Foreign Exchange-FX-Reserves
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Fi-Reserves-WoW 723 |[USDbn| 9838
FE-25 Import Financing May, 203 |USDbn| 130
SBP Forward/Swap Position May, 2023 |USDbn | (4.47)
Net International Reserves-NIR (EST) | 7-ul-13 | USDbn | (26.96)
Kerh USD/PKR 18-ul-23 |Bid/Ask|284.70/288.00
Real Effective Exchange Rate-REER |  May,2023 | Rs 81.15
Net Roshan Digital Account-RDA | Sep20toFY23 |USDbn | 112
(Consumer Price Index-CPI
Sensitive Price Index-SP1-WoW 133 | bps | 258,63
(P {YoY) lune, 203 | % 2940
(Pl (MoM) line, 203 | % | (030)
(PHUrban-YoY lune, 2023 | % 2130
(Pl-Rural-YoY lung, 2023 | % 3240
PAK CPI-YoY munus US CPYY | 20.40%-4.0% | % 3540
Broad Money Supply-M2 Growth:
M2 Growth Yoy HHATL gy
June 23
Net Govt. Sector Borrowing Hiz2To2 Rstm | 338
June 23
GovT, Borrowi:f:;r:::getary support “JL::ZZT:Z | 298
Private Sector Credit-PSC thi22To2 Rsbn | 25,38
June 23
Govt, Foreign Com.mercial Banks WS | UDm 90000
Borrowing
Policy Rate
SBP Policy Rate FUYD | % 2.00
$BP O/N REPO & Reserve REPO Rate | Floor & Ceiling | % | 21.00-23.00
SBP PR minus USD FED Fund Rate | 22.00%:5.25% | % 16.75
1-Year KIBOR minus 1-Year LIBOR | 22.69:6.04% | % 16.65
FX-Economic Data
Foreign Direct livestment-FDI 1MF-23 [USDbn | 132
Home Remittance M3 |USDbn| 27,04
Trade Bal-$/(D) 1IMFY-23 [USDhn | (23.77)
CAB-S/(D) 1IMFY-23  |USDbn | (2.94)
SCRA-Cumulative inflow(outflow) | July 22tildate | USDbn | (143.45)
SCRA-MTB4PIB inflow/{outflow) | July 22 il date |USDbn | (42.01)
(Gout, Circular Debt & External
Govt. Domestic Debt & Liabilities | As at 31:5-2023 | Rstm | 37.89
External Debt Asat31:3-203 | USDbn | 12.726
Central Gowt, Debt (Domestic + External)| Asat 31-5-2023| Rstrn | 58,962
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DAILY MARKET REVIEW

ECONOMIC DATA:

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

Ceiling Floor
Date 5

Amount | Amountin

in Rs, bn Rs, bn
10/7/2023 89.65
11/7/2023 99.05
12/7/2023 50.00 116.45
13/7/2023 15.00 55.70
14/7/2023 96.80
65.00 457.65

v’ Sensitive Price Index-SPI rose by 0.33% on WoW basis
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280.00

Open Last Day
Low | 280.00 279.26
Close | 283.04
Change in Swap
PERIOD | SWAP Pream?ems Implied
UMST pKR Yield
1-Week 0.8065 | (0.0863) 19.99%
2-Week 1.5843 | (0.1647) 19.79%
1-Month|  3.2495 | (0.5047) 18.85%
2-Month 6.2840 | (0.6496) 18.74%
3-Month 9.2072| (0.5372)| 18.62%
4-Month| 11.1790| (0.6272) 17.37%
5-Month| 13.3971| (0.5235)| 17.03%
6-Month| 16.4621 | (0.8613) 17.55%
9-Month| 19.9920  (0.2838) 15.30%
1-Year | 235735  (0.3113) 14.30%

Open 21.50 Last Day
High 21.50 Close-LDC
Low 21.10 21.50
Close 21.20

Tenor KIBOR-% PKRV Rates-%
1-M 21.92 22.02
3-M 22.39 22.47
6-M 22.65 22.68
12-M 22.69 22.83

4-July-23 18-Jul-23
Period

Cut OFf | piioos | Ask -%

Yields-%
3-Yrs 19.3500 19.10 | 18.80
5-Yrs 13.8000 15.85 | 15.55
10-Yrs-
. 12.9500 15.00 | 14.20
Fixed
Floating 17.8255 102 (101.75
15-yrs* - 15.27
20-yrs* - 15.27

13-Jul-23 18-Jul-23
Tenor Cut Off Bid-% | Ask-%
Yields-% 1e-7% SK=7
3-M 22.7999 22.50 | 22.35
6-M 22.9600 21.80| 21.60
12-M 22.9897 17.15| 16.80

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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