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DAILY MARKET REVIEW

ECONOMIC DATA

v SBP FX-Reserves increased by $33mn on WoW basis

Amountin $, mn
FX-RESERVES | Current | Previous Change
Heldby | 30pue28 | 23028 | § %
State Bank of
Pakistan-$BP 9,436.80 9,403.401 3340 0.36
Commercial
Banks 5303.10 537290 | (69.80)  (1.30)
Total 14,739.90  14,776.30 (36.40) (0.25)
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Tenor PKR-Rsin bn
Date Type Accepted Rate-%
Days Bid Amount Amount
7 Injection 1061390 1061390 | 19.59
6-Sep-24 :
28 Injection NBR
10,613.90  10,613.90

278.58

278.58
PERIOD | swap | Changein I::::d
lPremlums PKR Yield
1-Week| 0735 (0.0100) 18.87%
2-Week| 1325 (0.0150) 17.57%
1-Month z.3zsj (0.1500)| 15.10%
2-Month|  4.150| (02000) 14.18%
3-Month| 6100 (0.2500) 14.04%
a-Month|  7.850 (02500) 1371%
S-Month|  9.700 (0.1000) 13.81%
6-Month| 11500 (0.2000) 13.35%
9-Month| 17.875  (0.1250) 13.97%
1-Year | 22750 (02500) 13.01%

Open 19.60 Last Day

High 20.40 Close-LDC
7 Low | 19.60 19.75
Close 20.40

Tenor KIBOR-% | PKRV Rates-%
1-m 18.83 19.13
3-m 17.76 17.67
6-M 17.59 17.63

12-M 16.73 16.89

31-Jul-24 | 5-Sep-24
Ratled ;:L‘:_; Bid-% | Ask-%
3-Yrs | 16.2450 |15.00 | 14.90
S-¥rs | 152950 |14.55 |14.45
10-Yrs | 14.2499 |13.40 | 13.20
15-yrs* - 13.33
20-yrs* - 13.24

4-Sep-24 5.Sep-24
Tenor Cut Off )

Vields3s | M%) Ask-%
3-m 17.4799 |17.60 | 17.35
6-M | 17.7399 [17.55 |17.50
12-M | 16.9989 [16.90 | 16.80

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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