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Foreign Exchange-FA-Reserves
PieReserves-WoW 200¢t3 | USDbn| 12,655
FE-25 Import Financing Sep 03 |UDbn| 125
SBP ForwardSwap Position Aug 203 |USDbn|  (459)
Net International ReservesNR(EST) |~ 20-0ct23 | USDbm | (27.29)
Kerb USD/PKR-BuyingSelling Avg. Rate | 26:0ct23 | Rs | 28013
Real Effective Exchange Rate-REER | Aug 2023 | Rs 90.12
Net Roshan Digtal Account-RDA | Sep20t01QFY24 | USDbn | 114
Consumer Price Index-CPI
Sensitive Price Index-SPL-WoW 19003 | bps | 27804
(P {Yoy) Sep 203 | % 3140
(Pl (MoM) Sep 208 | % | 200
(P-Urban-YoY Sep, 03 | % 010
(PLRural-YoY Sep203 | % | B0
PAKCPIYOY munus US CPLYoY | 31.40%370% | % a0
Broad Money Supply-M2 Growth:
M2 Growh ot ”"'232?60“ % | (g
Net Govt Sector Borrowing 1]u|2322060ct Rstm | 133
GOVT.Borrowit;fof;rsb::getarysupport 11u|2322060ct s 15
Private Sector Credit-PSC IJuIZSZZoGOct Rsbn | (290.08)
Govt.Foreiézrcrzzit::rcialBanks W 00
Polcy atePR
$BP Policy Rate HUYD | % | 200
SBPO/NREPO & Reserve REPORate | Floor &Ceiling | % | 21,00-23.00
SBP PRminus USDFED FundRate | 2200%550% | % | 1650
1¥earKIBOR minus 1-Year LBOR | 2266604% | % | 16,62
FEconomic Doto
Foreign Direct livestment-FDI 10r-24 | USDbn| 40230
Home Remittance 10r-24 | USDbn| 6,329
Trade Bal-§/(0) 1074 [UsDbn| (6.3
CABS/[) 1024 USDmn | (947.00)
Special Convertile Rupee Account SCRA
SCRA-Cumulative inflowf(outlow] | July23tildate |USDbR | 9,61
SCRA-MTB4PIB inflow/[outflow) | July23tildate |USDBn | 0,00
(Govt, Circular Debt & External
Govt Domestic Debt & Liabilties | Asat31:8:2023 | Rstm | 4047
External Debt Asat30-6-2003 | USDbn | 124,29
Central Govt. Debt (Domestic + External)| Asat31:8-2003 | Rstm | 63.996

27" October 2023

ECONOMIC DATA

DAILY MARKET REVIEW

v SBP FX-Reserves declined by $220mn

Amount in $, mn
EX-RESERVES | Current | Previous Change
Heldby | 2p0ct23 | 130023 | %
State Bank of
2 14, 219. 2,
Pakistan-SBP 749420 | 771400 | (219.80) @ (2.89)
Commercial
516140 | 5,198.90 37.50 0.72
Banks 750 - (072
Total | 1265560 1291290 (257.30) (1.99)
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v" Open Market Operation-OMO Result

Tenor PKR-Rs in bn
Date ™ Type Bid_AcceptedRate'%
Days
Amount | Amount
27-0ct-23| 1 Injection 94400 | 600.00 | 2205

sV n R B o o

Open | 280.00 Last Day
High | 280.75 | Close-LDC
Low | 280.00 280.13
Close | 280.75
Change in Swap
PERIOD | SWAP Pr:mfgems Implied
UMS bR Yield
1-Week | (0.1000) 0.0288 | 3.30%
2-Week | (0.1250)| 0.0599 | 4.09%
1-Month| (0.0500) 0.1739| 5.23%
2-Month|  0.1000| 01210 5.76%
3-Month| 1.1500| 02174 7.29%
4-Month| 26500 0.1254| 8.53%
5-Month| 45000 05833 9.63%
6-Month|  6.0000 02847 10.19%
9-Month| 85000 (0.1072) 10.01%
1-Year | 12.0000 02143 10.28%

Open 22.00 Last Day
High 2225 Close-LDC
Low 21.90 21.90
Close 22.20

Tenor KIBOR-% | PKRV Rates-%
1-M 21.62 21.69
3-M 21.68 21.60
6-M 21.75 21.66
12-M 21.74 21.70

3-Oct-23 27-Oct-23

Period Cut Off
Bid-% | Ask -%

Yields-% ’ °
3-Yrs 19.1900 18.00 | 17.50
5-Yrs 16.9500 15.60 | 15.00
10-Yrs-
Fixed * | 15-2500 15.17
15-yrs* - 15.08
20-yrs* - 15.03

19-Oct-23 27-Oct-23
Tenor Cut Off
1d-9 .0,
vields-% Bid-% | Ask-%
3-M 22.2000 21.60| 21.40
6-M* 22.3999 21.70 | 21.50
12-M* 22.4000 21.75| 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 Ra

tes.
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