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FOREIGN EXCHANGE-FX-MARKET: Ready Rates-PKR 30/12/2020
v' Today in interbank session, PKR appreciated by 43paisa against the yesterday’s close at Rs160.28 to s ip:h" i:gzg LastDay
: Close-LD C:
Rs159.85. Low 159.80 160.28
Close 159.85

v" During the day, USD/PKR traded within the range of 50paisa from low at Rs159.80 to high at Rs160.30. USD/PKR SWAP YIELDS-%

v" On WoW basis, PKR strengthened by 50paisa against the previous week close at Rs160.35 to Rs159.85 Change in Swap
PERIOD | SWAP |~ m?m Implied PKR
v" During the last whole week, USD/PKR traded within the range of 74paisa from low at Rs159.80 to high at emiums Yield
Rs160.54. 1-Week | 0.2470 (0.0096) 8.14%
1-Month| 1.0001 | (0.0596)  7.50%
v" On MoM basis, PKR dropped by 40paisa against the previous month close at Rs159.45 to Rs159.85 2-Month| 1.8365 | (0.0650) 7.28%
v On Quarterly basis, PKR strengthened by Rs5 & 85paisa or 3.53% against the last quarter close at 3-Month| 2.8214 | (0.0360)] 7.38%
4-Month| 3.7291 | (0.0537)| 7.21%
Rs165.70 to Rs159.85 5-Month| 4.5119 | (0.0778) 6.97%
v' On Half yearly basis, PKR strengthened by Rs7 & 65paisa or 4.57% against the last quarter close at 6-Month] 5.3603 | (0.0408)] 6.89%
1-Year | 9.2678 | (0.0756)| 6.12% |
Rs167.50 to Rs159.85 ROR BEGNEXCHANGERXECONOMVICIND CATCRS
v" On YoY basis, PKR dropped by Rs4 & 93paisa or 4.93% against the last quarter close at Rs154.92 to s B e
GosratiAuld GP
Rs159.85 ap DN (D TR
DalyREACY s sk FEADN Rt Monthly READY Rates EEM
L= FESinotFredg Nets D UDm 35
FfovadSwepRstia ARAD D U
Netrtersicrd ReenesNRES) AeeD D (06
,,,,,,,,,,,,,,,, I6bLDAR DocD  BAKk BEHED
,,,,,,,,,,,,,,,,,,,,,,,,,, FelfiediebdapfiefiR  SEbedD R | 92
| Pépronicldio
Quarterly READY Rates Half Yearly READY Rates i -
o TR— 0 FoegnDret ivesnartD SWID2  UWDom WD
. e et o i oaretre a1
e — o ——— sof = U (D DA D 160
s b o P s % W
- oo Tk Dot DL Ut 9B
N e | 1z 3 4 s &5 7 s |Gyt 8B licies
Gematineicilidlies | AaISTD  Rin| UL
Gitarel it AT6T0 | D
Golatét D  Rin 28
KIBOR AND PKRV RATE (% 30-Dec-20
Tenor KIBOR-% PKRV Rates-% MONEY MARKET-MM:
1-Month 6.92 7.08
3-Month 7.04 7.12 MARKET TREASURY BILLS-MTB AUCTION REPORT & RESULT:
6-Month 7.10 7.18
12-Month 718 7.30 v' Today SBP held its MTB Auction for FY-20/21. Where target amount was Rs550.0bn while the maturity
Pakistan Investm ent Bonds-PIB's
perog | nee20 L FRifectid amount was higher from the target amount Rs640.0bn. The total bid participation amount was recorded
Yields-% Bid-% Ask -%
2-vrs - 813 | 8.1 Rs671.39bn that is divided into 3, 6 and 12-month tenor Rs633.43bn, Rs17.0bn and Rs20.96bn respectively.
3-Yrs 8.2400 8.28 8.26
I TR o By e e v We expect that the MTB Cut-off Yield for 6 and 12-months tenor will be rose by 2bps and 1bps from 7.17% to
T B EETavan 7.19% and 7.24% to 7.25% respectively. While in 3-month MTB Cut-off yield will be dropped by 2bps from
20-years* 10.5800 10.50
Market Treasury Bills-MTB 7.12% to 7.10% respectively.
17-Dec-20 30-Dec-20
Tener | Lot aiax | askex v But the Govt. accepted the amount Rs629.64bn that is distributed into 3, 6 and 12-month tenor
3-M 7.1202 7.08 7.07
6-m 74701 | 7.7 | 7.5 Rs601.68bn, Rs7.0bn and Rs20.96bn respectively.
12-M 7.2400 7.27 7.24
N o e v' The MTB Cut-off Yield rose by 3bps, 3bps and Sbps from 7.12% to 7.15%, 7.17% to 7.20% and 7.24%
available,so instead of leaving it
blank, we inputed PKRV Rates. to 729% respectiVE|y.
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w&:‘;mm ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS
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US-LIBOR Rate 24/12/2020 30/12/2020 3-Month MTB Cut-off Yield MEDIUM 7.15% 7.10% 7.12%
- » i Q, Q
Tenor Units | LIBOR Rate 30/12/2020 6-Month MTB Cut-off Yield MEDIUM 7.20% 7.19% 7.17%
30/12/2020 12-Month MTB Cut-off Yield MEDIUM 7.29% 7.25% 7.24%
3-Month % 0.24013
6-Month % 0.26663

12-Month| % 0.34038
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