15 DECEMBER 2020

Manmnagement Pvt. Ltd.
DAILY C&M MARKET REVIEW

Ready Rates-PKR 15/12/2020
FOREIGN EXCHANGE-FX-MARKET: Open 160 .45
v Today in interbank session, PKR depreciated by 13paisa against the Yesterday’s close at Rs160.47 to High 160.60 fLast Day Close/
Low 160.40 | LDC:160.47
Rs160.60. Close 160.59

USD/PKR SW AP YIELDS-%

v" During the day, USD/PKR traded within the range of 20paisa from low at Rs160.40 to high at . )
Change in ' Swap Implied

PERIOD SWAP . :
Premiums PKR Yield

Rs160.60.
1-Week 0.2580 0.0086 8.48%
e 1-Month | 1.0884 0.0229 8.13%
2-Month | 2.0734 0.0202 8.18%
.- - 3-Month | 3.0140 0.0820 7.83%
16600 -T—I:n“,ﬂ [ECLL| by 4-Month | 3.9413 0.1700 7.57%
| 5-Month | 4.7469 0.2227 7.29%
, 6-Month | 5.4996 0.2352 7.04%
164.00 ML
' 1-Year 9.4172 0.3453 6.20%
', | FOREGNEXCHANGEKECONOMCINDIGNTCRS
T
16200 ', s Reiad Ut Fgre
[ ]
l-l Series] GosDnesticRa AP
1500 1 tea Series? | ar WL | S @
Il Series3 m
Serest PRRERE\AN 4D | Wmn DR
1800 1 —— 20 per. Mov. Avg. (Seriesl) FEShmtfretg Mo, DD | Unm £
~——40 per. Mov. Avg. (Series2) SPRowSpRsn 3D Bin| @
156.00 —— 50 per. Mov. Avg, (Series3) Nt Ftareiod RenesNRE) 4D | S (059
kabLDRR BeD | Bohk BAYELS
Rt eBBERIERER SGEwD | R | %R
15400 7 P
Fosg et henati AT | Dm RD
5200 HreRyitiae MDA | D 0B
S R R R R L e wLx 2
AR ARIAAIE AR A zZ222gzzlzlg2zzQa9a9aa Treck Dt M | Bin T5B
3{1 234789100436 N2D2RLPRB01 25678 S1AA4APRL2PPVDI2 3/4 569 mnnammazm%sz&am 23478910143 G Gukr (it E6tard lichives
Grarmert TineticBit Rlidites AIUSTD | Rin| U
Bterd it AIDEID | D 188
Gl FEYD | Rin| 23
KIBOR AND PKRV RATE (%) 15-Dec-20
Tenor KIBOR-% PKRV Rates-% MONEY MARKET'MM:
enth | 704 o ECONOMIC-DATA:
ZHet 120 i v SBP issued the numbers of Broad Money Supply for the week ended 4™ December 2020. According to the SBP,
Pakistan InvestmentBonds #IBls M2 posted the growth of 1.80% slightly lower as compared to last year growth of 1.90%.
10-Dec-20 15-Dec-20
Period ST [ Ak v' On WoW basis, M2 rose by 0.78% as broad money advanced by Rs164.61bn from Rs212.67bn to Rs377.28bn.
2-¥rs - 815 | w12 v' M2-Growth measured with the sum of Net Foreign Assets-NFA & Net Domestic Assets NDA:
3-Yrs 8.2400 8.28 8.24
sves 4500 | 905 | 903 v" NFA includes FX-Reserves while NDA includes Credit to Govt. & Non-Govt. Sectors borrowing and other net
YT YT I TR Items (liability) respectively.
e T 1025 v" NFA advanced by Rs40.17bn from Rs479.08bn to Rs519.24bn mainly due to increase in FX-Reserves figure,
Market Treasury Bills-M T8 While NDA increased by Rs124.44bn from negative Rs266.41bn to negative Rs141.97bn mainly due to
3-Dec-20 15-Dec-20
Tenor CTCITRN (RS R increase in Net-Govt. Sector Borrowing by Rs189.29bn but that surge is widely washed due to increase in
Yields-%
T 7108 | 71 | 710 Other Items-Net (liability) by Rs70.14bn respectively.
6-M
TN M FTTTI IATH AT MZ2-Figure-26
Note: * The secondary yields for 15 & > .00
20-years Bonds are not available, so 1.=0
instead of leaving it blank, we 1.00
inputed PKRV Rates. )
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@ MewID | % | 65 v' PBS released the data of LSMI for the month ended October 2020. According to PBS, LSMI increased by 3.95%
mm,m mﬁ " § as compared to the last month 138.90bps to 144.39bps.
PR tesin D | ™ v' For 4MFY-20/21, LSMI rose by 5.46% as compared to the same period of previous fiscal year 129.04bps to
mmmmm\w BBAAY | % 7B 136.08bps.
s WDERD % 1D v' The sectors that showed advancement in its growth are as under;
mm WD | z: iﬁ v" Non Metallic Mineral Products 22.88%, Pharmaceuticals 13.53%, Food, Beverages & Tobacco 12.16%, Paper
GeitResturtl | WDMD | Rin () and Board 10.46% and Chemicals 9.22% respectively.
m;tm e v’ The sectors that growth declined are as follows;
Sighe RLAD | % | D v" Wood Products 64.05%, Leather Products 43.18%, Engineering Products 34.05% and Electronics 23.01%
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[ Large Scale Manufacturing Industries- o Growth secors cgative &re setors
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prm— ﬂﬁ ﬂ g v" Today MM initiated the market at 7.10% and traded whole day within the range at 6.90%-7.30% and closed at
fare: 33 LD Wn BE 0,
7.30%.
US-LIBOR Rate  11/12/2020 ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS
Tenor | Units ) LIBOR Rate Date Event Impact Actual Forecast Previous
3-Month % 0.21650
> 15/12/2020 M2-Growth for 4 December 2020 LOW 1.80% 1.00% 1.02%
6-Month % 0.24875
D-Month U/D 033588 15/12/2020 LSMI for October 2020 MEDIUM | 144.39bps | 148.21bps | 138.90bps
-ivion N
- 15/12/2020 LSMI for 4AMFY-20/21 MEDIUM| 136.08bps | 137.00bps | 129.04bps
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