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

\ Last Da PERIOD SWAP Change in | Swap In'.|p|ied
'\o OPEN HIGH I_OW CLOSE y Premiums PKR Yield
wx CIOSE'I.DC 1-WEEK 0.3175 0.0025 12.68%

2-WEEK 0.6200 0.0050 24.12%
"
Ready Rates 160.45 160.65 160.35 160.50 160.20 1-MONTH 1.3400 | 0.0100 | #REF!
2-MONTH 2.6850 0.0500 12.64%
3-MONTH 3.7850 (0.0700) 11.87%
4-MONTH 4.9750 0.0250 11.70%
5-MONTH 6.0000 - 11.15%
MONEY-MARKET:
6-MONTH 7.2000 (0.0500) 11.10%
V' During the last whole week, SBP Ceiling & Floor was hit for Rs48.60bn & 22-MONTHI _11.5000 ) 938% .
| ECONOMICINDICATORS
Rs106.35bn respectively. L B M
Gross Domestic Product-GDP FY-18/19 USD bn 283.062
e age . . Foreign Exchange-FX-Reserves 12-Jul-19 USD bn 15.249
v Today MM initiated at 13.35% and traded whole day with-in the range of ££25 Import Finaning vopzs  usomn | am
SBP Forward/Swap Position 30-Apr-19 USD bn (8.055)
13.20%-13.40% and closed at 13.35%. Net International Reserves-NIR (EST) 12-Jul-19 USDbn | (18.154)
IBA-SBP-Consumer Confidence Index-CCl As at 31-3-2019 DI 53.20
v' Today in bond secondary market, when-issue is traded at following levels; 3- [ _iowserinfiation specation ndexiel | dsatuaants | o1 | a0
Consumer Price Index-CPI (YoY) June,2019 % 8.88
. CPI- (MoM) June,2019 % 0.80
years at 13.90/13.85 and 5-year at 13.80/13.78 respectively.
Core CPI-Non-Food-Non-Energy-NFNE-YoY June, 2019 % 7.20
Core CPI-Trimmed 20%-YoY June,2019 % 7.30
PAK CPI-YoY munus US CPI-YoY 8.88%-1.60% % 7.28
M2 Growth-YoY 1July 18- 28-June 19 % 1223
COMMODITIES-MARKET: Net Gowt. Sector Borrowing 1uly18-28-June 19| Rsbn | 234585
GOVT. Borrowing for budgetary support from SBP | 1July 18 - 28-June 19| Rs bn 2,412.36
v' GOLD: During the last 4-hours, Gold traded lower indicates that yellow metal Greditto Private Sector-Yot Luly18-26dune 19| Rsbn | 68295
Govt. Foreign Commercial Banks Borrowing 1July18-31-Mar 18 | USD mn 3,183.47
. . . . . SBP Policy Rate FY-19/20 YTD % 13.25
will trade lower and moving further lower it will find support at $1,420. Yellow 537 O REPO & Reserne REFO Rate toarsceting | % | 17
. . SBP Policy Rate minus USD FED Fund Rate 12.25%-2.50% % 9.75
metal is cu rrently tradlng at $ per ounce. 1-Year KIBOR minus 1-Year LIBOR 13.81%-2.16% % 1165
Foreign Direct livestment-FDI FY-18/19 USD bn 1737
v" CRUDE OIL: During the last 4-hours, Crude oil traded and closed higher indicates Home Remittance Frigis | usbon | 218a
Current Account Deficit-CAD FY-18/19 USD bn 13.587
that black gold will trade higher, during moving further higher it will find CAD% of GOP P18/ % 450
Trade -Deficit FY-18/19 USD bn 32.484
. . . Kerb USD/PKR 22-Jul-19 Bid/Ask | 160.00/160.80
resistance at $57.20 Black gold is currently trading at $ per barrel. teal Efeative Exchange Rote-REER oy 2019 T me
Governmentt Domestic Debt As at 28-02-2019 Rs trn 18.79
External Debt As at 30-12-2018 USD bn 99.1
Standard & Poor's-S&P Rating & Outlook Rank B-Stable
Moody's Rating & Outlook Rank B3-Stable
WORLD ECONOMIC DATA RELEASED AT LAST FRIDAY s | vs | oo
Pakistan Stock Exchage-PSX-100 Index 22-Jul-19 Pts 32,309.54
Date Events Actual Forecast Previous Foreign Investor Portfolio Investment-FIPI 19-Jul-19 USD'000 | 2,269.17
Special Convertible Rupee A/c-SCRA 1July 19 To-Date USD mn 6.56
19-7-19 GBP Public Sector Net Borrowing 6.58 | 348 3.88 BYACE AT N ONTHR e MONTH R L2 MONTH
19-July, 2019 | US-LIBOR Rate | 2.25938% | 2.14425% | 2.15775%
19-7-19 CAD Core Retail Sales m/m -0.30% | 0.30% | 0.00% SomOR AND PRRY RATE (38} Z2tman
19-7-19 CAD Retail Sales m/m -0.10% | 0.30% | 0.20% o-Month 22722 22.00%
19-7-19 USD Prelim UoM Consumer Sentiment 98.4 | 98.6 98.2 o uonst | ewrowtvistme  eessse
ERTvy Few T Taren
19-7-19 USD FOMC Member Bullard Speaks - - - to-vears | Fieed | a3ocow 13.c0/55
Market Treasury Bills-nmMTB
20-7-19 USD FOMC Member Rosengren Speaks - - - e ot off vieiaz | eiazase
Farvryiyvive FEw v 1z masan
FErvarin T2 iooose [ iaesraines
ww.forexfactory.com Note: = The secondary yields for & & 12
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.

DATA 20-May-19
Pakistan Credit Default Swap - CDS 376.80
INTERNATIONALEURO BOND ISSUE 20-May-19
Bond Issue tssue Date| MUty |Coupen|  Secondary
Bid Ask
5-Years EURO Bonds | 29-11-17 |12-May-22 5.625% | 5.55 5.23
10-Years EURO Bonds | 29-11-17 |12-May-27 | 6.875% | 7.05 6.98
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