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DAILY MARKET REVIEW

ECONOMIC DATA
v SBP FX-Reserves declined by $228mn on WoW basis

Amount in §, mn
FX-RESERVES | Current | Previous Change
Heldby ' 20.pecos | 13Dec2s = ¢ %
State Bank of
Pakistan-SBP | 11,85350  12,081.50 = (228.00) (1.89)
Commercial
4,518, 4551.2 33.20 0.73
ks 51800 | 455120 (33200  (0.73)

Total 1637150 1663270  (261.20) (1.57)
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v' SBP Open Market Operation-OMO Result

Tenor PKR-Rs in bn
Date Type Accepted Rate-%
Days Bid Amount Amount

7 Injection = 2306.60 230660  13.06

27-Dec-24
28 | Injection  291.60 291.60 13.06

259820 259820

v' Sensitive Price Index-SPI inched yp by 0.80% & 0.91% on WoW

& MoM basis respectively
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Last Day

Open 278.45 Close

Close 278.45 278.38

Swap
PERIOD | SWAP :“"fe M1 implied
|Premiums’ R vield

1-Week 0.075 | (0.0200); 5.80%

2-Week 0.125 - 5.64%

1-Month 037s[ 0.0100! 6.13%

2-Month 0.800 i 0.0500| 6.35%
3-Month 1.600 - 7.02%

4-Month 2450 (0.0500)] 7.48%

5-Month 3.450 | (0.0500)] 8.02%

6-Month 4.450 (0.1000)| 8.24%

9-Month 8.000 - 9.31%

1-Year 12.250 0.2500| 9.90%

Open 13.10 Last Day
High 13.50 Close-LDC

Low 12.90 13.00

Close 13.40

Tenor KIBOR-% | PKRV Rates-%

i-mMm 12.89 1211
3-M 11.94 11.80
6-M 11.94 11.92
12-m 12.10 1221

19-Dec-24 27-Dec-24

Period Cut Off
Yields-%

2-Yrs 12,5000 |12.40 | 1235

Bid-% | Ask-%

3-Yrs 124999 (1245 | 1240

5-Yrs 12,5900 |[12.50 | 12.40

10-Yrs | 12.7989 12.10 | 11.90

15-yrs* 12.10

20-yrs* - 12.06

26-Dec-24 27-Dec-24
Tenor Cut Off
Yields-%

Bid-% | Ask-%

3-M 11.9999 11.80 | 11.75

6-M 119949 |11.95 |11.90

12-M 12,2977 |12.15 | 12.10
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