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v" Pakistan Investment Bonds-PIBs When-Issue Yields-%

When-Issue Yield
Period % d
Bid Ask
2-Yrs 12.25 12.15
3-Yrs 12.20 12.10
5-Yrs 12.30 12.10
10-Yrs - -

NMarnmagermermt Pyvte. L_taca.

Last Day
Close

278.17

Open 278.23

Close 278.23

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

1-Week 0.025 00176 5.05%

2-Week 0.050 0.0341] 5.13%

1-Month o.o7s[ 0.0233| 5.05%

2-Month 0.450 i 0.0275| 5.83%
3-Month 1000 0.0122] 6.42%

4-Month 1.800 0.0456| 7.01%

5-Month 2.600 0.0484| 7.45%

6-Month 3.700 | 0.0581] 7.86%

9-Month 8.000 0.0201| 9.59%

1-Year 12,000 (0.1228)] 10.21%

Open 15.75 Last Day

High 15.90 Close-LDC
rLow 15.50 15.00
Close 15.50

Tenor KIBOR-% | PKRV Rates-%
i-m 13.32 13.34
3-M 12.17 11.95
6-Mm 12.14 11.86
12-M 11.82 11.73

21-Nov-24 12-Dec-24

Period Cut Off

Viekigae | TH] AseRe

2-Yrs 13.0500 |12.25| 12.15

3-Yrs 12,5000 (12.20 |12.10

5-Yrs 12,7880 |12.25 | 12.10

10-Yrs | 12,8380 (12.10 | 12.00
15-yrs* 1198
20-yrs* - 11.98
12-Dec-24 12-Dec-24
Tenor Cut Off
Yields-% Bic-20) Ask:2%

3-M 11.9999 1195 | 11.75

6-M 119999 |11.95 |11.85

12-M 12.2999 |12.15 | 12.05
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