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13" November 2023

ECONOMIC-DATA

DAILY MARKET REVIEW

v SBP FX-Reserves rose by $4mn

Amountin$, mn
FX-RESERVES = Current Previous Change
Heldby | 3nov23 | 27-0ct-23 $ %

State Bank of
oy | 7SILS0 750780 370 005
Commercial | ¢ 10070 506880 @ 3390 067

Banks ‘

Total 1261420  12,576.60 3760 030
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Sensitive Price Index-SPI rose by %
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v Access to Over-Night REPO/Reverse REPO Rate Facility
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Date Ceiling Floor
Amountin Amountin

Rs, bn Rs, bn
6/11/2023 101.15 243.60
7/11/2023 116.20 245.30
8/11/2023 207.50 169.10
10/11/2023 75.10 124.40
499.95 782.40

NManmnagermeaenmt FPyvtt. L_tcao

Open 287.00
High | 287.75

LastDay
Close-LDC

Low 287.00 287.03

=

Close | 287.75

SWAP Change in
Premiums

Implied
PKR Yield

09100 (0.0029) 21.65%

15500| (0.1236) 19.29%

30500 (0.1122) 17.92%

53000 01650 16.57%

71250 (0.3686)] 15.59%

4-Month!  9.2500| (0.1037); 15.27%

S-Month, 112500 (0.4341) 15.13%
6-Month: 14.0000 (0.2645) 15.69%

S-Month, 17.0000 0.023%9] 14.00%

13.13%

1-Year | 19.7500 (0.1651)

22,00
22.90

09'7" Last Day

H'sh Close-LDC

22.25

Tenor KIBOR-% | PKRV Rates-%
1-M 21.53 21.73
3-M 21.36 21.37
6-M 21.44 21.45
12-M 21.50 21.52
10-Nov-23 13-Nov-23
Period |Cut o;f‘ Vields) o | ask

3-Yrs 17.3500 17.10 | 17.00

5-Yrs 15.9000 [16.00 | 15.70
10-Yrs-

Fixed * 15.1000 14,93
15-yrs* - 14,88
20-yrs* - 14.84
2-Nov-23 13-Nov-23
Tenor
Cut Off Yields gid-% | Ask-%
%
3-M 21.9495 21.50 | 21.25

6-M* 21.9898 21.50 | 21.30

12-m* 21.9999 21.65 | 21.50

Note: * The secondary yields for 6, 12 & 10,
15 & 20-yrs Bonds are not available, so
instead of leaving it blank, we inputed PKRV
Rates.
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