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21 June 2024

ECONOMIC DATA

DAILY MARKET REVIEW

v SBP FX-Reserves increased by $31mn on WoW basis

Amountin $, mn
FX-RESERVES | Current | Previous Change
Heldby | 14124 | 7oun2s | 8 %
State Bank of
Pakistan-SBP 9,134.70 9,103.30 31.40 034
Commercial
5,279.90 5,280.50 0.60 0.01
Banks (050) | (0.1
Total 1441460 14,383.80 3080 021
500
WD N
300
[0
1100 o= Flzeness
a4
SEEEEEEEEEEEEEEREELEE
R EE b i
EP L
B aptepenbeDbdoenbdeenielanan b | Mo |l Ny e

v" Open Market Operation-OMO Result

Tenor PKR-Rsin bn
prm—
e D " Bid Amount Acceptd e
® Amount
1 'Injection 198470 198470 |20.56
U-May-24 —— 1
28 Injection  486.85 48685 2055

247155

247155

Open | 278.50 | ‘2stPay
Close
Close 278.50 278.60
Change in
7Premiums PKR Yield
1-Week 0910 00750 22.20%
2-Week 1.635 0.0350| 20.56%
1-Month|  3.200  0.3000| 18.99%
2-Month| 5750  0.5500| 17.89%
3-Month| 8150  0.9500| 17.35%
;-Month 10.300 1.1500| 16.80%
S-Month| 11.900 09500 16.29%
6-Month| 13550 0.6750| 15.42%
9.Month| 19.500 08750 15.59%
1-Year | 24500 1.0000| 14.64%

s 2050 Last Day
High 20.90 Close-LDC
Low 20.50 21.40
Close 20.60

IF

Tenor KIBOR-% | PKRV Rates-%
i-m 20.29 2031
3-M 1994 19.85
6-M 19.85 19.93
12-M 19.04 18.95

22-May-24 21-Jun-24
il ::: d‘:f:‘ Bid-% | Ask-%
3-Yrs 16.6450 [16.50 | 16.30
5-Yrs . 175.450;) V i;4s. 157.257-
10-Yrs 14,2999 1415 | 14,00
15-yrs* 13.97
20-yrs* - 13,93

13-Jun-24 21-Jun-24
Tenor Cut Off

Yields-% Bid-%| Ask-%
3-M 20,1498 [20.30 | 20.10
6-M 19,9693 20.20 | 19.90
12-M 18.9489 [19.00 | 18.80

Note: * The secondary yields for 15 & 20-
yrs Bonds are not available, so instead of
leaving it blank, we inputed PKRV Rates,
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