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Ready Rates-PKR 2/12/2020

Open 159.80
FOREIGN EXCHANGE-FX-MARKET: High 160.48 Last Day
Close-LDC:
Low 159.80 159.82
v" Today in interbank session, PKR depreciated by 66paisa against the Yesterday’s close at Close 160.46
USD/PKR SWAP YIELDS-%
Rs159.82 to Rs160.48. @ ' Swap
PERIOD | SWAP Pr:ﬂ':?:ﬂ'q: Implied PKR
v" During the day, USD/PKR traded and closed within the range of 68paisa from low at Yield
1-Week | 0.2414 | (0.0064)  7.94%
Rs159.80 to high at Rs160.48. 1-Month| 1.0637 | (0.0524)|  7.95%

2-Month| 1.8971 | (0.0289) 7.49%

3-Month, 2.6850 | (0.0316)| 7.02%
Dally READY Rates 4-Month| 3.3982  (0.0214)  6.58%
5-Month 4.0722 | (0.0117)| 6.31%
168.00 6-Month| 4.7924 | (0.0014) 6.18%
0*""Qaco®8_fba8
166.00 Hhogwwt==Rnastattongy 1] 1-Year | 86905  0.0001  575% |
164.00 Rt v, FORIEGN EXCHANGEFX ECONOMIC INDICATORS
162.00 fem., . tems Period Unt  Figure
160.00 "o, - a® — Gross Domestic Product-GOP ‘
LI - G0P 10R-201 USDen| 6821
158.00 e Fucin et eens
156.00 FX-Resenes-Wol WNov2d  USDbn | 20552
15400 FE-25Import Finanding | September, 2020 | USD mn nm
$BP Forward/Swap Position 31:0ct-20 USDbn | (4885
152.00 o J J J d d d d d Net Intemational Reserves-NIR (EST) 20-Nov-20 USDbn | (10456)
% 3 ERERE] 3 2 2183 2 ferd USD/PAR el | Bk 1810500
3 g g s g ,g g g g Real Effective Exthange Rate-REER September, 2020 | Rs 9.1
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‘ ‘ L "Jl % JZ £ $ ‘ H ‘ L $ % Jﬂ $ Home Reitance wa [uson | st
311 234789 U']]' la 2 125/678 1 ]2 e 2314569 Ull 1 2 12 Current Account {Deficit) Surplus AMFE2021 (USDmn| 1160
CAS % of GOP | AMFE-2021 | % | 130
Trade -Deficit AMF-20121 USDbn | 7533
VT, Circulor Debt & Extemal Liohiliti
Governmentt Domestic Debt & Liabilities | As at 31-8-200 | Rstm | 1482
Extemal Debt Asat306-200 | USDbn | 112858
Gircular Debt F-19/20 Rstm 115
KIBOR AND PKRV RATE (% 2-Dec-20
A R Ey T — MONEY MARKET-MM:
1-Month 6.92 7.08
3-Month .04 712 CONSUMER PRICE INDEX-CPI:
6-Month 7.10 7.18 . . .
12-Month 7.19 7.30 v/ CPlincreased by 8.35% on YoY basis for the month of November 2020 as compared to the previous month
Pakistan Investment Bonds-PIB's
11-Nov-20|  2-Dec-20 8.91% and our expectation at 8.00%.
Period Cut OFf | pidoe | Ask -%
—— elde2 | — ——— v" On MoM basis. CPI rose by 0.82% as compared to the last month increase of 1.70%.and our expectation at
3-Yrs 8.2400 8.30 8.25 9
5-Yrs 8.4500 9.01 .99 0‘42/0
10-Yrs-Fix 8.9900 9.95 9.90 . . .
Floating | 7.5498 | 102 | 101.75 v' CPIfigure calculated with the average of Urban and Rural Inflation.
15-years™ 10.0000 10.25
20years* | 10.5498 10.50 v' CPI Urban increased by 7.00% while CPI Rural increased by 10.50% on YoY basis.
Market Treasury Bills-MTB
18-Nov-20 |  2-Dec-20 v' The average inflation for 5SMFY-20/21 is recorded at 8.76%.
Tenor Cut Off .
Yiols-se | P AR CPI-FY-20/21 Base Year FY-15/16
3m 7.1525 | 7.5 | 7.2 Consumer Price Index-CPI
6-M 7.1998 7.19 7.18 Average CPI
12-M 7.2498 7.35 | 7.32 9.50 Month CP1 (%) 5
Note: * The secondary yields for .00 (%)
15 & 20-years Bonds are not " ' July 9.30 9.30
available, so instead of leaving it X gs5p w—— CPI (%)
blank, we inputed PKRV Rates. S —— Average CPI (%) August 8.20 8.75
MONEY MARKET-MM ECONOMIC INDICATORS 8.00 September 9.04 8.85
SE— e 50 October 8.91 8.86
1M I T ) July August September October November November 8.35 8.76
\Consumer Price Ingex-{P).
S TR T T MARKET TREASURY BILLS-MTB AUCTION REPORT:
CPI- (Mot} November, 2020 | % 082
CHbbanor Nowabr2m | % | 7 v" Today SBP held its MTB Auction for FY-20/21. Where target amount was Rs350.0bn while the maturity
CPl-Rural-Yoy November, 2020 L] 1050
S I amount was Rs429.0bn. The total bid participation amount was recorded Rs763.83bn that is divided into 3, 6
M2 Growth-Yot 1huly20-30-0ct 20 L] 036
e s gy LR BeD | Wb |20 and 12-month tenor Rs673.83bn, Rs60.0bn and Rs30.0bn respectively.
GONT. Barrawing for budgetary support from 587 | 1Muly20-300ct10 | Rsbn | 21359
P e e e IS v We expect that the MTB Cut-off Yield for 3 and 12-months tenor rose by 1bps and 4bps from 7.15% to 7.16%
\Balcy Rate
sepliice s | s | and 7.25% to 7.29% respectively. While MTB Cut-off Yield for 6-month tenor remained unchanged.
SBP O/N REPO & Reserve REPD Rate | Floor & Ceiling L] £.00-8.00
e B | TS v' Today MM initiated the market at 7.10% and traded whole day within the range at 6.75%-7.10% and closed at
\Ratings & Qutisck |
Standard & oor's-S&P Rating&Outlook | Rank 6 675%
Moody's Rating&Outlook | Rank | B3Stable
Stock Exchange & Mrket nes
N g Meket e e | w | i ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS
Pakistan Stoc) 5100 Index 30ec-2 Pt B
Fowgn nasor ool estren | LOsdd U500, samLgl Date Event Impact Actual Forecast Previous
\Special Convertible Rupee Account-Afe-SCRA |
SOt A D, 2/12/2020 CPI for November 2020-YoY HIGH 8.35% 8.00% 8.91%
SCRA-T-8ills & PIB's 1huly20To-Date |USDmn | (266.13)
ST 47 foed__|Shmi|_13%5 2/12/2020 CPI for November 2020-YoY HIGH 0.82% 0.42% 1.70%

US-LIBOR Rate 30-11-20

Tenor | Units  LIBOR Rate
3-Month % 0.22763
6-Month % 0.25500
12-Month % 0.33025
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