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Foreign Exchange-FX-Reserves
Fi-Reserves-WolW 1ep23 | USDbn| 13126
FE-25 Import Financing July,203 | USDb | 144
SBP ForwardSwap Position Juy, 203 |USDbn | (459)
Net International ReservesNR(EST) | L:Sep-23 | USDbm|  (27.00)
Kerb USD/PKR- Buying/Selling Avg. Rate | 12Sep3 | Rs | 29850
Real Effective Exchange Rate-REER | uly, 2023 | Rs 9159
Net Roshan Digtal Account-RDA (Sep20to IMFY24|USDbn | 1,13
Consumer Price Index-CPI
Sensitive Price Index-SPL-WoW NhgB | bps | 20U
(P {Yoy) Pugust, 2023 | % 040
(PI-(MoM) August, 2023 | % 110
(P-Urban-YoY Pugust, 2023 | % 2500
(PLRural-YoY Rugust, 208 | % | 3090
PAKCPIYOY munus US CPIYoY | 27.40%3.20% | % uN
Broad Money Supply-M2 Growth:
M2 Growh ot “"'23:;2”“ % |
Net Govt, Sector Borrowing IJuIZSIZZSAug Rsbn | 29.20
GOVT.Borrowit;fof;rsb::getarysupport IJuIZSIZZSAug Wi |11
Private Sector reditPSC IJuIBI:ZSAug Rsbn | (161.16)
Govt.Foreiézrcrzzit::rcialBanks Wk 00
Polcy atePR
$BP Policy Rate HUYD | % | 200
SBPO/NREPO & Reserve REPORate | Floor &Ceiling | % | 21,00-23.00
SBP PRminus USDFED FundRate | 2200%550% | % | 1650
1¥earKIBOR minus 1-Year LBOR | 24.66600% | % | 13,62
FEconomic Doto
Foreign Direct livestment-FDI M4 |UDbn | 8770
Home Remittance NP4 USDbn| 2,092
Trade Bak$D) VP-4 [ USDbn | (238)
CABS0) IRV |USDb | (809.00)
Special Convertible Rupee Account-SCRA
SCRA-Cumulative inflowf{outflow] | July 23tildate |USDBn | 25,06
SCRA-MTB4PIB inflow/{outflow) | July2Z3tildate |USDbn | 559
(Govt, Circular Debt & External
Gov, Domestic Debt & Liablties | Asat30-6:2023 | Rstm | 39,65
External Debt Asat30-6-2003 | USDbn | 124,29
Central Govt. Debt (Domestic + External)| Asat30-6-203 | Rstm | 60.839

12" September 2023

ECONOMIC-DATA:

DAILY MARKET REVIEW

v Access to Over-Night REPO/Reverse REPO Rate Facility

Ceiling Floor
Date - -
Amountin | Amount in
Rs, bn Rs, bn
4/9/2023 566.05
5/9/2023 645.65
6/9/2023 483 .45
7/9/2023 572.35 1,138.00
8/9/2023 1,396.85
572.35 4,230.00
v" Worker Remittance for 2MFY24
Home Remittance
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Open | 300.25 Last Day
High | 300.25 | Close-LDC
Low | 299.25 301.15
Close  299.90
Change in Swap
PERIOD | SWAP Pr:m?ems Implied
UMST bKR Yield
1-Week |  1.0100| (0.0250) 22.72%
2-Week | 2.0800 | (0.0050)| 23.33%
1-Month|  4.5000| 0.0500| 23.11%
2-Month|  8.8500 | (0.0500) 23.22%
3-Month| 13.0500 | 0.1500| 23.13%
4-Month| 17.1250 | 02500 22.69%
5-Month| 21.1250 - 2263%
6-Month| 25.3500 | 0.4000| 22.95%
9-Month| 28.5000 - | 1863%
1-Year | 32.0000 - 16.62%

Open 21.25 Last Day
High 21.50 Close-LDC
Low 21.05 21.05
Close 21.10

Tenor KIBOR-% PKRV Rates-%
1-M 22.84 22.78
3-M 23.69 23.73
6-M 24 .45 24.41
12-M 24.62 24.61

3-Aug-23 12-Sep-23
Period Cut Off
Bid-% | Ask -%
Yields-% ° :
3-Yrs 19.3499 21.00 | 20.55
5-Yrs 15.9500 18.50 | 17.75
10-Yrs-
. 12.9500 17.00| 16.00
Fixed
15-yrs* - 15.54
20-yrs* - 15.53

24-Aug-23 12-Sep-23
Tenor Cut Off
1 -9 )
Vields-% Bid-% | Ask-%
3-M 24.4999 23.85 | 23.65
6-M 24.7870 24.41
12-M 25.0687 24.61

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