Foreign Exchange-FX-Reserves

Pl-Reserves-Woll 603 | USDbn | 1303
FE-25 Import Financing Aug. 203 | USDBn | 148
$BP Forward/Swap Position Aug 203 | USDom | (459)
Net Internatonal Reserves-NIR (EST) 600 | UDbn | (20.04)
Kerb USD/PKR-Buying/Sellng Avg.Rate | 130ctB3 | Rs | 27658
Real Effective Exchange Rate-REER Aug, 2013 Rs 0.4
Net Roshan Digital AccountRDA | Sep20to JMFY24 | USDbn | 113
Consumer Price Index-CPl
Sensitive Pice Index-SPL-WoW 5023 bos | 28200
M o) wus | % 30
(PI-{MoM) Sep, 03 % 200
(PHUrban-Yo Sep, 203 % 0.70
(PlRural-YoY Sep, 203 % 39
PAK CP1-Yo munus US CP-YoY LA06300% | % mn
Broad Money Supply-M2 Growth:
M2 Growth-Yo¥ BTN % (L3
Net Gout, Sector Borrowing [ 1Jul23T0225ep23) Rstm | 118
l Borrowir;fof;rst:l:getarysupport 1ul23To225ep23) Rstm 136
Private ector CreditPSC 123To22Sep23) Rsbn | (258,02)
Govt, Foreign Commercial Banks Borowing |~ 2MFY24 | USDBn | 0.0
Polc Rate-2R
8P Polcy Rate AU | % 200
SBPO/NREPO & Reserve REPORate | Floor&Cellng | % | 20,00-23.00
§BP PR minus USD FED Fund Rate 200%550% | % 1650
1¥ear KIBOR minus 1-Year LIBOR D&% | % 16.62
F-Economic Dot
Foreign Direct vestment-FDI MR- USDn | 23380
Home Remittance 1074 [ USDbn | 6309
Trade Bal$/[D) R4 USDbn | (A4Y)
CaBs/(0) P4 USDmn | (935.00)
Speciol Convertible Rupee Account-SCRA
SCRA-Cumulative inflow/(outflow) | July23tildate | USDBn | 1507
SCRAMTBHPIB inflow/(outflow] | July23lldate | USDbn | 0,00
(Govt, Circular Debt & External Linbltes
Gout Domestic Debt & Liabities | Asat306-2003 | Rstm | 3965
Externa Debt Asat306:203 | USDAn | 12429
Central Govt, Delbt (Domestic +External] | Asat30-6:2023 | Rstm | 60.839
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DAILY MARKET REVIEW

v SBP FX-Reserves rose by $31mn

Amount in $, mn
EX-RESERVES | Current | Previous Change
Heldby | 6octa3 | 285ep23 | ¢ %
State Bank of
. 15. 1, 141
Pakistan-SBp 7,646.70 | 7,615.40 31.30 04
Commercial
538340 | 5,415.40 32.00 0.59
Banks (3200} | (0.9)
Total 13,030.10 = 13,030.80 (0.70)| (0.01)
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v" Open Market Operation-OMO Result

Tenor PKR-Rs in bn
Date - Type Bid Accepted Rate-%
y Amount | Amount
7 | Injection = 185.40 185.40 | 22.07
13-Oct-23
77 | Injection | 154.55 76.00 | 22.07
339.95 261.40

NNMMarnmmagermermmt Py, L_tca.

Open  277.75 Last Day
High | 277.75 | Close-LDC
Low | 277.60 278.58
Close | 277.62
Change in Swap
PERIOD | SWAP Pr:mfgems Implied
UMS bR Yield
1-Week | 0.0100| (0.0650) 5.35%
2-Week | 0.0250| (0.1000) 5.49%
1-Month|  0.0500 (0.5500) 5.66%
2-Month|  0.6500 | (0.7250) 6.95%
3-Month| 2.0000| (0.7500) 8.55%
4-Month| 32500 (0.5000)| 9.20%
5-Month| 45000 (0.3750) 9.66%
6-Month|  6.0000 | (0.7500) 10.23%
9-Month| 8.6250| (1.3750) 10.10%
1-Year | 12.0000 (2.5000)| 10.33%

22.00

Open Last Day
High 22.15 Close-LDC
Low 21.80 22.80

Close 22.00

Tenor KIBOR-% PKRV Rates-%
1-M 21.86 22.10
3-M 22.09 22.21
6-M 22.51 22.51
12-M 22.48 22.60

3-Oct-23 13-Oct-23

Period Cut Off
Bid-% | Ask -%

Yields-% ’ ’
3-Yrs 19.1900 18.65 | 18.40
5-Yrs 16.9500 16.40 | 16.00
10-Yrs-
Fixed * 15.2500 15.98
15-yrs* 15.28
20-yrs* 15.29

4-Oct-23 13-Oct-23
Tenor Cut Off
1d-2 .0,
Yvields-% Bid-% | Ask-%
3-M 22.5002 22.30| 22.15
6-M 22.8500 22.51
12-M 22.8400 22.60

Note: * The secondary yields for 6 & 12-

months & 10, 15 & 20-yrs Bonds are not

available, so instead of leaving it blank,
we inputed PKRV Rates.
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