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19" DECEMBER 2022 DAILY MARKET REVIEW Interbank 19-Dec-22
KEYPAKISTAN STATS & ECONOMICINDICATORS ECONOMIC DATA: Rates-Rs
Items Peod Uit Figre v' SBP FX-Reserves declined by $15bn WoW SBP released the Open | 224.90 | | 55t Day
. data of FX-Reserves showed that FX-Reserves fall by $14.90mn High | 225.00 | Close-LDC
Forign ExchongeF esenes as compared to the previous week $6.714bn to $6.70bn.
X Reserves oW el | UDB 1257 v" FX-Reserves held in commercial banks rose by $3.40mn from Low | 224.90 224.94
$5.87bn to $5.86bn. Close | 224.95
FE-25 Import Financing 0ct, 2022 |USDmm| 974 v' Total liquid FX-Reserves declined by $11.50mn as compared to
the previous week $12.81bn to $12.57bn. DAILY USD/PKR SWAP YIELDS-%
SBP Forward/Swap Position 0ct,202 | USDbn | (4.17) FX-RESERVES WoW Change Change in wap
PERIOD | SWAP . Implied
Net International Reserves-NR (EST) | 9-Dec:22 | USDbn | (25.02) Amount in $, mn Premiums PKR Yield
Kerh USD/PKR 19Dec-22 | Bid/Ask | 231.70/234.00 FX- Current Previous Change 1-Week | 0.6500 | (0.0348) 19.01%
RESERVES
Real Effective Exchange Rate-REER | Oct, 202 | Rs 100.36 Held by 9-Dec-22 | 2-Dec-22 $ % 2Week | 0.8650| {0.2974)] 14.10%
State Bank of 1-Month|  1.1500| (0.2385)| 10.35%

Roshan Digital Account-RDA SMFY23 | USDbn 543 6,700.00 6,714.90 (14.90) (0.22)

Pakistan-SBP

Commercial

2-Month|  1.6000 | (0.4728)| 10.16%

Consumer Prce Index-CP ) 5,870.20 | 5,866.80 3.40 0.06
Banks 3-Month| 23750 (0.4024) 8.97%
Sensitive Price Index-SPI-WoW 15Dec-22 | hps 1764 Total 12,570.20 | 12,581.70 (11.50) | (0.09)
v 4-Month| 2.8500| (0.5356) 8.63%
(Pl (YOY] Nov, 2022 % B FX-Reserves $’ bn
5-Month|  3.4500 (0.5998)| 8.65%
CPI- (MoM) Nov, 2022 % 470
6-Month|  4.2500 (0.5497)| 8.94%
CPl-Urban-YoY Nov, 200 | % 2.60
9-Month|  7.1250 | (0.5195)| 9.50%
(P-Rural-YoY Nov, 202 | % 2950
v 1-Year 9.5000| (0.5715), 9.60%
o
PACHOTmas SOHOY | 20108 | % | 1600 v" Jul-Oct LSM sector output down 2.89% YoY PBS released the IR ety o o
Broad oney Sunply M2 Growth: data of LSMI showed that the overall output of LSM sector MM Rates-%
i declined by 2.89% during the 4MFY23 when compared with the Open| 6.00 Last Day
M2 Growth-Yo De:eymberiz % 133 same period of last year. High = 1630 | Close-LDC
v" According to the Provisional QIN of LSMI, the LSMI output
Net Gov, Secto Borrwing ll)]um;Tozi Btn | 12 decreased by 7.75% for Oct 2022 when compared with Oct Low | 1590 16.10
ecemer 2021 and 3.62% when compared with Sep 2022. Close | 16.25
GOVT.Borrowingforbudgetary 11”"/2”02 Rstm 125 v The Q”VI estimateod for 4MFY23 is 11143bp$ and for Oct 2022, KIBOR AND PKRV
supportfrom $BP December 22 108.32bps. RATES (%) 16-Dec-22
. , Liy22To2 v Sensitive Price Index-SPI fall 0.40% WoW: On Friday, PBS
Private Sector Credit-PSC Rsmn | 89.98 : : ’ | ¥y
December 22 released the data of weekly inflation showed that SPI declined W L) LG AREE )
Govt. Foreign Commercial Banks WEB uom 30000 by 0.40% as compared to the previous week 218.52bps to 1M 16.04 16.16
Borrowing 217.64bps.
: 3-M 16.73 16.87
Policy Rate
. 6-M 16.76 16.90
$BP Policy Rate ABYD | % 16.00
12-M 16.78 16.91
$BP O/N REPO & Reserve REPO Rate | Floor & Ceiling | % 00-17,
/ IR Pakistan Investment Bonds-PIB
. v " 30-Nov-22 | 19-Dec-22
BP PR D FED Fund Rate | 16.00%-4.00% ) .
S PRminsUSDFED Rndhate | I0BAIOR | K | 200 v/ Pakistan Investment Bonds-PIB’s When-Issue Yields-% Today, Period | cutoff | .o |,
; ; ; ; . id-% | Ask -%
WearkBORmins LYear UBOR | 1677541% | % 136 in PBS. Secondary market,. when issue is traded at following Yields-%
levelsin 3, 5 and 10-yrs period as follows;
) 2-Yrs - 14.60| 14.50
FX-Economic Data
- - 3-Yrs 13.8360 |15.30| 15.25
Foregn Divctvestment#01 | SWFK23 | USDmn 430,00 Date 19-Dec-22
, Pakistan Investment Bonds- 5-¥rs | 13.3500 |14.30) 14.25
Home Remittance SMF-23 | UDbn | 12,008 .
PIB When-Issue Yields-% 10-¥rs- 15 9500 |14.10| 13.90
Trade Bal-§/(D) NP3 USDBn | (11.60) Fixed
- 1 -0,
a8:/) WA Ub| (282) ) When-Issue Yield-% Floating| 164000 | 102 10175
Period R
Special Convertible Rupee Account- . 15-yrs = 13.80
SCRA Bid Ask
— 20-yrs* - 13.96
SCRA-Cumulativeinflow(outlow) | July 22t date | USDmn | (67.14) 3-Yrs 15.40 15.30 Market Treasury Bills-MTB
SCRA-MTB#PIB inflow/(outiow) | Juy 22t date | USDbn | (37.05) 15-Dec-22 | 19-Dec-22
5-Yrs 14.40 14.30 Tenor | CutoOff |
Govt, Circular Debt & External Yields-% Bid-% | Ask-%
Lt 10-Yrs 14.10 13.90 3M | 169999 |16.90 | 16.86
Govt, Domestic Debt & Liabilities  |Asat30-10-2022 Rstm | 3319 6-M | 16.8999 |16.99 16.95
External Debt Asat30-92022 | USDbn | 126,914 12-M | 16.8000 |17.00| 16.95
Centrl Dbt Asat3n0202 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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