—

5 N Mamagerrnmnenmt F—vtt. L_tcdao
13" DECEMBER 2022 DAILY MARKET REVIEW Interbank
KEY PAKISTAN STATS & ECONOMICINDICATORS Rates-Rs “Dec

. . o 224.63
ltems Period  Unit  Figure ECONOMIC NEWS pen Last Day
High | 224.75 | Close-LDC

Foreign Exchange-FX-Reserves
v ADB approves $554mn financing package ADB has approved Low | 224.50 224.65

FX-Reserves-WolW 2Dec2 | USDbn| 12581
Close | 224.70

$554mn financing package, including new and reallocated funds

FE-25 Import Financin 0ct,202 | USDbn |
P ¢ L DAILY USD/PKR SWAP YIELDS-%

to support recovery and reconstruction efforts in Pakistan

SBP Forward/Swap Position Sep,202 | USDbn | (4,00) Change in wap
. ) PERIOD | SWAP . Implied
Nt ntemationa Resenes NR EST) | 2Dec22 | USDbn | (23.51) following the recent devastating floods, and to strengthen the Premiums PKR Yield
.Dec- i . . - 1-Week | 0.6108 0.0066 18.05%
Kerb USD/PR 3022 B/ 23L.10/234.00 country’s disaster and climate resilience. ’
Real Efective Exchange Rate-REER |  0ct,202 | Rs | 10036 2-Week | 09980 (0.0272) 15.51%

v' The financing, which includes a $475mn loan and S$3mn

; %
RshanDigl AccountRDA |~ AMFY23 | USDbn | 5,29 I-Month| 14894| 00546] 11854

) technical assistance grant from the ADB, and a $5mn grant from 2-Month|  1.9800 (0.0083)| 10.90%
Consumer Price Index-CPI

3-Month| 2.6087 | (0.0187)| 9.41%

Sensitve Price Index-SPI-WoW 8$Dec2 | bps | 21852 the Govt. of Japan, will support the restoration of irrigation,
4-Month| 3.1869| (0.0102) 9.12%
P fYf) Now 2022 % By drainage, flood risk management, on-farm water management,
5-Month|  3.8460 (0.0627)| 9.15%
CPI- (MoM) Nov, 2022 % 410
and transport infrastructure in the flood-affected provinces of 6-Month| 4.7194| 0.0128| 9.46%
(Pl-Urban-YoY Nov, 200 | % 2.60
- 0,
Balochistan, Khyber-Pakhtunkhwa-KPK, and Sindh. 3-Month) 76808 0.0211] 10.00%
(PlRural-YoV Nov, 202 | % 29,50
1-Year | 10.1865| 0.0003| 10.14%
PAKCPHYOYmunus USCPMYOY | 2388%7.70% | % | 16,14 MONEY Market-| 22'
WGt MM Rates-% -vec
A IoTh ECONOMIC DATA:
Ly 2To25 Open] 162 | Lestpay
A . Close-LDC
MEGrouth o Noenbery | © 0% v' Open Market Operation-OMO Result Today SBP conducted High | 16.50
) 1luly 227025 Low 15.90 15.95
NetGowt SectrBorowing | o | Rebn | 50768 OMO Injection for 3-days where total bid amount was accepted
ovemaer Close  16.25
GOVT. Borrowing for budgetary | 1July22T025
Rsh , KIBOR AND PKRV
support from SBP Noentery | | 3931 was Rs135bn at 16.05%. T 12-Dec-22
. ) 1uly 227025
Private Sector Credit-PSC I Rsmn 1748 Tenor | KIBOR-% |PKRV Rates-%
Gout, Formg: rCr:::ir:geraal Banks WREUom | 20000 1-M 16.01 16.19
Open Market Operation-OMO Result oM | 1660 1664
Policy Rate
6-M 16.69 16.83
$BP Policy Rate ABYD | % 16.00 T .
enor PKR-Rs in bn
12-M 16.75 16.90
SBP O/NREPO & Reserve REPO Rate | Floor & Ceiling | % | 15,00-17.00 Date Type Rate ‘y
H =/0 Pakistan Investment Bonds-PIB
Bid | Accepted
. D 30-Nov-22 | 13-Dec-22
SBP PR minus USD FED Fund Rate | 16.00%-4.00% | % 12,00 ays A
mount | Amount Period
08| CutOf ot | Ask-%
1¥earKBORmins 1earBOR | 1675557 % | 1118 o Elist
3-Dec-22 3 |nJeCt|0n 135.00 135.00 | 16.05 25Vrs . 1420 14.10

FX-Economic Data

3-Yrs 13.8360 |15.25| 15.15

Foreign Direct ivestment-FDI INF-3  [USDmn| 348,30

5-Yrs | 13.3500 |14.25| 14.15

Home Remittance AMFY-23 | USDbn 99 10y
0-¥rs-1 159500 |13.60| 13.30
Trade Bal-5/(D) AP USDbn | (11.60) Fixed
850 WD uDb | (28)) Floating| 04000 | 102 10175
Special Convertible Rupee Account- 15-yrs* - 13.80

SCRA 20-yrs* - 13.96
SCRA-Cumulative inflow{outflow) | July 22.tilldate |USDmn |~ (49.36)

Market Treasury Bills-MTB

SCRA-MTB#PIB inflow/(outiow) | Juy 22t date | USDbn | (28,95) 30-Nov-22 | 13-Dec-22
Tenor Cut Off Bia% | Ask%
MM Yields-% 1a-% | ASK-7
i 3M | 169999 |16.90| 16.80
(Govt, Domestic Debt & Liabilities  |Asat30-10-2022/ Rstm | 33.19 6-M | 16.8000 |17.00! 16.95
External Debt Asat30-9-2022 | USDbn | 126914 12-M | 16.8400 |17.00| 16.95
CentrelDebt Asat30402022 Rstm | 5051 Note:* The secondary yields for 15 & 20-

years Bonds are not available, so instead
of leaving it blank, we inputed PKRV
Rates.
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