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DAILY C&M MARKET REVIEW

FOREIGN EXCHANGE-FX-MARKET: Ready Rates-PKR 13/1/2021
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v' Today in interbank session, PKR held its ground and just fell by 2paisa against the yesterday’s close at Open 60.35
High 160.45 LastDay Close;
Rs160.37 to Rs160.35. Low 160.30 | LDC:160.37
. s . . Close 160.35
v" During the day, USD/PKR traded within the range of 15paisa from low at Rs160.30 to high at Rs160.45.
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KIBOR AND PKRV RATE (% | 13-Jan-21

Tenor KIBOR-% PKRV Rates-%
1-Month 5.96 7.08
3-Month 7.06 712
6-M anth 712 7.8
12.Month 7.18 7.30

Pakistan Investm ent Bonds-PIB's

10-Dec-20 13-Jan-21

Feried vr;:lldj'; Bid-% | Ask -%

2-vrs - 8.30 8.25

3 vrs 5.2400 8.55 8.50

5-¥rs 5.4500 350 9.45

8.9500 10.00 9.95
75498 102 101.75
10.0000 10.25
20-yesrs 10.5800 10.50
Market Treasury Bills-M TB
17-Dec-20 13-Jan-21
fener vi:l'df_": Bid-% | Ask-%

3-m 7.1202 7.14 7.12

6-M 71701 7.19 7.7

1z-m 7.2400 7.29 727

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 12/1/2021
Tenor | Units | LIBOR Rate
3-Month % 0.23375
6-Month % 0.24763
12-Month % 0.32563

MONEY MARKET-MM:
ECONOMIC-DATA:
PBS released the data of LSMI for the month ended November 2020. According to PBS, LSMI increased by
1.35% as compared to the last month 145.36bps to 147.32bps.
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For 5MFY-20/21, LSMI rose by 7.41% as compared to the same period of previous fiscal year 128.97bps to

138.52bps.

The sectors that showed advancement in its growth are as under;

Food, Beverages & Tobacco 21.28%, Non-Metallic Products 20.60%, Pharmaceuticals 12.95% and Paper &
Board 10.61% respectively.

The sectors that growth declined are as follows;
Wood Products 65.04%, Leather Products 43.04%, Engineering Products 32.62% and Electronics 18.00%

respectively.

LSMI-BPS

LSMI-Positive Growth Sectors LSMI-Negative Growth Sectors
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MARKET TREASURY BILLS-MTB AUCTION REPORT:
Today SBP held its MTB Auction for FY-20/21. Where target amount was Rs475.0bn while the maturity

amount was higher from

the target amount Rs532.0bn. The total bid participation amount was recorded more

than both from the target and maturity amount Rs666.26bn that is divided into 3, 6 and 12-month tenor
Rs642.06bn, Rs22.20bn and Rs2.0bn respectively.

We expect that the MTB Cut-off Yield for 3 and 6-months will be remained un-changed while in 12-months

tenor will be down by 1bps from 7.29% to 7.28% respectively.
Today MM initiated the market at 7.15% and traded whole day within the range at 7.10%-7.90% and closed at

7.90%.

Date

13/1/2021
13/1/2021

ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS

Event Impact Actual Forecast Previous
LSMI for Nov 20 MEDIUM| 147.32bps | 149.62bps | 145.36bps
LSMI for 5MFY-20/21 MEDIUM| 138.52bps | 128.95bps | 128.97bps
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