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FX — INTERBANK RATE:

USD/PKR SWAP YIELDS-%

Last Day

OPEN HIGH Low CLOSE

Change in | Swap Implied
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PERIOD SWAP
Close-LDC Premiums | PKR Yield
Ready Rates 160.10 160.12 159.95 159.97 160.11 1-WEEK 0.2316 | (0.0041)|  7.65%
1-MONTH 1.0159 |  (0.0294) 7.62%
FX-MARKET:

, o ) ) ) ] . |2-MONTH 1.9072 |  (0.0460) 7.55%
Today in interbank session, PKR appreciated by 14paisa against the yesterday’s |5 \onth 26132 (0.0447) 6.84%
close at Rs160.11 to Rs159.97. 4-MONTH 3.2359 | (0.0364)|  6.28%

v' During the day, USD/PKR traded within the range of 17paisa from low at |5-MONTH 3.9610 0.0207 6.14%

. — O,
Rs159.95 to high at Rs160.12. 6-MONTH 4.6059 0.0053 5.95%
12-MONTH 8.7052 |  (0.0945) 5.77% |
Dai|y READY Rates | ECONOMICINDICATORS |
Items T Period ~ | Uni - Figure -
168.00 Gross Domestic Product-GDP
= - oo - GDP 1QFY-20/21 n ..
166.00 Tl -o 0 =0 = 3 l\ Large Scale Manufacturing Industries-LSMI 2MFY-20/21 Ui:: 16380_2911
. |Foreign Exchange-FX-Reserves
164.00 Tt T . - FX-Reserves-WoW 23-Oct-20 USD bn 19.296
162.00 halt BL IS FE-25 Import Financing September, 2020 | USD mn 323
L SBP Forward/Swap Position 31-Aug-20 UsD bn (5.774)
160.00 = Net International Reserves-NIR (EST) 16-Oct-20 USD bn (12.629)
Kerb USD/PKR -Nov-; Bid/Ask | 160.60/161.50|
158.00 Real Effective Exchange Rate-REER Ajg:s(, zzzzu Rs 91.69
Consumer Price Index-CPl.
156.00 o o N N o o o o N o N o N N N Sensitive Price Index-SPI-WoW 22-Oct-20 bps 141.04
g é é é é é é g |18 |8 £ é § % § _§ § % § CPI (YoY) September, 2020 % 891
Z g | |g |g |2 |g ki 8 |g |g |8 |8 |8 |8 CPI- (MoM) September, 2020 % 1.70
5 ; ; ; ; ; ; BT BT ; S S S 9 9 9 S CPI-Urban-YoY SE:(Ethr, 2020 % 7.30
311/2(3]a 7] 8|9 10111415161 1182122232425292930 1 2|5 61 7 89 1114151619202 122326272829 21 3 | % | rn
M2 Growth
FINANCIAL NEWS: M2 Growth-YoY 1July 20 - 16-Oct 20 % 0.01
Net Gowt. Sector Borrowing 1July 20 - 16-Oct 20 Rs bn 72.04
H GOVT. Borrowing for budgetary support from SBP | 1July 20 - 16-Oct 20 Rs bn 133.85

v Today, ADP & GOP signed the grand agreement of $2mn to strengthen uing lorbudgeror supeo T
Pakistan’s efforts to combat the corona virus disease-COVID-19 Pandamic. e e e eroving e
MONEY MARKET SBP Policy Rate FY-20/21 YTD % 7.00

: SBP O/N REPO & Reserve REPO Rate Floor & Ceilin % 6.00-8.00
SBP Policy Rate minus USD FED Fund Rate 700%-0.25%g % 6.75
v" CPl increased by 8.91% on YoY basis for the month of October 2020 recorded vesr B0 minus s Uson rioworw | % | ess
lower as compared to the previous month 9.04% due to high base impact. ol et e e
. . Current Account (Deficit)/Surplus 1QFY-20/21 USD mn 792.00
v On MoM basis. CPI rose by 1.70% as compared to the last month increase of Gssotoor warvao | % | im
/ Trade -Deficit 1QFY-20/21 USD bn 5.791
1 . 5 0 0, 6. GOV, Circular Debt & External Liabilities
Governmentt Domestic Debt & Liabilities As at 31-8-2020 Rs trn 14.62
v’ CPIfigure calculated with the average of Urban and Rural Inflation. ey ekt rorioiie |uin) o
v" CPI-Urban increased by 7.30% while CPI Rural increased by 11.30% on YoY basis. [““*“*arorsser P TS I e
. ) . | Moody's Rating & Outlook | Rank | B3-Stable
v" The average inflation for 4MFY-20/21 is recorded at 8.86%. tock Exchange & orket index
MSCI-Emerging Market Index-EMI 3-Nov-20 Pts. 1,116.53
- Pakistan Stock Exchage-PSX-100 Index 3-Nov-20 Pts. 39,888.00
cOnsumer Prlce Index_cpl - Tulr:gnm;,:ls:rpm:onomves(;nc:prw 2-Nov-20 USD '000| (4,079.827)
pecal convertble Rupee accounta/e:
SCRA-Cummulative 1July20To-Date |USDmn | (451.83)
9 50 SCRA-T-Bills & PIB's 1 Ju\: 20 To-Date USD mn (286.08)
9.00 Date Data Unit 3-Month 6-Month 12-Month
R prd P1 (%) 30-Oct-20 |US-LIBOR Rate| % | 0.21575| 0.24213 | 0.33013
& : v KIBOR AND PKRV RATE (26 3-Nowv-20
8.00 e Average CP| (%) Tenor KIBOR-26 PKRYV Rates-26
- 1-NMonth 6.90 7.08
3-NMonth 7.05 Z.14
7.50 6-Month 7.10 7.25
July August September October iz-Month —— Bonds_z;iﬁ;
14-Oct-20 3-Nowv-20
v" Today MM initiated the market at 6.90% and traded whole day within the range Ferted oot | siass]| ask s
2-Years = 8.20 8.15
at 6.50%-6.90% and closed at 6.50%. S-vears s.2a00 =35 =30
S~ears s.a500 50z | s.oo
10-Years -
ECONOMIC DATA RELEASED DURING THE LAST 24-HOURS _Fixea =.9900 275 | s.es
Floating 7.8198 102 101L.75
Date Event Impact | Actual | Forecast = Previous SoyearsT 1 10.9992 10-25
Market Treasury Bills-nMmMTB
2/11/2020 CPIfor October 2020-YoY HIGH | 8.91% 1002% | 9.04% Tenor T PR R
vields-25 L sk
0, 0, 0, 3-Months Z7.17 Z7.12 Z.11
2/11/2020 CPIfor October 2020-MoM HIGH | 1.70% 200% 1.53% 2-Months Z:2750 Zaz | 7.1
12-NMonths 7.2990 7 .32 7.30
Note: * The secondary yields for
15 & 20-years Bonds are not
awvailable, so instead of leaving it
blank, we inputed PKRV Rates.
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