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DAILY C&M MARKET REVIEW

FOREIGN EXCHANGE-FX-MARKET: Ready Rates-PKR 14/1/2021
v' Today in interbank session, PKR strengthened by 17paisa against the yesterday’s close at Rs160.35 to Open 160.30
High 160.30 LastDay Close;
Rs160.18. Low 160.14 | LDC:160.35
Close 160.18

v" During the day, USD/PKR traded within the range of 16paisa from low at Rs160.14 to high at Rs160.30.
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180 1-Week | 0.2292 | (0.0028)  7.56%

1-Month, 1.1060 | (0.0320)  8.26%
2-Month| 1.9555 | (0.0216)  7.74%

150
3-Month| 2.7741 | (0.0076)  7.26%
i 4-Month| 3.7821 0.0048 7.30%
R L " 5-Month 4.8140 | 0.0001 7.42%
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MONEY MARKET-MM:
YT T o MARKET TREASURY BILLS-MTB AUCTION REPORT & RESULT:
P”:t ':;;n::;;z"ut [iemnas v’ Yesterday, SBP held its MTB Auction for FY-20/21. Where target amount was Rs475.0bn while the maturity
Ly :2':070 28 £ amount was higher from the target amount Rs532.0bn. The total bid participation amount was recorded more
‘Fu.;;;i:'l -t g%g: 110[:ozc 1335 than both from the target and maturity amount Rs666.26bn.
T '“.L.’.',m;f,l:f.f, ””,'M;:": v’ We expect that the MTB Cut-off Yield for 3 and 6-months will be remained un-changed while in 12-months
f_m‘“; v | aee tenor will be down by 1bps from 7.29% to 7.28% respectively.
1“; ”M R ;é ;E:; v/ But the Govt. accepted the amount Rs519.51bn that is distributed into 3 and 6-month tenor Rs517.81bn and
Note: * The secondary yields for
L igmzoyesriBondsae not Rs1.70bn respectively. While the bids for 12-months were rejected.
"',,;Jmm;.,.;m".,:.;:.;;m; v" The MTB Cut-off Yield rose by 2bps in 3-month tenor from 7.15% to 7.17% and the Cut-of Yield for 6-month
Tams Reiced Uit Fgre
-y tenor remained un-changed respectively.
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et v" Today MM initiated the market at 7.15% and traded whole day within the range at 7.10%-7.90% and closed at
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Mimse MmO 9/12/2020 3-Year PIB Cut-off Yield HIGH | 8.24% 8.18% 8.24%
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Geuson e 13/a/2001 9/12/2020 5-Year PIB Cut-off Yield HIGH | 8.45% 8.48% | 8.45%
Tenor | Units | LIBOR Rate 9/12/2020 10-Year PIB Cut-off Yield HIGH 8.99% 9.01% 8.99%
3-Month | % 0.24125
- _ i 0, _ 0,
VPRI R R 9/12/2020 15-Year PIB Cut-off Yield HIGH | 10.00% 10.00%
12-Month| % 0.32625 9/12/2020 20-Year PIB Cut-off Yield HIGH 10.58% - 10.55%
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