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21 December 2023

ECONOMIC-DATA

DAILY MARKET REVIEW

v Pakistan Investment Bonds-PIB’s Auction Report and Result

PKR-Rs in bn PKR-Rs | Percentage-%

Period Bid  Accepted

Amount | Amount -

un momt | Qut-oft Cut-off Yields

Face Price
Years Face Value

Value
3-Yrs 18435 15170 89.64 17.1999
5-Yrs 113.11 39.50 85.00 15.8800
10-Yrs 12350 1 103.96  94.88 15.0000
15-Yrs
20 NO BIDS RECEIVED
30-Yrs
Total 42096  295.16
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Open

282.75

Close

282.79

Last Day
Close

282.90

1-Week | 0.7750 (0.0500)| 19.45%
2-Week | 10750 (0.1500) 15.17%
1-Mmtﬁ 17500 (0.3000)| 12.75%
2-Month! 35000 (0.4000) 12.95%
3-Month,  4.7500 (0.3500) 12.36%
4-Month:  6.3000 (0.5000) 12.24%
S-Month)  8.1000 (0.1500)] 12.47%
6-Month:  9.5000 (0.2500), 12.42%
W 13.00(!)7 -7 11.88%
1-Year | 15.5000 - 11.26%

o:p88 2223 Last Day
High 22.90 Close-LDC
Low 2210 21.50
Close 22.90

Tenor KIBOR-% | PKRV Rates-%
i-M 21.50 '21.32
3-M 21.06 21.01
6-M 21.18 2135
12-m 21.13 21.21

21-Dec-23 21-Dec-23
Period | Cut Off
-% | Ask-%
Yields-% d s
3-¥rs 17.1999% 17.05| 17.00
5-Yrs 15.8800 16.00 | 15.85
10-Yrs-
i 1492
Fixed * 15.0000 9
15-yrs* 14.66
20-yrs* - 14.66

14-Dec-23 21-Dec-23
Tenor Cut Off A
Yields-% Bid-% | Ask-%
3-M 214499 21.20( 21.00
6-M* 214201 2150 21.30
12-m* 214300 21.28)| 21.20

Note: * The secondary yields for 6, 12 &
10, 15 & 20-yrs Bonds are not available,
so instead of leaving it blank, we inputed

PKRV Rates.
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