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DAILY C&M MARKET REVIEW

Ready Rates-PKR 22/12/2020

Open 160.68
FOREIGN EXCHANGE-FX-MARKET: High 160.73 LastDay Close
Low 160.54 LDC:160.68
v' Today in interbank session, PKR appreciated by 12paisa against the Yesterday’s close at Rs160.68 to Close 160.55

USD/PKR SWAP YIELDS-%

Rs160.56.
Change in Swap Implied

PERIOD WAP
° s Premiums PKR Yield

v" During the day, USD/PKR traded within the range of 19paisa from low at Rs160.54 to high at Rs160.73.

1-Week | 0.2562 0.0041 8.42%
16800 1-Month | 1.1598 0.0712 8.66%
2-Month | 1.9989 0.0062 7.90%
1t e 3-Month | 2.8684 0.0192 7.48%
" L
15600 Hfpral— P8t e 4-Month | 3.8008 |  0.0061 |  7.33%
L
| 5-Month | 4.6299 | (0.0224)  7.13%
! 6-Month | 5.4352 | (0.0010)  6.98%
164,00
1-Year 9.3688 | (0.0047) 6.17%
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KIBOR AND PKRV RATE (%) 23-Dec-20
Tenor KIBOR-% PKRV Rates-%
1-Month 6.92 7.08
MONEY MARKET-MM:
6-Month 7.10 7.18
12-Month 7.19 7.30
fakimninesimentSondupien v Today MM initiated the market at 7.25% and traded whole day within the range at 7.20%-7.50% and closed at
Period Cut O ff Bid Ask
Yields-% % sk %
2-Yrs - 8.18 8.15 7.40%.
3-Yrs 8.2400 8.28 8.25
5-Yrs 8.4500 9.10 9.08
10-Yrs-Fix 8.9900 9.98 9.92
Floating 7.5498 102 101.75
15-years® 10.0000 10.25
20-years* 10.5800 10.50 .
Market Treasury Bills-M TB COMMODITIES MARKET'
17-Dec-20 23-Dec-20
Tenor Cut O ff - sk- A ) A
Vielgsx | BT | Ask v" GOLD-SPOT: During the last 4-hours, Gold stated to trade higher and found resistance at $1,870. It held that
3-M 7.1202 7.09 7.08
6-M 7.1701 7.17 7.16
LA LT . L - L level and came down lower and found support at $1,864 and closed above it but at the same level where it
Note: * The secondary yields for 15 &

20-years Bonds are not available, so

e ed pkry nater opened formed the candle named DOJI indicating that yellow metal will move around in between $1,864 to
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m ::g - : 3: yellow metal moves higher and succeed to break the resistance at $1,870 and resumes its upside movement
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US-LIBOR Rate 21/12/2020
Tenor | Units| LIBOR Rate Date Events Actual Forecast Previous
3-Month % 0.24488 22-12-20 USD Final GDP g/q 33.40%  33.10% @ 33.10%
6-Month % 0.26050
Source: www.forexfactory.com
12-Month % 0.33250
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