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

o I_ast Day PERIOD SWAP Chan.ge in | Swap Irrjplied
o  JOPEN | HGH | LOW | CLOSE premiums | PR Yied
/,
b Close-I'DC 1-WEEK 0.2250 (0.0400) 9.20%
2-WEEK 0.5800 (0.0250) 9.51%
Ready Rates 154.94 154.99 154.93 154.97 154.90 LMONTH | 10250 | (0.1700)  9.55%
2-MONTH 2.0000 (0.1250) 9.82%
MONEY MARKET: 3-MONTH 2.9500 (0.1500) 9.63%
ECONOMIC-DATA: 4-MONTH 3.8500 (0.1250) 9.47%
5-MONTH 4.8500 (0.0500) 9.38%
. th .
v/ SBP issued the numbers of Broad Money Supply for the week ended 27" |6-MONTH 5.8000 |  (0.1000) 9.34%
12-MONTH 11.3500 (0.1500) 9.32% y|
December, 2019. According to the SBP, M2 posted the positive growth of 3.58% | ECONOMICINDICATORS
Items o Period ~| Unit - Figure ~
as compared to last year positive growth of 2.78%. Gross Domestic Product G0? SPHYM | uspbn | 138w
Foreign Exchange-FX-Reserves 27-Dec-19 USD bn 18.081
v On WoW basis, M2 rose by 0.79% as broad money advanced by Rs140.49bn T B e e Yownber 23| W8Hm 1
SBP Forward/Swap Position 30-Nov-19 UsD bn (5.022)
Net International Reserves-NIR (EST) 27-Dec-19 USD bn (12.076)
from RS43115bn to R563715bn |1BA-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
v' M2-Growth measured with the sum of Net Foreign Assets-NFA & Net Domestic Consumer Price Index P (YoY) December, 9 | % | 18
CPI- (MoM) December, 2019 % -0.30
Assets NDA: CPI-Urban-YoY December, 2019 % 1200
CPI-Rural-YoY December, 2019 % 13.60
v"NFA includes FX-Reserves while NDA includes Credit to Govt. & Non-Govt. PAKCPYoY munds US CP-Yot e N S R
M2 Growth-YoY 1July19-27-Dec 19 % 358
. . .ope . Net Govt. Sector Borrowing 1July19-27-Dec 19 Rs bn 282.82
SeCtors borrOWIng and Other nEt |tems (llablllty) respeCtlvely' GOVT. Borrowing for budgetary support from SBP | 1July19-27-Dec19 | Rsbn 345.99
. Credit to Private Sector-YoY 1July19-27-Dec 19 Rs bn 11738
v NFA advanced by Rs117.81bn from Rs720.92bn to Rs838.73bn malnly due to Gowt. Foreign Commercial Banks Borrowing AMFY-19/20 usDmn | 78497
$BP Policy Rate FY-19/20 YD % 1325
increase in FX-Reserves figure, While NDA increased by Rs22.68bn from SBP O/N REPO & Reserve REPO Rate Floor& Ceiling | % | 11751375
SBP Policy Rate minus USD FED Fund Rate 13.25%-2.50% % 10.75
negative Rs224.25bn to negative Rs201.58bn mainly due to advance in Non- 1tear KIBOR minus 1-Year LIBOR 12.96%1965% L
Foreign Direct livestment-FDI SMFY-19/20 USD mn 850.1
. Home Remittance 5MFY-19/20 USD bn 9.298
Govt. Sector Borrowmg by Rs41.66bn. Current Account Deficit-CAD 5SMFY-19/20 USD bn 1821
CAD % of GDP 5MFY-19/20 % 160
-Ei _0, Trade -Deficit SMFY-19/20 USD bn 9.621
MZ Flgure /o Kerb USD/PKR 6-Jan-20 Bid/Ask |154.40/155.10
4.00 Real Effective Exchange Rate-REER August, 2019 Rs 9271
/ Governmentt Domestic Debt As at 28-02-2019 Rs tm 1879
3.00 External Debt Asat30-12:2018 | USDbn | 991
/ Standard & Poor's-S&P Rating & Outlook Rank B
2.00 / Moody's Rating & Outlook Rank B3-Stable
1.00 MSCl-Emerging Market Index-EMI 6-Jan-20 Pts 1,112.40
/ —— M2-Figure-% Pakistan Stock Exchage-PSX-100 Index 6-Jan-20 Pts 41,292.05
- <> Foreign Investor Portfolio Investment-FIPI 3-Jan-20 UsSD'000 | (910.07)
= B /g g g 3z Special Convertible Rupee A/c-SCRA-Cammulative|  1July19To-Date | USDmn | 1460.20
(1.00) - /g/ 5 8 g 5 Special Convertible Rupee A/c-SCRA-T-Bills 1July19To-Date | USDmn | 1484.43
/ a o 3 @ Special Convertible Rupee A/c-SCRA-T-Bills Dec-19 usbmn | 3450
(2.00) 7 &
DATE DATA 3-MONTH 6-MONTH 12-MONTH
2019
(3.00) 3-Jan, 2020 |US-LIBOR Rate | 1.87388% | 1.89288% | 1.96413%
nd KIBOR AND PKRV RATE (%) 6-Jan-20
v" PBS released the data of weekly inflation for the week ended 2 Tenor KIBOR PKRV
1-Month 13.16% 13.42%
. 3-Month 13.31% 13.39%
January 2020. According to PBS, SPI rose by 0.74% as compared to the [ evonm 13.24% 13.35%
12-Month 12.96% 13.10%
previous week 130.87bps to 131.84bps. falistan Investment BondsHIS's
period Types of 12-Dec-19 6-Jan-20
Bonds Cut Off Yields Bid/Ask
v Today MM initiated at 13.10% and traded whole day with-in the range of [ 2-vears . 12.40/30
3-Years 11.7500% 11.75/70
12.75%-13.15% and closed at 12.90%. S-Years . 11.1939% 11.04/11.00
10-Years Fixed 10.9968% 11.02/10.98
. . ) . 13.8899% 102.00/101.75
v" Today in Bond secondary market, when-issue is traded at following levels; 3- Market Treasury Bills-MTB
Tenor 2-Jan-20 6-Jan-20
years at 11.75/70, 5-years at 11.04/11.00 and 10-years at 11.05/11.00 Cut Off Vields Bid/Ask
3-Months 13.4897% 13.42/40
. 6-Months 13.2899% 13.35/30
respeCtIVEIy' 12-Months 13.1340% 13.10/08
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