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Foreign Exchange-FX-Reserves
FX-Reserves-WoW 18-Aug23 | USDbn | 13,248
FE-25 Import Financing luly,203 | USDBbn| 144
$BP Forward/Swap Position lune, 203 | USDbn | (4.54)
Net International Reserves-NIR (EST) |~ 18-Aug-23 | USDbn | (26.82)
Kerb USD/PKR- Buying/Selling Avg. Rate |  25-Aug23 | Rs | 31550
Real Effective Exchange Rate-REER | July, 203 | Rs 91,59
Net Roshan Digital Account-RDA  |Sep20toIMFY24| USDbn | 113
Consumer Price Index-CPI
Sensitive Price Index-SPI-WoW UhugB | bps | 251
(Pl {YoY) ly,203 | % 2830
(P- (MoM) luly, 203 | % 350
CPL-Urban-YoY July, 2083 | % 2630
CPL-Rural-YoY July, 208 | % 3130
PAK CPIYoY munus US CPLYoY | 2830%-3.20% | % 5.0
Broad Money Supply-M2 Growth:
M Growth oY “"'23;:1““ % | )
Net Govt. Sector Borrowing 11u|23::11Aug Rsbn | (93.99)
GOV, Borrowir;f 0f:;rsl)l;l:getary support | 1Jul 23 :: 11 Aug i 5070
Private Sector Credit-PSC 1lu|23::11Aug Rsbn | (180.95)
Govt, Forei:: rcr:Tlir::rcial Banks N Oh 1
Policy Rate-PR
$BP Policy Rate FY-24YTD % 000
$BP O/NREPO & Reserve REPORate | Floor & Ceiing | % | 21,00-23.00
SBP PRminus USDFED FundRate | 22.00%5.50% | % 16.50
1-YearKIBOR minus 1-Year LIBOR |  22.906.04% | % 16.86
FX-Economic Data
Foreign Direct livestment-FDI IMFY-24  [USDbn | 87.70
Home Remittance IMF-24  |USDbn| 2,026
Trade Bal-§/(D) IMFY-24  |USDbn | (2.38)
CAB-S/(0) IMFY-24 | USDbn | (809.00)
Special Convertible Rupee Account-SCRA
SCRA-Cumulative inflow/(outflow) | July23tilldate | USDbn | 25,06
SCRA-MTB+PIB inflow/{outflow) | July23tildate |USDbn| 559
Gout, Circular Debt & External
Govt, Domestic Debt & Liabiities | Asat30-6-2003 | Rstm | 39.65
External Debt Asat30-6-2023 | USDDn | 124,29
Central Got, Debt (Domestic + External] | Asat30-6-2023 | Rstm | 60,839

25" August 2023

ECONOMIC-DATA:

DAILY MARKET REVIEW

v SBP FX-Reserves dropped by $125mn

Amount in $, mn
EX-RESERVES | Current | Previous Change
Heldby | 19.pue23 | 11003 | %
State Bank of
. . 124, 1
Pakictan-SaP 793050 | 805530 | (124.80) | (1.55)
Commercial
531790 | 5323.70 5.80 0.11
e | , 580 | (o1
Total 13,4840 | 13,379.00  (130.60) (0.98)
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Open Market Operation-OMO Bid Report and Result

Tenor PKR-Rs in bn
Date |7 Type Bid | Accepted Rate-%
Days
Amount | Amount
25/8/2023 © 77  Injection = 1595.00 | 159430 | 22.06

Sensitive Price Index-SPI rose by 0.05% on WoW basis
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Open | 300.50 Last Day
High | 301.00 | Close-LDC
Low | 300.50 300.38
Close | 301.00
Change in Swap
PERIOD | SWAP Pr:m?ems Implied
UMST bKR Yield
1-Week | 1.0105  0.0055| 22.65%
2-Week | 2.0069| 0.0219] 22.62%
1-Month| 42678 (0.0822)| 22.10%
2-Month| 8.1058 | (0.0192)| 21.62%
3-Month| 11.6882| 0.3132] 21.18%
4-Month| 15.0105| (0.1145)| 20.48%
5-Month| 17.9438| (0.1812)| 19.98%
6-Month| 21.5197 | (0.1053)| 20.26%
9-Month| 25.0177| (0.7323)| 16.99%
1-Year | 28.1347| (0.6153)| 15.31%

Open 22.00 Last Day
High 22.00 Close-LDC
Low 21.05 22.10

Close 21.10

Tenor KIBOR-% PKRV Rates-%
1-M 2191 22.03
3-M 22.84 22.82
6-M 22091 22.93
12-M 22.93 22.95

3-Aug-23 25-Aug-23

Period Cut Off
Bid-% | Ask -%

Yields-% ° :
3-Yrs 19.3499 19.95| 19.70
5-Yrs 15.9500 17.50 | 16.95
10-Yrs-
. 12.9500 16.10
Fixed
15-yrs* - 15.33
20-yrs* - 15.33

24-Aug-23 25-Aug-23
Tenor Cut Off
id-9 0,
Vields-% Bid-% | Ask-%
3-M 22.8803 22.75| 22.70
6-M 22.7500 22.93
12-M 22.9400 22.95

Note: * The secondary yields for 6 & 12-
months & 10, 15 & 20-years Bonds are not
available, so instead of leaving it blank,
we inputed PKRV Rates.
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