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FX — INTERBANK RATE:

USD/PKR SWAP YIELDS-%

3 Last Day
O Change in | Swap Implied
w'é OPEN HIGH Low CLOSE Close-LDC periop | swap Prem?ums PKI; Yi;d

Ready Rates 160.20 160.20 160.10 160.11 160.26 1-WEEK 0.2357 |  (0.0108)  7.78%

1-MONTH 1.0453 (0.0706) 7.83%
FX-MARKET:

v 2-MONTH 1.9532 | (0.1367) 7.72%
Today in interbank session, PKR appreciated by 14paisa against the yesterday’s |5 \onth 26579 | (0.1125) 6.95%
close at Rs160.26 to Rs160.12. 4-MONTH 3.2723 (0.0794) 6.34%

v" During the day, USD/PKR traded within the range of 10paisa from low at |5-MONTH 3.9403 | (0.1424),  6.10%

. — o,
Rs160.10 to high at Rs160.20. 6-MONTH 46006 | (0.1821)  5.94%
- 12-MONTH 8.7997 0.0104 5.83% |
Daily READY Rates | ECONOMIC INDICATORS |
168.00 Items Ej Period ~| Uni ~| Figure ~
166.00 TR - o=-==0""=8 —— - - r\ Gross Domestic Product-GDP.
GDP 1QFY-20/21 ISD bn 68.2:
i::z N - S- - - Large Scale Manufacturing Industries-LSMI 2MFY-20/21 Ub:s 130.9]1
- R Foreign Exchange-FX-Reserves
160.00 = FX-Reserves-WoW 23-Oct-20 USD bn 19.296
158.00 FE-25 Import Financing September, 2020 USD mn 323
156.00 SBP Forward/Swap Position 31-Aug-20 USD bn (5.774)
) = Net International Reserves-NIR (EST) 16-0ct-20 usDbn | (12:629)
Kerb USD/PKR 2-Nov-20 Bid/Ask | 160.60/161.50)|
Real Effective Exchange Rate-REER August, 2020 Rs 91.69
11/2/3lal7/slohimdhidihmtboibkssilals/srlslshinhananaetnbdness commer e ndencrl *
Sensitive Price Index-SPI-WoW 15-Oct-20 bps 141.36
v" The break-up of total FX-Reserves are as under; e o) September,2020 | % | 504
CPI- (MoM) September, 2020 % 1.53
v" SBP held FX-Reserves increased by $54.90mn from $12.06bn to $12.12bn while oruiban 1oy oot | % T
FX-Reserves held in other banks fell by $60.0mn form $7.23bn to $7.17bn | oo R
. M2 Growth-YoY 1July 20 - 16-Oct 20 % 0.01
respectively. et Gowe sector Borowing Loty 0 t60m0 | Fxbn | 7200
GOVT. Borrowing for budgetary support from SBP | 1July20-16-Oct20 | Rs bn 133.85
Credit to Private Sector-YoY 1July 20 - 16-Oct 20 Rs bn (110.63)
Fx—Rese rves $’ mn Gowt. Foreign Commercial Banks Borrowing FY-19/20 USD bn 4855
Policy Rate
20.000 SBP Policy Rate FY-20/21 YTD % 7.00
SBP O/N REPO&Re:eNe REPO Rate Floor & Ceiling % 6.00-8.00
A SBP Policy Rate minus USD FED Fund Rate 7.00%-0.25% % 6.75
19.500 \ FX-Reserves S, mn FX{‘M“::;;:’IBOR minus 1-Year LIBOR 7.18%-0.33% % 6.85
Foreign Direct livestment-FDI 1QFY-20/21 USD mn 415.70
- - - 3 Home Remittance 1QFY-20/21 USD bn 7.147
19.000 July August September October Curren(A(counl{DE‘li(it)/Surplus 1QFY-20/21 USD mn 792.00
CAS % of GDP 1QFY-20/21 % 1.20
Trade -Deficit 1QFY-20/21 UusD bn 5.791
Amount in $’ mn \GOVT, Circular Debt & External Liabilities
Governmentt Domestic Debt & Liabilities As at 31-8-2020 Rs trn 14.62
FX-RESERVES Held| Previous Current Change Change Semal oot e = e
Ratings & Outlook
by 16-Oct-20 | 23-Oct-20 S % Rating & outiook | mank |
State Bank of Smrksx‘ham&mw::rli Rating & Outlook Rank B3-Stable
PakiStan-SBP 12'066'60 121121'50 54'90 0'45 MsCI-Emerging Market Index-EMI 2-Nov-20 Pts 1,116.53
Pakistan Stock Exchage-PSX-100 Index 2-Nov-20 Pts. 39,888.00
Foreign Investor Port(olglo Investment-FIPI 29-Oct-20 USD '000| (4,079.827)
Commercial Banks | 7,235.00 | 7,175.00 (60.00) (0.84) spesiol Gnveciple upee Account Ac:SCRA
SCRA-Cummulative 1July20To-Date |USDmn |  (440.75)
SCRA-T-Bills & PIB's 1July 20 To-Date USD mn (280.82)
Total 19,301.60 | 19,296.50 (5.10) (0.03) Date Data  Unit 3-Month 6-Month 12-Month
MONEY MARKET: 30-Oct-20 |US-LIBOR Rate| % |0.21575| 0.24213 | 033013
KIBOR AND PKRV RATE (26 2-Nowv-20
v" Today SBP conducted 4-Days OMO (Injection), where total bid amount was _Tenor cieon-se | Pray Rares-se
0, 3-NMonth 7.05 Z.14a
accepted Rs675.90bn at 7.03%. 2o onh 22 Z=2=
. oy . . 12-NMonth Z7.18 Z.34a
v" Today MM initiated the market at 7.05% and traded whole day within the range = Bond=_ria's

14-Oct-20 2-Nowv-20
at 6.90%-7.10% and closed at 7.00%. Feried SO aiase | ask -2<
2-Years - 7.95 7 .90

ECONOMIC DATA RELEASED DURING THE LAST 24:-HOURS e | easco [ eso| sse

10-Years-
Fixed 2.9900 2.4a5 o.35
10-Years-

Date Event Impact | Actual | Forecast | Previous Floating | z.eiss | 1oz | acazs

29/10/2000 FX-Reserves for 13 ctober 2020 MEDIUM | $19.296bn | $1890dbn | $19:30%bn o [ Ziomze ] zmmvzo

Note: * The secondary yvields for
15 & 20-years Bonds are not
COMMODITIES‘MARKET: awvailable, so instead of leaving it

blank, we inputed PKRV Rates.

v GOID: Diiring the lact 4-haiire Gold Yellow metal ic ciirrently tradine at S ner
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