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DAILY C&M MARKET REVIEW

FOREIGN EXCHANGE-FX-MARKET: Ready Rates-PKR 28/1/2021
v" Today in interbank session, PKR appreciated by 25paisa against the yesterday’s close at Rs160.54 to Open 160.43
High 160.43 LastDay Close!
Rs160.29. Low 160.25 | LDC:160.54
cl 160.28
v" During the day, USD/PKR traded within the range of 18paisa from low at Rs160.25 to high at Rs160.43. ek
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KIBOR AND PKRV RATE [") 28-lan-21
Tenor KIBOR-% PKRV Rates-% MONEY MARKET-MM:
1-Maonth 6.98 7.12
S T o MARKET TREASURY BILLS-MTB AUCTION REPORT & RESULT:
e YT EETETET v Yesterday, SBP held its MTB Auction for FY-20/21. Where target amount was Rs400.0bn while the maturity
Period Cut O ff
e lds- Bid-% | Ask -%
2 SO R ET amount was Rs471.0bn. The total bid participation amount was recorded more from the both target and
rorrs s | esses [reae] sss maturity amount Rs789.34bn.
RRPE T e v’ We expect that the MTB Cut-off Yield for 3 and 6-months tenor will be remained unchanged while in 12-
Market Treasury Bills-M TB
Fenar Zv%;':::}::] — months tenor cut-off yield will be dropped by 2bps from 7.29% to 7.27% respectively.
T R TTTN ENT MR v' But the Gout. accepted the amount that is higher from the target amount but lower from the maturity
o e 2 amount Rs415.88bn that is distributed into 3, 6 and 12-month tenor Rs308.88bn, Rs101.0bn and Rs6.0bn

instead of leaving it blank, we
inputed PKRV Rates.

MONEY MARKET-MM ECONOMICINDICATORS respectlvely.

Hems Peiod Uit Figre . .
———————— v" The MTB Cut-off Yield rose by 30bps and 51bps in 6 and 12-month tenor from 7.19% to 7.49%, and 7.29% to
LMl SMPY-20/21 bps 1383
—— 7.80% respectively. While in 3-month tenor cut-off yield fell by 1bps from 7.17% to 7.16% respectively.
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\Ratings & Outiook
E“"’:f‘;f’s'“‘é" ‘:::Ej:: - . v" Today MM initiated the market at 6.75% and traded whole day within the range at 6.75%-7.10% and closed at
\Stock Exchonge & Market Index
MSCl-Emenging Market Indzx-EMI -kl P 134810 7 ‘00%‘
Pakistan Stock Exchage-PSK-100Index Blanll P | 45,166.05
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\Speclal Convertible Rupee Account-A/c-SCRA

SCRACummlathve Ly 20Tobate | USDmn | 44350 Date Event Im pact Actual Forecast Previous

SCRA-T-Bils & P8's Luly 20 To-Date UsDmn [157.82)

SCRAT 4795 pd_ |uom| BA 27/1/2021 3M MTB Cut-off Yield MEDIUM 7.16% 7.17% 7.17%
US-LIBOR Rate  26/1/2021 27/1/2021 6M MTB Cut-off Yield MEDIUM| 7.49% 7.20% 7.20%
Tenor | Units | LIBOR Rate 27/1/2021 12M MTB Cut-off Yield MEDIUM| 7.80% 7.27% 7.29%

3-Month % 0.21850
6-Month % 0.23450
12-Month % 0.31150
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