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Open | 278.70 “’C‘l'o'::"

Close 278.70 278.65
PERIOD | SWAP m’; i::::d
PKR Yield
1-Week| 0.745| 0.0200| 19.09%
2-Week| 1460 0.0450| 18.91%
1-Month|  3.090| 0.0150| 1850%
2-Month|  5.700| (0.1000) 17.64%
3.Month| 7.775| 0.000| 16.55%
4-Month|  9.825| 0.1250| 15.95%
S-Month| 11.650| (0.0500)| 15.64%
g-Month| 13550| 0.000| 14.91%
9-Month| 18750 - | 18.47%
1-Year 23750 - | 1339%
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Last Day
20.25 CIOSG-LDC
20.00
Tenor KIBOR-% | PKRV Rates-%
1-M 19.39 19.40
3-M 18.81 18.80
6-M 18.54 18.46
12-M 17.49 17.45
31-Jul-24 13-Aug-24
Period Cut Off
Yields-% Bid-% | Ask-%
3-Yrs 16.2450 |15.65 | 15.50
5-Yrs 15.2950 |14.97 | 14.90
10-Yrs | 14,2499 (14,10 | 13.90
15-yrs* - 13.94
20-yrs* - 13.93
25-Jul-24 13-Aug-24
Tenor Cut Off
Vields-s | B1d-%] Ask%
3-M 194899 |19.00 | 18.70
6-M 19.2891 |18.40 | 18.30
12-mM 18.2389 {17.25 | 17.15
Note: * The secondary yields for 15 & 20-
yrs Bonds are not available, so instead of
leaving it blank, we inputed PKRV Rates.




