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USD/PKR SWAP YIELDS-%

Change in | Swap Implied

PERIOD SWAP Premiums PKR Yield
& Last Day
‘\ OPEN HIGH LOW CLOSE 1-WEEK 0.3100 | (0.0375)|  12.07%
N Close-LDC 2-WEEK 0.6700 | (0.0190)|  12.90%
1-MONTH 1.3300 (0.1600) 11.84%
Ready Rates 155.75 155.79 155.63 155.65 155.68 2-MONTH 2.2750 | (0.3300)|  10.90%
3-MONTH 3.0850 (0.5100) 9.95%
4-MONTH 4.1000 (0.3750) 9.92%
FX-MARKET: 5-MONTH 5.0700 (0.4050) 9.69%
. TH a - : 2270
SBP released 'Fhe figure of total FX-Reserves for the wegk ended 25 October |, \ionTh 6.0500 | (0.4750)  9.63%
2019. According to the SBP, Total FX-Reserves declined by $96.80mn as 1>-moNTH|  13.0000 (0.5000) 10.33%
compared to the previous week $15.18bn to $15.08bn. ECONOMICINDICATORS
. Items T Period - Unit - Figure -
The break-up of total FX-Reserves are as under; P ————— FTEFITTRE e p—
SBP held FX-Reserves increased by $21.60mn from $7.89bn to $7.91bn while Forelgn Exchange-FXReseres 50019 | Usdbn | 1508
the FX-Reserves held in other banks fell by $118.40mn from $7.29bn to $7.17bn FE28 mport Fnancing September, 2019 | USbmn | 226
) SBP Forward/Swap Position 30-Sep-19 USD bn (6.770)
respectively. Net International Reserves-NIR (EST) 25-0ct-19 UsDbn | (16.947)
. IBA-SBP-Consumer Confidence Index-CCl As at 31-3-2019 DI 5320
MON EY-MARKET. IBA-SBP-Inflation Expectation Index-IEl As at 31-3-2019 DI 68.40
Yesterday SBP conducted the 1-Day OMO (Mop-up), where offered amount Consumer Price IndexCPl (Y01) September, 019 | % 137
total was Rs125bn out of which the amount accepted was Rs26bn at 13.19%. c;P'U’LM"“C’V ze":*“ze'ji: . o
Urban-Yo eptember, .
Today SBP conducted the 7-Days OMO (Injection), where bid amount total was o Rural-Yor September, 2009 | % 110
Rs668bn out of which the amount accepted was Rs648bn at 13.29%. P"“"';ZL”‘““{:Z“?{“""’°V Ulli‘z%'f:g";m f’ :0”:
L. . . rowth-Yo uly 19 - 18-Oct % .
Today MM initiated at 13.25% and traded whole day with-in the range of Net Got. Sector Borrowing 1July19-18-0ct19 | Rsbn 26.43
13 00%_13 30% and Closed at 13 20% GOVT. Borrowing for budgetary support from SBP | 1July19-18-Oct19 | Rs bn 29831
) ! : ' Creditto Private Sector-YoY 1July19-18-0ct19 | Rsbn (28.26)
COMMODITI ES'MARKET: Gowt. Foreign Commercial Banks Borrowing 2MFY-19/20 Usb mn 321.50
GOLD: During the last 4-hours, Gold traded higher and found resistance at SBPO/NREz;';":WEREPOR FI”‘”&”C‘”‘TD j 1171535;5
L. . . . eserve ate oor & Ceiling % .75-13.
$1515 and closed below it indicating that yellow metal will trade lower unless | s v rate minus uso Fed Fund rote 1.25%2.25% % 1100
market stays below from $1515. While moving lower it will find support at L¥ear KIBOR minus 1-Year LIEOR LEGLE | % 1072
. . Foreign Direct livestment-FDI 1QFY-19/20 USD mn 3853
$1504. Yellow metal is currently trading at $1510.10 per ounce. Home Remittance 920 | Usobn | 1747
CRUDE OIL: During the last 4-hours, Crude oil traded sideways as both buyers Current Account Deficit-CAD 101520 | Usbbn | 1548
. . CAD % of GDP 1QFY-19/20 % 220
and sellers dominated the market but at the end no one took control in the Trade Defict v | Gobe | 6w
market as market closed at same quote where it opened closed below the Kerb USD/PRR Wov1d | Bid/ask | 155.50/50
. . . Real Effective Exchange Rate-REER June, 2019 Rs 90.50
support at $54.35 and formed the candle named “DOJI” indicating that black overnmentt Domestic bebt mamnd | o | 37
gold will trade lower unless prices remains below at $54.35. While moving Extenal Debt ASat3-018 | Udbn | 991
N . . . . Standard & Poor's-S&P Rating & Outlook Rank B
lower it will find support at $53.70. Black gold is currently trading at $54.38 per Woodys Rating & Outlook | Fank | 83stable
ba rre| . MSCl-Emerging Market Index-EMI 1-Nov-19 Pts 1,027.20
Pakistan Stock Exchage-PSX-100 Index 1-Nov-19 Pts 33,139.42
WORLD ECONOM'C DATA RELEASED AT LAST FRIDAY Foreign Investor Portfolio Investment-FIP| 31-Oct-19 USD '000 (2,045.53)
Date E\Ients Actual FOI’eCaSt Previous Special Convertible Rupee A/c-SCRA 1July19To-Date | USD mn 434,98
DATE DATA 3-MONTH 6-MONTH 12-MONTH
31-10-19 JPY BOJ Press Conference - ) - 30-Oct, 2019 | US-LIBOR Rate | 1.90913% | 1.91950% | 1.97988%
31-10-19 EUR Spanish Flash GDP g/q 0.40% | 0.40% 0.40% KIBOR AND PKRV RATE (%) L=Nov-19
Tenor KIBOR PKRV
31-10-19 EUR CPI Flash Estimate y/y 0.70% @ 0.70% 0.80% 1-Month 13.07% 13.14%
3-Month 13.08% 13.14%
31-10-19 CAD GDP m/m 0.10% | 0.20% | 0.00% S-Month, 12.08% 12.17%
31-10-19 CAD RMPI m/m 0.00% | 2.50% | -1.80% . — I TS
. period Bonds Cut Off Yields Bid/Ask
31-10-19 USD Core PCE Price Index m/m 0.00% | 0.10% 0.10% Zvoars , 12.00/11.95
3-Years 11.8000% 11.59/55
31-10-19 usbD Employment Cost Index q/q 0.70% 0.70% 0.60% 5-Years 11.6000% 11.45/40
. 10-vears Fixed 11.3500% 11.30/20
31-10-19 USD Personal Spending m/m 0.20% | 0.30% 0.20% * Floating | 13.8999% 13.77
Market Treasury Bills-MTB
31-10-19 USD Chicago PMI 432 | 484 47.1 remor 2a-0ct-29 | 1-nov-19
Cut Off Yields Bid/Ask
31-10-19 CHF SNB Chairman Jordan Speaks - = - 3-Months 13.2981% 13.15/10
6-Months 13.2999% 13.18/15
1/11/2019 CNY Caixin Manufacturing PMI 51.7 51 51.4 12-Meonths 12.7900% 13.00/12.90
Note: * The secondary yields for 6 & 12-
Source: Www.forexfactory.com months tenors and 2 & 10-years (Fixed &
Floating) period in T-Bills and PIB's are not
available, so instead of leaving it blank, we
inputed PKRV Rates.
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