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12" JANUARY 2023 DAILY MARKET REVIEW

ECONOMIC DATA Open | 228.15 Last Day
Close-LDC

High | 228.25

Foreign Exchange-f)-Reserves v' Market Treasury Bills-MTB Auction Report and Result
FX-Reserves-Wol 30Dec-22  |USDbn| 11422

Low 228.00 227.93

Close | 228.15

FE-25 Import Financing Nov,2022 |USDmn| 974

- ) Swap
SBP Forward)/Swap Position Nov,202 | USDbm|  (4.70) PKReIn b perion | swarp ::ean:?: ,:; implied
Net International Reserves-NIR (EST)| ~ 30-Dec-22 | USDbn | (26.13) _- Sinbn PKR Yield
1-Week 0.3019 0.0686 11.23%
bR 1 BdAsk 236.50/23800 , Accepted Cut-off e &
Bid Amount ield- 2-Week | 03743 00777 8.63%
Real Effective Exchange Rate-REER |  Nov,2022 | Rs | 9885 Months Amount Yield-%

1-Month 0.4592 0.0535 6.75%

Roshan Digital Account-RDA SMAY23  |USDbn| 543

Face Value @ Face Value

2-Month 0.6563 0.0389 7.68%

Consumer Price Index-CPI
E— 3-Month 364.089 251588 @ 16.9999 3-Month| 08771 (0.0082) 6.27%
Sensitive Price Index-SP1-WoW 5-Jan-23 bps | 219,
all s '6-Month 147.000 1500 | 16.8255 d-Month| 12488 (0.0226)| 6.49%
CPI(YoY) Dec, 2022 % 250 5-Month 1.6512| (0.0744 6.74%
12-Month 115.250 | BIDS REJECTED  16.8500 onth) ©o7an| s
CPI-(MoM) Dec, 2022 | % 050 6-Month|  2.0903 | (0.0818) 7.00%
CPLUrhan-YoY Dec, 2022 | % 2160 Total 626.339 253.088 9-Month| 6.1350| (0.0895) 8.89%
CPI-Rural-YoY Dec, 2022 % 28.80 1-Year 8.1810  (0.1220) 9.00%
PAKCPYOY munis USCPHOY | 2050%740% | % | 1740 Market Treasury Bills-MTB
Broad Money Supply-M2 Growth: Open 15.15 Last Day
- Close-LDC
M2 Growth oY Lluly ZiTo 16 " 0% . High 16.00
December 2 E Low 15.10 15.10
, Lluly22To 16 “
Net Gowt. Sector Borrowing Rsbn | 91825 = ﬂl e 3-Months Close 15.20
December 22 L+ —— -~ 1 1
GOVT. Borrowing for budgetary | 1July22To16 b | 95088 6-Months _
support from $BP December 22 ' . . . . N 12-Months
= wn Q [ [J] (7] o, O,
Private Sector Credit-PSC Luy2To16 Rsbn | 260,01 = §° T 2 E £ Tenor KIBOR-% | PKRV Rates-%
December 22 < g S ¢ 8
o ()
. : @ 2 8 1-M 15.79 15.54
Govt. Foreign Comlmeraal Banks WA wom| 20000 )
Borrowing FY-23 3-M 16.82 16.90
Policy Rate 6-M 16.87 17.01
i v Pakistan Investment Bonds-PIBs When-Issue Yields-%: Today
$BP Policy Rate HBYD | % 16.00 12-M 16.89 17.05

in Money Market-MM d ket, Pakistan Investment
SBPO/NREPO & Resenve REPORate| Floor&Cellng | % | 15.00-0700 in vioney Marke secondary market, Fakistan Investmen

. . . . 22-Dec-22 12-Jan-23
Bonds-PIBs when issue is traded at following levels in 3, 5 and i
SBP PR minus USD FED Fund Rate | 16.00%-4.00% | % 12,00 Period Cut Off

, Bid-% | Ask -%
Yields-%

10yrs period respectively.

1-Year KIBOR minus 1-Year LIBOR | 16.85-5.44% | % 114 3-Yrs 13.8360 6.30 | 16.15

FX-Economic Data 5-Yrs 13.3500 |[15.20| 15.10
Foreign Direct vestment£1 | SMFY-23  |USDmn|  430.10 1F9_Yrds "l 12.9500 |14.40| 14.00
IXe!
Home Remittance SMPY-23 | UsDbn | 12.008 Floatin | 16.4000 102 |101.75
Trade Bal-$/(D) SMF23 | USDBn | (13.67) 15-yrs* : 14.00
s/ WS US| (3.0 When-Issue Yield 20oyra* ) 14.15
— . i %
Special Convertble Rupee Account Period
SCRA
— Bid Ask 12-Jan-23 12-Jan-23
SCRA-Cumulative inflow/{outflow) | July22till date |USDmn| ~ (87.93) Tenor Cut Off .
Yields-% Bid-% | Ask-%
SCRANTEB infowfoufon] | i 26ldte | UDBn | (3.0 3-Yrs 16.35 16.20 sm | 169995 |1e.95| 1695
(Gowt,, Circular Debt & External 6-M 16.8255 |17.15| 16.75
o 5-Yrs | 15.30 | 15.20

12-M 16.8500 17.15| 16.75

Govt. Domestic Debt & Liabilities | Asat30-10-2022| Rstm | 33.09 10-Yrs Note: * The secondary yields for 15 & 20-

years Bonds are not available, so instead
External Debt Asat30-9-2022 |USDbn | 126,914 of leaving it blank, we inputed PKRV
Rates.

Central Debt Asat30-10-2022 | Rstrn | 50151
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