtioTF| Wy 40D | Rin} A1 v" CRUDE-OIL: During the last 4-hours, Crude-oil declined and comprehensively breached the support at $47.25
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i and resumed its lower run and found support at $46.20. It held that level and closed above that level
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Srlyfoenine DFOAne | TONOE% | % | O indicating that black gold will move higher unless prices stay above from $46.20. While moving higher, the
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SorcerdSftars S FrgStedk | Prk | B next resistance it would find at $46.70. Black gold is currently trading at $46.49 per barrel.
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Foreign Investor Rrtfdio Investrrent-AA TH0ecD LED'am (287
S Gt Aume st 0 Date Events Actual Forecast Previous
SRAGMMative LuyDTolste |LEDm (306
oot e \om, 18-12-20 GBP Retail Sales m/m -3.80%  -4.00% 1.30%
US-LIBOR Rate 17/12/2020 18-12-20  EUR German ifo Business Climate 92.1 90.2 90.9
Tenor | Units | LIBOR Rate 18-12-20 CAD Core Retail Sales m/m 0.00% | 0.10% 1.90%
3-Month] % | 0.22863 18-12-20 CAD Retail Sales m/m 0.40% | 0.10% | 1.90%
6-Month % 0.26000
12-Month % 0.33388 Source: www.forexfactory.com
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