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13" February 2023 DAILY MARKET REVIEW

ECONOMIC NEWS Open | 270.00 Last Day
High >70.00 Close-LDC

v Bonds slump, Moody's sees external position under stress On

Foreign Exchange-FX-Reserves

Low 269.00 269.28

FReserves Wl Web3 |UD 8539 Friday, Sovereign bonds slumped after Pakistan's bailout talks

Close  269.44

with the IMF ended without an agreement.
FE-25 Import Financing Dec, 2022 |USDAm| 1,00

v' The country's bond due for repayment the soonest, in April

- ) Swap
SBP Forward)/Swap Position Nov,2022 |USDbn| (470 Ch X
w0 2024, tumbled 4.6cents on the dollar or roughly 9%. Other PERIOD | SWAP Prean:{g:r:: Implied
Net International Reserves-NIR (EST) ~ 27-Jan-23 | USDbn |~ (28.79) PKR Yield

bonds with longer repayment dates fell b/w 2 & 3cents to leave

1-Week 0.3555 0.0130 11.44%
Kerb USD/PKR 136023 | Bid/Ask|271,00/273.50

them at less than % their face value.

2-Week 0.3981 0.0055 8.42%
Real Effective Exchange Rate-REER | Dec, 2022 | Rs 96.20

1-Month 0.5050 0.0100 6.78%

Roshan Digtal Account-RDA | TMFY23  |USDbn | 5,69 ECONOMIC DATA
2-Month 0.8741 0.0228 7.90%

Consumer Price Index-CP1 v Access to Over-Night REPO/Reverse REPO Rate Facility aMonthl  1.4912| o003l 7.08%

Sensitive Price Index-SPLWoW | 9-Feb23 | bps | 28.17 a-Monthl 22085 00532| 7.30%

(P {Yo) n203 | % 160 5-Month| 3.1055| 0.0447| 7.76%

CPI- (MoM) 203 | % 290 6-Month| 4.5017 | (0.1058)| 8.52%

CPI-Urban-YoY Jan, 203 % .40 9-Month 6.5114 0.0064 8.53%

CPL-Rurak-YoY 203 | % | 3230 1-Year 8.7879 | 0.1007| 8.70%
PKCPHYOlmuns USCRHYOY | 216605 | % | 2010 Amount in Amountin

Broad Money Supply-M2 Growth: Open 16.50 Last Day
1202 - . Close-LDC
M Growth Yoy J”]'an;:7 % | 0M 2/8/2023 00 High | 16.79
17. Low 16.05 17.00
, 1l2Te27 / /
Net Govt. Sector Borrowing i Rsbn | 161839 Close 16.10
GOVT. Borrowing for budgetary | 1Jul22To27 _
Rsbn | 1,626.11
support from SBP Jn23 2/9/2023 75.00
1l2To27 -% -%
Private Sector Credit-PSC uJan 2: Rsbn | 435.04 Tenor KIBOR-3 | PKRV Rates-%
i i 1-M 16.95 16.76
s B
Govt ForelgnComlmerclaI anks WEZ wm 20000 2 /10 /2023 47 8 5 7000
Borrowing 3-M 17.89 17.88
Policy Rate 6-M 18.06 17.92
SBP Policy Rate A-BYD | % 17.00 12-M 18.14 17.96

47.85 162.00

$BP O/N REPO & Reserve REPO Rate | Floor &Ceiling | % | 16.00-18.00

19-Jan-23 13-Feb-23
v" Pakistan Investment Bonds-PIB When-Issue Yields-% Period Cut Off

SBPPR minus USDFED FundRate | 1700%450% | % | 1250 Bid-% | Ask -%

Yields-%
1-YearKIBOR minus 1-Year LIBOR | 17.92-5.47% | % 12.45 3-Yrs 13.8360 |17.00/| 16.90
FX-Economic Data 5-Yrs 13.3500 |15.55| 15.40
Forelgn Direct ivestment-#D1 | 1HFY-23  [USDmn|  460.90 1F9 _Yr;' ) 12.9500 |[14.90| 14.10
1 Xe
Home Remittance IHFY-23 |USDbn | 14,05 When-Issue Floating | 17.8255 102 |101.75
Trade Bal-$/(D) IHFY-3  USDBn | (15.66) Period Yield-2%6 15-yrs* 3 14.40
(AB-5/(D) HFY-23  |{USDbn | (3.67) Bid Ask 20-yrs* _ 14.40
SCRA -
4 3-Yrs 17.15 16.95 9-Feb-23 13-Feb-23
SCRA-Cumulative inflowj{outflow) | July 22till date | USDhn | (99.32) Tenor CutOff | . oo | Asicoe
5-¥Yrs | 15.80 15.50 Yields-96 | ~1° | PR
SCRA-MTB+PIB iﬂﬂOW/(OUtﬂOW) JU'Y 2till date | USD bn (41.44) 3-M 17.9996 17.90 | 17.85
Govt,, Circular Debt & External 10-Yrs - - 6-M 17.8400 |17.15| 16.80
Liabilities
12-M 17.9499 17.15| 16.80

Govt. Domestic Debt & iabilties Asat30-11-2022 Rstm | 33.60 Note: * The secondary yields for 15 & 20-

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

External Debt Asat30-9-2022| USDbn | 126,914

Central Debt As at 30-11-2022| Rstrn | 50,903
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