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PERIOD SWAP . )
Premiums PKR Yield

Last D
0‘,\0‘\ OPEN HIGH low | close | stPay
q Close-LDC

1-WEEK 0.3550 0.0050 13.53%

Ready Rates 154.61 154.61 154.53 154.58 154.61 2-WEEK 0.7080 0.0080 13.53%

1-MONTH 1.5000 0.0400 13.08%
FX-MARKET: 2-MONTH 2.6000 12.18%
. th 0,
v" SBP released the figure of total FX-Reserves for the week ended 17" January |3-MONTH 3.6500 0.0500 11.38%
4-MONTH 4.5500 - 10.76%
2020. According to the SBP, Total FX-Reserves advanced by $147.40mn as [5-MONTH 5.5000 0.0750 10.30%
6-MONTH 6.5000 0.1000 10.17%
compared to the previous week $18.12bn to $18.27bn. 12-monthl 121300 0.1300 9.77%
| ECONOMICINDICATORS
v" The break-up of total FX-Reserves are as under; ttems T perod  <| Unit~| Fgre -
Gross Domestic Product-GDP 1HFY-19/20 USD bn 14353
v" SBP held FX-Reserves increased by $145.50mn from $11.58bn to $11.73bn Foreign Exchange Fichesenves 20 |usobn | 1871
FE-25 Import Financing November, 2019 USD mn 411
while the FX-Reserves held in other banks rose by $1.90mn from $6.537bn to SBP Forward/Swap Posiion Moecty | usdbn | (4212
Net International Reserves-NIR (EST) 17-Jan-20 USD bn (11.477)
$6 539bn I‘espectlve|y |BA-SBP-Consumer Confidence Index-CCl As at 31-3-2019 DI 53.20
: ' IBA-SBP-Inflation Expectation Index-El As at 31-3-2019 DI 68.40
Consumer Price Index-CPI (YoY) December, 2019 % 1263
FX-Reserves S, bn CPI- (MoM) December, 2019 % -030
20 CPI-Urban-YoY December, 2019 % 12,00
191'2 CPI-Rural-YoY December, 2019 % 13.60
18.5 PAK CPI-YoY munus US CPI-YoY 12.63%-2.10% % 10.53
18 /’—-—‘ M2 Growth-YoY 1July19-10-Jan 19 % 319
1715 7 —o— Fx-Reserves $, bn Net Gowt, Sector Borrowing 10uly19-104an19 | Rsbn |  (48.94)
16.5 // GOVT. Borrowing for budgetary support from SBP | 1 July 19 - 10-Jan 19 Rs bn 26.12
16 Credit to Private Sector-YoY 1July19-10-Jan 19 Rs bn 138.07
15.5 -— / Govt. Foreign Commercial Banks Borrowing 1HFY-19/20 USD bn 180
* July August September October November December January SBP Policy Rate FY-19/20YTD % 1325
SBP O/N REPO & Reserve REPO Rate Floor & Ceiling % 11.75-13.75
MONEY MARKET, SBP Policy Rate minus USD FED Fund Rate 13.25%-2.50% % 10.75
* 1-Year KIBOR minus 1-Year LIBOR 12.99%-1.92% % 11.07
. . . Foreign Direct livestment-FDI 1HFY-19/20 USD bn 134
v" Today, SBP conducted 7-Days OMO (Injection), where bid amount total was wome Romitance v oo | T
Current Account Deficit-CAD 1HFY-19/20 USD bn 2153
accepted Rs731.50bn at 13.26%. CAD % of GDP 1HFY-19/20 % 150
Trade -Deficit 1HFY-19/20 USD bn 11613
v Today MM initiated at 13.60% and traded whole day with-in the range of Kerb USD/PIR Wian20 | Bid/ask |154.60/155.20
Real Effective Exchange Rate-REER August, 2019 Rs 9271
13.10%-13.60% and closed at 13.00%. Governmentt Domestic Deb AsatZBORAS | Rstm | 1879
External Debt As at 30-12-2018 USD bn 99.1
v" Today In bond secondary market, wen-issue traded at following levels; 3-year at 5‘”‘“:0&0:‘:,‘:“'5” §Zi.ﬁiiiiﬂiii L
. MSCl-Emerging Market Index-EMI 24-Jan-20 Pts 1,123.92
11.87/84, 5-year at 11.25/23 and 10-year at 11.15/10 respectively. Pakistan Stock Exchage-PS¥-100 Index 2U1an-20 Ps | 4266837
Foreign Investor Portfolio Investment-FIPI 23-Jan-20 USD'000| 19158
COMMODITI ES‘MARKET: Special Convertible Rupee A/c-SCRA-Cummulative 1July 19 To-Date USD mn 2565.71
Special Convertible Rupee A/c-SCRA-T-Bills 1July 19 To-Date uUsDmn | 2599.25
v" GOLD: During the last 4-hours, Gold traded sideways as both buyers and sellers | _spedalconeribie fupee arcscratits Jan-20 usDmn | 119629
. DATE DATA 3-MONTH 6-MONTH 12-MONTH
dominated the market but at the end buyers won the race as market closed 17-Jan. 2020 | US-LIROR Rate | 181913% | 1.84458% | 192300%
-Jan, - X o . o . o
higher from the opening price indicating that yellow metal will resume its L= GO CLIAG GG (E0) SSaianes0
Tenor KIBOR-% PKRV Rates-%
upward march and moving further higher it may again visit the previous high at | 2-Menth 13.13 13.27
3-Month 13.24 13.28
. . 6-Month 13.22 13.32
$1,567. Yellow metal is currently trading at $1,558.96 per ounce. 12_Month 12.99 13.08
Pakistan Investment Bonds-PIB's
v" CRUDE OIL: During the last 4-hours, Crude oil resumed its nizegative trading | perica | Typesef |[Slanis | 24-an20
Bonds vields-% Bid-2%% Ask -%
indicating that black gold will resume its losing streak and moving further lower, —meom R T M
5-Years 11.1938 11.24 11.22
the next target it would find at $55.00. But before moving further lower it may | io-vears [Frxed | 20.9000 | 2113 1110
Floating 13.8899 102 101.75
. . . . Market Treasury Bills-MTB
take correction and goes higher as RSI-14-Days are continuesly trading at 16-1an-20|  24-1an-20
Tenor V?:Itd(s)—f;{, Bid-% | Ask-%
S30level (oversold condition). Black gold is currently trading at $55.32 per [ s-monns 13.4s97 | 13.20 | 13.26
6-Months 13.2899 13.32 13.30
barrel 12-Months 13.1340 13.10 13.05
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