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Foreign Exchange:

READY:

v' Rupee strengthened against the dollar after being heavily battered in

s es s i.85M06, tdudhed k

vyvesterday’ s

tradi

neg

a high at 106.05 and then closed at 105.70/80. No major fluctuations in rates

were witnessed, and market followed a stable trend.

View at

v As

a Glance:

per

today '’ s

act

vity,

between 105.60/105.98 for tomorrow trading.

SWAP MARKET:

w e

expec

v' Today in the swap market, fresh gains in all tenor was witnessed due to

illiquid money market and Oil payment was paid yesterday that was one of

the factor that drives the swap premiums rose in short tenor while premiums

in longer tenor observed the slightly high as well.

View at a Glance:

v' Looking at the current market standing the swap points may gain in shorter

tenor while premiums in longer tenor also rise as well. Tomorrow activity will

likely show the growing trend with high fluctuation persists in the market.

Money M

arket:

v' The market was range-bound due to Moped-up of Rs 40bn accepted

yesterday with a cut-off 8.50% for 5 days. Today market opened at a level of

8.50% and remained to the top level of 8.75% as of high today after

eventually came down near the floor level and traded in the range of 7.50

and clo

T-Bills
7 Days
14 Days
28 Days
42 Days
56 Days
70 Days
6 Month
1 Year

ses at 7.50%.

Range %

8.25%-8.30%
8.50%-8.55%
8.75%-8.80%
8.80%-8.55%
8.85%-8.95%
9.22%-9.25%
9.35%-9.40%
9.70%-9.80%

PIBs

3 Year
5 Year
10 Year

Range %
11.90% - 12.00%

12.35% - 12.40%
12.90%- 13.00%

C & M Management Pvt. Ltd

Currency
PKR-USD
PKR-EUR
PKR-JPY
PKR-GBP

Parity

TENOR
1-WEEK
2-WEEK
1-MONTH
2-MONTH
3-MONTH
4-MONTH
5-MONTH
6-MONTH
12-MONTH

Economic
Indicators

Forex Reserves
CPI- MoM
CPI- YoY
M2 Growth

SBP Policy Rate

Home Remittance

Money
Markets

KIBOR
1 Month
3 Month
6 Month
12 Month

T.Bill Yield
3M T-bill
6M T-bill
12M T-bill

PIB Yield
3Year
5Year
10Year
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MoM %
Ask Change
105.70 +1.82%
141.87 +3.38%
1.0649 2.52%
168.66 +4.92%
Swap Implied
SWAP MONEY PKR Yield
0.0173 8.38% 1.0%
0.0250 8.60% 0.8%
0.1570 8.80% 1.9%
0.6781 9.10% 4.1%
1.1971 9.14% 4.8%
1.7012 9.19% 5.1%
2.3051 9.30% 5.6%
2.9056 9.33% 5.9%
6.0238 9.45% 6.3%
UsD
12-Sep-13 bn 10.37
1-Aug-13 1.2%
1-Aug-13 8.55%
FY13 YTD 15.93%
FY13YTD 9.50%
usb
July -Aug-13 bn 2.637
Ask Bid
27 Sep 2013
9.41% 8.91%
9.16% 9.41%
9.23% 9.48%
9.50% 10.00%
Auction
18 Sep 2013
Average Last Cut-off
8.9583% 8.9583%
8.9892% 8.9892%
8.9745% 8.9808%
Auction.
25 Sep 2013
11.6204% 11.6916%
12.0913% 12.1511 %
12.5105% 12.5995%



