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22" DECEMBER 2022 DAILY MARKET REVIEW

Open | 225.45
ECONOMIC DATA: it SastDay
. High | 225.50 ose-
Foreign Exchange-FX-Reserves v Current Account Deficit-CAD for 5SMFY23
Low | 225.40 225.43
FX-Reserves-WolW 9Dec:22 |USDbn|  12.57 o ci 225 43
30,000 ose -
FESmpotFinncg | 0,202 |USDmn| 974 o ﬁ
- 15,000 " series2 . Swap
SBP Forward/Swap Position | Oct, 202 |USDbn | (4.17) —_ Change in .
soc0 | PERIOD SWAP Premiums Impll.ed
Net International Reserves-NIR (EST) ~ 9-Dec-22 | USDbn | (25.02) . —— ——— —— PKR Yield
) 1-Week 0.4929 | (0.0260) 15.34%
Kerb USD/PKR 2:Dec22 | Bid/Ask|232.25/234.50 Current Account Balance-CAB
20,000 2-Week 0.5890 | (0.0649) 10.88%
Real Effective Exchange Rate-REER | 0ct, 2022 | Rs 100.36 15,000
12222 1-Month 0.7912 | (0.1078) 8.46%
Roshan Digital Account-RDA | SMFY23  [USDbn| 543 o = SMFY-22 (Amount in $, mn)
(s.000) T2 ce- Primary  Secondary = SMFY-22 (Amount in $, mn) 2-Month 1.2590 | (0.1339) 9.25%
Consumer Price Index-CPI (10,000
(15,000) 3-Month 1.8231 | (0.1173) 7.98%
e | (20,000)
Sentive Price Index-SP-WoW | 15-Dec-22 | bps | 217.64 (25,000) 4-Month| 23965 (0.1793) 8.02%
CPI Yol Now202 | % | I384 Trade Balance-Surplus/(Deficit) 5-Month| 2.9815  (0.1809)| 8.15%
cPl'(MOM) NOV,ZDZZ % 4.70 (500) July ' August 'September' October 'Novemberv 6-Month 3.7479 (01934) 8.48%
CPHUrban-Yoy Now202 | % | 2460 :1'°°°: 9-Month| 7.1148  (0.0241), 9.49%
1,500
PRVl N2 | % | 2950 (2000 R l-Year | 9.4490| (0.1243) 9.56%
(2,500) O <
/
PAK CPIYoY munus US CPIYoY | 23.80%-7.70% | % 16.14 (3,000) e
(3,500)
Broad Money Supply-M2 Growth: (4,000) Open 16.00 Last Day
1luly 22702 High 16.25 Close-LDC
M2 Growth-YoY e 1 % 13 Current Account Balance-CAB
Low 16.00 15.50
, 1luly22702
Net Govt. Sector Borrowing Rstm | 122 Close 16.15
December 22 (500.00) | e I
60T, Borovin forbugetary | Ly 22702 Rstm | 1.2 +,Tf,f§:,:farﬂ'22/23 _
support from SBP December 22 ' (1,000.00
Ly 22702 % o
Private Sector Credit-PSC WO R 89.98 (1,500.00) Tenor KIBOR-% | PKRV Rates-%
December 22
Govt, Foreign CommercialBanks wrvs leoml 20 v" Pakistan Investment Bonds-PIB Auction Report and Result 1-M 16.04 16.09
Borrowing ' 3-M 16.77 16.95
Policy Rate 6-M 16.78 16.95
$3PPoly e NBYD | % | 1600 PKR-Rs in bn PKR-Rs | Percentage-% 12-M | 16.81 16.94
Period Bid Accepted
i . Amount | Amount | Cut-off
SBP O/N REPO & Reserve REPO Rate | Floor & Ceiling| % | 15.00-17.00 u : Cut-off Yields _
Face | Price 22-Dec-22 22-Dec-22
Years Face Value .
SBPPRminusUSDFEDFundRate | J600%400% % 1200 Value Period | cutoff | .. o | Ack-%
Yields-%
3-Y 42.70
1-Year KIBOR minus 1-Year LIBOR | 16.77-541% | % 11.36 s 2-Vrs - 14.60 | 14.50
, 5-Yrs 41.55 BIDS REJECTED
FX-Economic Data 3-Yrs 13.8360 15.40 | 15.30
10-Yrs 32.34
Foreign Direct livestment-FDI | SMFY-23  [USDmn| 430,10 5-Yrs 13.3500 14.40 | 14.35
15-Yrs “Yrs-
Home Remittance SMFY-23 | USDbn | 12,008 1::)(2:: 12.9500 14.00 | 13.85
NO BIDS RECEIVED
Trade Bal-§/(D) SMFY-23 | USDbn | (13.67) 20-Yrs Floatin 16.4000 102 |101.75
(A8 WS WD (310 130Yrs | 15-yrs* ] 13.80
Specal Convertible Rupee Account- Total 116.59 - 20-yrs* ) 13.97
SCRA-Cumulative inflow/(outflow) | July 22.tilldate | USDmn |~ (70.72) Pakistan Investment Bonds-PIB's
1450 15-Dec-22 22-Dec-22
SCRA-MTBAIB inflowfoutfon) iy 221 date USDbn | (37,05 Tenor YC“;‘ dofi Bid-% | Ask-%
14.00 ields-%
X —_—
Govt., Circular Debt & External § ——3-Year 3-M 16.9999 16.95| 16.92
Liablities 3 1% ——5-Year
£ j/_— oy 6-M | 16.8999 |17.00| 16.97
, — o -Year
Govt, Domestic Debt & Liabilities Asat30-10-2022 Rstm | 33.19 13.00 = 12-M 16.8000 17.00 | 16.97
12.50 a
External Debt Asat30-9-2022 USDbn | 126,914 Jly August September October November December Note: * The secondary yields for 15 & 20-
years Bonds are not available, so instead
Central Debt Asat 30-10-2022 Rstrn | 50.151 of leaving it blank, we inputed PKRV
Rates.
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