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EX — INTERBANK RATE: USD/PKR SWAP YIELDS-%

o Last Da - .
<& PEN HIGH Low CLOSE u PERIOD | swap | Chaneein | Swapimplied
4\ Close-LDC Premiums PKR Yield
Ready Rates 154.23 154.30 154.18 154.28 154.18 1-WEEK 0.3650 0.0100 13.92%
.WARKET 2-WEEK 0.7300 0.0050 13.94%
: 1-MONTH 1.4850 (0.0500) 12.98%
ECONOMIC-DATA: 2-MONTH 2.9750 0.1150 13.61%
LARGE SCALE MANUFACTURING INDUSTRIES-LSMI: 3-MONTH 4.2500 0.0400 12.88%
4-MONTH 5.4000 - 12.36%
v
Today PBS released the data of LSMI for the month of December, 2019. | .. 6.4000 0.0500 11.61%
According to the PBS, LSMI advanced by 16.40% as compared to the previous [6-MoNTH 7.3500 | (0.1500)|  11.18%
month 128.04bps to 149.03bps. 12-MONTH|  13.1500 (0.1000) 10.34% |
| ECONOMICINDICATORS
v" For 1HFY-19/20, LSMI declined by 3.35% as compared to the same period of Items E . @3 B
. Gross Domestic Product-GDP 1HFY-19/20 USD bn 14353
IaSt f|SCa| year 136'12bps to 131.56bp5. Foreign Exchange-FX-Reserves 7-Feb-20 UsD bn 18.735
v The Sectors that showed positive growth are as under; FE25 Import Financing Januan 200 US| 664
SBP Forward/Swap Position 31-Dec-19 UsD bn (4.212)
v" Wood Products 46.46%, Leather products 11.02%, Fertilizer 4.89% and Food, | tetmenstona tesenes ia s Treb-20 | usobn | (1077
o . 1BA-SBP-Consumer Confidence Index-CCl As at 31-1-2020 DI 40.60
Beverages and TObaCCO 4'33A respeCtlvely‘ IBA-SBP-Inflation Expectation Index-IEl As at 31-1-2020 DI 46.68
v" The Sectors that decline are as follows; e e
- (Mo january, .
v" Automobiles 36.40%, Electronics 14.08%, Iron & Steel Products 12.31% and CP-Urban-Yot a0 | % | 1340
. CPI-Rural-YoY January, 2020 % 16.30
Coke & Petroleum Products 10.33% respectively. PAK CPI-YoY munus Us GP-Yo¥ 145%230% % | 1w
M2 Growth-YoY 1July19-24-Jan 20 % 283
LSM I—BPS Net Govt. Sector Borrowing 1July19-24-Jan 20 Rs bn (95.01)
GOVT. Borrowing for budgetary support from SBP | 1July 19 - 24-Jan 20 Rs bn (17.61)
155
150 , Credit to Private Sector-YoY 1July19-24-Jan 20 Rs bn 14931
145 / Govt. Foreign Commercial Banks Borrowing 1HFY-19/20 USD bn 180
igg / SBP Policy Rate FY-19/20 YTD % 1325
130 —%—Asq; SBP O/N REPO & Reserve REPO Rate Floor & Ceiling % | 11751375
igg — - SBP Policy Rate minus USD FED Fund Rate 1325%-175% % 1150
== |_SMI-BPS 1-Year KIBOR minus 1-Year LIBOR 13.20%-1.81% % 11.39
115
110 Foreign Direct livestment-FDI 1HFY-19/20 USD bn 134
% § E g E E Home Remittance TMFY-19/20 USD bn 13.302
= g § § g Current Account Deficit-CAD 1HFY-19/20 USD bn 2153
5:-," =2 ] CAD % of GDP 1HFY-19/20 % 150
19/20 ‘ Trade -Deficit 1HFY-19/20 UsD bn 11613
Kerb USD/PKR 14-Feb-20 Bid/Ask | 154.20/154.60;
SENSITIVE PRICE INDEX-SPI: Real Effective Exchange Rate-REER August, 2019 Rs 271
. . th Governmentt Domestic Debt & Liabilities As at 30-11-2019 Rs tm 13.20
v' PBS released the data of weekly inflation for the week ended 13™ February xtemal Debt Asat30:92009 | Usdbn | 10689
. 0, . Standard & Poor's-S&P Rating & Outlook Rank B
2019. According to PBS, SPI fell by 0.38% as compared to the previous week ooty raine s outoor | rank | 535t
13135bp$ to 13085bp$ MSCl-Emerging Market Index-EMI 14-Feb-20 Pts 1,106.67
. ) ) . Pakistan Stock Exchage-PSX-100 Index 14-Feb-20 Pts 40,221.20
v' Commaodities that prices recorded massive increase are as under; Foreign Investor Portolo Investment-FIp Breb20  |USD'000] (368977)
o, o, . o, . . o, . Special Convertible Rupee A/c-SCRA-Cummulative| ~ 1July19To-Date | USDmn | 2897.77
v' Banana 5.15%, Ghee 2.31%, Garlic 2.13% and Cooking Oil 2.09% respectively. secial Gomenible fupee HeSATails | Laly9Tobate | Usomn | 295073
v' Commodities that prices posted massive decline are as follows; Spedial Convertible fupee N SCRAT Bill b [USDmn| 2347
. DATE DATA 3-MONTH 6-MONTH 12-MONTH
v Tomatoes 15.02%, Potatoes 7.32%, Chicken 4.18%, Eggs 3.57% and LPG
X o ) 14-Feb, 2020 | US-LIBOR Rate | 1.69175% | 1.71000% | 1.79838%
Cylinder-11KG 2.37% respectively. T S (e o
( / Tenor KIBOR-% PKRV Rates-%
SPI-BPS (Base Year-FY-15/16 1-Month 13.15 13.30
3-Month 13.26 13.31
134 6-Month 13.25 13.40
132 12-Month 13.19 13.39
/\ﬁ —— — Pakistan Investment Bonds-PIB's
130 / Types of 9-Jan-19 17-Feb-20
128 period Bonds Cut OFf | pia-96 | Ask -%
Yields-2%
126 / ~—SPI-BPS 2-Years - 13.00 | 12.90
/ 3-Years 12.0500 12.35 12.32
124 5-Years 11.4000 11.68 11.63
122 10-vears Fixed 11.0000 11.30 11.20
120 . . . . . . . Floating 13.8890 102 101.75
August September October November December January February MarketTreaj:r_yFeB:_I:;MTB 17-Feb-20
e el . . Tenor Cut Off e ke
v Today MM initiated at 13.25% and traded whole day with-in the range of vields-gs | B9 | Ask-%%
3-Months 13.4149 13.30 13.25
13.00%-13.30% and closed at 13.10%. 6-Months 13.2999 13.35 | 13.30
12-Months 13.5199 13.40 13.37
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