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

|.aSt Dav Change in | Swap Implied

,\’bo OPEN HIGH |.0W CLOSE PERIOD SWAP Premiums PKR Yield
N Close-LDC
1-WEEK 0.4000 0.0600 15.03%

Ready Rates 154.88 154.89 154.85 154.86 154.84 2-WEEK 0.7500 |  0.0700 |  14.23%

1-MONTH 1.3700 0.0350 12.09%
FX-MARKET: 2-MONTH 2.3900 0.0150 11.35%
3-MONTH 3.3900 0.0350 10.72%
ECONOMIC-DATA: :
4-MONTH 4.3500 0.0500 10.39%
. . d
v On Friday, SBP released the figure of total FX-Reserves for the week ended 3" |5S-MONTH 5.2500 0.0500 9.95%
6-MONTH 6.1500 - 9.75%
January 2020. According to the SBP, Total FX-Reserves advanced by $3.40mn as |12-MONTH|  11.7500 - 9.55% |
| ECONOMICINDICATORS
compared to the previous week $18.081bn to $18.084bn. ttems Y| period | wnit-| Figure -
Gross Domestic Product-GDP SMFY-19/20 USD bn 113.812
‘/ The break_up of total FX_ReserveS are as under; Foreign Exchange-FX-Reserves 3-Jan-20 USD bn 18.084
FE-25 Import Financing November, 2019 USD mn 411
V" SBP held FX-Reserves increased by $14.30mn from $11.48bn to $11.50bn while S Forvrdjpuap Poetion Bloviy om0
Net International Reserves-NIR (EST) 3-Jan-20 USD bn (12.515)
. 1BA-SBP-Consumer Confidence Index-CCl As at 31-3-2019 DI 53.20
the FX-Reserves held in other banks fell by $10.90mn from $6.59bn to $6.58bn [ o et s T o an
. Consumer Price Index-CPI (YoY) December, 2019 % 1263
respectlvely. CPI- (MoM) December, 2019 % 030
CPI-Urban-YoY December, 2019 % 12,00
CPI-Rural-YoY December, 2019 % 13.60
FX-ReserVES $’ bn PAK CPI-YoY munus US CPI-YoY 12.63%-2.10% % 10.53
20 M2 Growth-YoY 1July19-27-Dec 19 % 358
19.5 Net Gowt. Sector Borrowing 1July19-27-Dec 19 Rs bn 282.82
19 GOVT. Borrowing for budgetary support from SBP | 1July19-27-Dec19 | Rsbn 345.99
18.5 Credit to Private Sector-YoY 1July19-27-Dec 19 Rs bn 11738
18 » + Govt. Foreign Commercial Banks Borrowing 4AMFY-19/20 USD mn 784.97
17.5 / SBP Policy Rate FY-19/20 YTD % 1325
/ == FX-Reserves $, bn —
17 SBP O/N REPO & Reserve REPO Rate Floor & Ceiling % 11.75-13.75
16.5 // SBP Policy Rate minus USD FED Fund Rate 13.25%-2.50% % 10.75
16 1-Year KIBOR minus 1-Year LIBOR 13.01%-1.97% % 11.04
155 A\‘___.———V/v Foreign Direct livestment-FDI SMFY-19/20 Usb mn 850.1
15 / T T T - - Y Home Remittance 1HFY-19/20 USD bn 11.394
July August September October November December January Current Account Deficit-CAD SMFY-19/20 UsD bn 1821
CAD % of GDP SMFY-19/20 % 160
v’ SBP released the data of home remittance for the month of December 2020. Hrade Defc eIV | Uin | S
Kerb USD/PKR 13-Jan-20 Bid/Ask |154.60/155.30
. . Real Effective Exchange Rate-REER August, 2019 Rs 9271
According to the SBP, Home remittance advanced by $277.50mn as compared Sovmment bomestc e wnnnas Too T an
. External Debt As at 30-12-2018 USD bn 99.1
to the previous month $1.81bn to $2.09bn. Standord & Poor's-587 Ratig&Outlook | fank | 5
Moody's Rating & Outlook Rank B3-Stable
v' For 1HFY-19/20, Home remittance increased by $364.90mn as compared to the MSCl-Emerging Market Index-EMI LB1an20 s | 1uLls
Pakistan Stock Exchage-PSX-100 Index 13-Jan-20 Pts 43,186.43
same perlod Of Iast flscal year $11_03bn to $11‘39bn‘ Foreign Investor Portfolio Investment-FIPI 10-Jan-20 USD'000|  (890.97)
Special Convertible Rupee A/c-SCRA-Cummulative 1July19To-Date USD mn 1627.44
v" The Countries from where Pakistanis remitted highers amount are as under; Specl Comerible fupee NCSATO [y ofate 1o, 3231
Special Convertible Rupee A/c-SCRA-T-Bills Jan-20 UsDmn | 182.29
v" Saudi-Arabia $2.61bn, UAE $2.34bn, USA $1.88bn and UK $1.75bn respectively. AE BRUR NS GOSN S
10-Jan, 2020 | US-LIBOR Rate | 1.83775% | 1.87213% | 1.96663%
Home Remittance KIBOR AND PKRV RATE (%) 13-Jan-20
Tenor KIBOR-% PKRV-%
3:000.00 1-Month 13.15 13.35
2,500.00 3-Month 13.30 13.40
2,000.00 6-Month 13.25 13.35
1.500.00 = Home Remittance 1HFY-18/19 12-Month 13.01 13.15
’ : (Amount in $, mn) Pakistan Investment Bonds-PIB's
1,000.00 ™ Home Remittance 1HFY-19/20 9-Jan-19 13-Jan-20
ins, . T f
500,00 (Amount in $, mn) Period e [cut Of;Yields— Bid/Ask -%
- . 2-Years - 12.70/60
Saudi Arabi United Arab  United Stat: United
suciAraba Emr:raetes—rSAE ZLneericaa—uessAo KinggtlJren—UK 3-Years 11.7500% 11.74/71
5-Years 11.1938% 11.15/12
1o-vears Fixed 10.9000% 11.00/10.95
MONEY MARKET: 13.8899% 102.00/101.75
Market Treasury Bills-MTB
v During the last whole week, SBP Ceiling was hit for Rs45.0bn. . 2-Jan-20 13-Jan-20
enor Cut Off Yields- )
o Bid/Ask-%
v Today MM initiated at 13.40% and traded whole day with-in the range of [ 3-Montns 13.4897% 13.40/38
6-Months 13.2899% 13.35/32
12-Months 13.1340% 13.16/13

12 AN%-12 20% and rlaced at 12 NN%
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