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

> Last Day
2 PEN HIGH Low CLOSE change in | Swap imolied
&./ Close-LDC PERIOD SWap Pream?:ms P?(I:z Yi:me

Ready Rates 154.22 154.25 154.21 154.23 154.22 1-WEEK 0.3550 0.0100 13.58%
. 2-WEEK 0.7300 0.0100 13.93%
FX-MARKET:
1-MONTH 1.5250 0.2000 13.25%
. t o,
v SBP released the figure of total FX-Reserves for the week ended 21 February |2-MONTH 2.7150 | 00900 | 12.51%
3-MONTH 3.8250 0.0250 11.67%
2020. According to the SBP, Total FX-Reserves declined by $4.30mn as |a-monTH 4.8250 0.1250 11.12%
) 5-MONTH 5.7500 0.0500 10.49%
compared to the previous week $18.747bn to $18.742bn. 6-MONTH 6.8600 | 01100 | 10.41%
12-MONTH 12.0000 0.1800 9.39%
v' The break-up of total FX-Reserves are as under; | DS
‘/ . . ftems T Period - Unil ~ | Figure *
SBP held FX-Reserves increased by $86.80mn from $12.50bn to $12.59bn while 055 Domestc PaductGDP M| usobn | 165875
. Foreign Exchange-FX-Reserves 21-Feb-20 USD bn 18.742
the FX-Reserves held in other banks fell by $91.10mn from $6.24bn to $6.15bn FE.25 Inport Finandng Jn 200 |UDmn| 66
SBP Forward/Swap Position 31-Jan-20 USD bn (3.438)
respectively. Net International Resenves-NIR (EST) Feb0 | USDBn | (0843)
1BA-SBP-Consumer Confidence Index-CCI As at 31-1-2020 DI 40.60
FX-Reserves $ bn 1BA-SBP-Inflation Expectation Index-IEl As at 31-1-2020 DI 46.68
’ Consumer Price Index-CPI (YoY) January, 2020 % 1456
iz CPI- (MoM) January, 2020 % 2.00
18 L Pl-Urban-YoY January, 2020 % 1340
17 / = FX-Reserves $, bn CPI-Rural-YoY January, 2020 % 1630
16 / PAK CPI-YoY munus US CPI-YoY 14.56%-2.30% % 1226
15 —— M2 Growth-Yoy 1ly19-76eb20 | % 353
July August September October November December January February Net Govt. Sector Borrowing 1huly19-7Feb20 | Rsbn 1362)
GOVT. Borrowing for budgetary support from SBP |  1July19-7-Feb20 | Rsbn .73
MON EY MARKET: Credit to Private Sector-YoY 1July19-7-Feb20 | Rsbn 15091
Govt. Foreign Commercial Banks Borrowing 1HFY-19/20 USD bn 1.80
v' Today SBP conducted 7-Days OMO (Injection), where bid amount total was S8 olicyRate g | % | B2
SBP O/N REPO & Reserve REPO Rate Floor & Ceiling % 11.75-13.75
Rs843.60bn from which the accepted amount was Rs740.50bn at 13.28%. SPPlicyfate minis SOFEDRundhete | B2ALTH | K | 10
1-Year KIBOR minus 1-Year LIBOR 13.10%-1.65% % 1145
v' Today MM initiated at 13.30% and traded whole day with-in the range of penTeateen i B Ll
Home Remittance TMFY-19/20 UsD bn 13302
o/_ o, o, Current Account Deficit-CAD TMFY-19/20 USD bn 2654
13.25%-13.50% and closed at 13.40%. o norcor SV P
. . . . Trade -Deficit TMFY-19/20 USD bn 13618
v' Today in bond secondary market, when-issue is traded at following levels: 3- e U508 w2 | sk (o]
. Real Effective Exchange Rate-REER August, 2019 Rs 92.71
year at 11.85/80, 5-year at 11.10/05 and 10-year at 11.05/11.00 respectively. somesteDebta ot | matas | o | 1o
External Debt As at 30-9-2019 USD bn 106.89
COMMODITIES'MARKET: Standard & Poor's-S&P Rating & Outlook Rank B
Moody's Rating & Outlook Rank | B3-Stable
v GOLD: During the last 4-hours, Gold traded sideways as both buyers and sellers MSCl-merging Market Inderc £V WhebN | s | 1080
Pakistan Stock Exchage-PSX-100 Index 28-Feb-20 Pts 3824212
dominated the market abut at the end bears got control into the market as | _Foreigninestorporolio mestnent-in b0 |USD'O0)| [5846)
Special Convertible Rupee A/c-SCRA-C 1July19To-Date | USDmn | 318853
yellow metal closed lower from its opening quote indicating that yellow metal | e Gnettle e jesaTails | 1lyi9Todat | Whm 36753
Special Convertible Rupee A/c-SCRA-T-Bills Feb-20 UsSDmn | 36898

will trade lower unless prices remain lower from $1631. While moving lower, | paE DATA  3-MONTH 6-MONTH 12-MONTH

the next support it would find at $1620. Yellow metal is currently trading at |26-feb, 2020) US-LIBOR Rate| 1.61325% | 1.53025% | 1.61013%

KIBOR AND PKRV RATE (2%) 28-Feb-20
Tenor KIBOR-%% PKRV Rates-%%
$1630.70 per ounce. _Tenor pon Lot
3-Month 13.22 13.30
v" CRUDE OIL: During the last 4-hours, Crude oil resumed its declining trend &-Month 13.22 13.33
12-Month 13.10 13.20
Pakistan Investment Bonds-PIB's
indicating that black gold will continue its losing run and moving further lower rerioa 9-3an-15 28-Feb-20
e cut off Bid-% | Ask -2
Yields-26
the next target it would find at $45.40. But before moving further lower, it may S ieam T R e
5-Years 11.4000 11.10 11.05
take correction and move higher as RSI-14-Days are continuesly trading below ! J2¥ear="Fxea | 219999 .95 =0
Market Treasury Bills-MTB
from $30level (oversold condition) at 23.46level. Black gold is currently trading renor 26-Feb20] 28fep20
vields-26 Bid-26 Ask-2%
at $45.58 per barrel. v 155401 |15 52| 1328
12-Months 13.3300 13.05 13.02
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