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4" September 2023 DAILY MARKET REVIEW

ECONOMIC-DATA:

Open | 305.25 Last Day
i <A . oge = -
Pl kg iAo v Access to Over-Night REPO/Reverse REPO Rate Facility High | 305.65 A Close-LDC
FX-Reserves-WoW B-Aug | USDbn | 13071 Low | 305.10 305.47
Close | 306.63

FE25 Imort Firancing iy 23 USDbn | 144 _ ﬁ

SBP Forward)Swap Positon Juy,208 | USDbn | (4.5) Ceiling Floor swap
Change in )
Net International Reserves-NIR ST) BAug | USDbn | (26.94) Date Amount in | Amount in PERIOD | SWAP | 1 emiums Implied PKR
Yield
Kerb USD/PKR- Buying/Selling Avg. Rate 4:Sep-3 R 3250 Rs, bn Rs, bn 1-Week 1.0350 0.0093! 22.81%
Real Efective Exchange Rate-REER uly, 2083 Rs 91.59 28/8/2023 9.00 2-Week 20200 (0.0367) 22.48%
Net Roshan Digital Account-RDA | Sep20toIMFY24 | USDbn | 113 1-Month 45500 (0.0466) 22.97%
. 29/8/2023 13.55
Consumer Price ndex-(PI 2-Month | 89000 (0.0910)| 22.98%
Sensitve Price Index-SP-WoW Shugd | bps | 2N 30/8/2023 2.05 3-Month | 13.1250| (0.0920), 22.89%
(Pl (YoY) August, 2023 % 140 4-Month 16.8750| (0.0338), 22.12%
31/8/2023 4.00 43.05

CPI-(MoM) August, 208 | % 170 /8/ 5-Month |  20.2500| (0.3744)] 21.62%
CPHUrban-Yo Rugust, 208 % 2500 1/9/2023 586.95 6-Month | 24.6250| (0.0283)| 22.13%
CPL-Rural-YoY Pugust, 203 | % 3090 e 9-Month | 27.5000| (0.2161), 17.94%
PAK CPI-YoY munus US CPI-YoY 27.40%3.20% % 020 4.00 654.60 1-Year 30.5000 (0.0030)|] 15.94%

Broad Money Supply-M2 Growth:

v' Consumer Price Index-CPl increased by 27.40% on YoY basis
1ul23T0 18 Aug

L CPLPY-23/24BaseYear FY-15/16
Open 21.25 Last Day
1 B3To18A
Net Govt, Sector Borrowing ! 2: “am w05t High 21.25 Close-LDC
Month CPI (%) Average CPI (%)
GOVT. Borrowing for budgetary support | 1Jul23To 18 Aug Y Low 21.05 21.10
from 8P 3 Sl Il 28.30 -8.30 Close 21.05
uly . .
Private Sector Credit-PSC L B;: 18hug Rsbn | (17858 e d e e
August . 27.40 | 27.85
Govt, Foreign Commercial Banks Borrowing |~ IMFY24 | USDbn | 0.0 ! ! Tenor KIBOR-% PKRV Rates-%
Pl ot 8 ConsumerPrice nde P - . 2221
S8 Polcy Rate RUYD | % 200 o M 2308 2328
6-M 23.18 23.38

A\

0 / \ 12-M 23.19 23.50
=0

SBPPRminus USDFED FundRate | 2200%550% | % 1650 R
/ /LT —hepeh 3-Aug-23 4-Sep-23
1-Year KIBOR minus 1-Year LIBOR 0960 | % 16.95 u A : -
Period
W erfod |cut Of;Y'e'ds Bid-% | Ask -%

$BPO/NREPO & Reserve REPORate | Floor&Celling | % | 21,00-23

ce Inde>x-CPI-2%

Consumer Pr

FX-Economic Data n
Iy August September October November Deember January Febmany Mamh  Apdl  Mey  hme Ay Augs 3-Yrs 19.3499 20.75 | 20.50
. . . 5-Y 15.9500 18.00 | 17.00
v’ Sensitive Price Index-SPI rose by 0.54% on WoW basis rs
10-¥rs- 1 15 9500 16.32
Fixed
SPI'BPS 15-yrs* - 15.38
20-yrs* - 15.38
280.00 4
%(5) 88 24-Aug-23 4-Sep-23
. Tenor ff Yiel
260.00 ,_4 cut OF YIelds! gid.o | Ask-%
‘0
255.00 3-M 22.8803 23.30 | 23.25
250.00 ) : : :
==@==SPI-BPS
245.00 6-M 22.7500 23.38
™M ™ ™ ™ ™
o o~ o N N
o o o o o 12-M 22.9400 23.50
N N N ~N Q
© 8 () : g; Note: * The secondary yields for 6 & 12-
M~ N (o] o 3 months & 10, 15 & 20-years Bonds are not
available, so instead of leaving it blank, we
JuIy—FY24 August inputed PKRV Rates.
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