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ECONOMIC DATA

DAILY MARKET REVIEW

v Access to Over-Night REPO/Reverse REPO Rate Facility

Ceiling Floor
Date
Amountin Amountin

Rs, bn Rs, bn
27-Jan 425.20
28-Jan 44.70 405.20
29-Jan 370.20
30-Jan 0.60 424.30
31-Jan 384.40

“

45.30 2,009.30

v" Consumer Price Index-CPI for Jan 25

Average
Month CPI (%%
(%) CPI (%)
July 11.10 11.10
August 9.60 10.35
September 6.90 9.20
October 7.20 8.70
November 4.90 7.94
December 4.10 7.30
January 2.40 6.60
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Open 279.05

Close  279.05

Swap
PERIOD | SWAP :"‘"fe N1 implied
remiums PKRYIQ“

1-Week| 0410 (0.0400)] 12.01%

2-Week 0.810 (0.0150)| 11.91%

1-Month- 1.360 l (0.0150)| 10.07%
2-Month 2350 0.1000| 9.46%
3-Month 3350 0.1500] 9.33%
4-Month 4.150| 0.1000; 9.12%

5-Month 5.000 01500 9.19%

6-Month 5.800  0.0500| 9.00%

9-Month 8.500 - 9.38%

1-Year 12.500 . 9.84%

Open 12.25 Last Day
High 12.75 Close-LDC
Low 12.00 12.00

Close 12.35

Tenor KIBOR-% | PKRV Rates-%
1-M 1191 12.01
3-M 11.58 11.75
6-M 11.47 11.66
12-M 11.38 1147

16-Jan-25 3-Feb-25

Period Cut Off

i H
Yields-% DI sk

2-Yrs 11.9448 11.70 | 11.65

3-Yrs 11.8899 [11.70 | 1155

5-Yrs 12,3990 12,25 (12.20

10-Yrs | 12.7999 12,25 | 11.80

15-yrs* 12.08
20-yrs* - 12.02
23-Jan-25 3-Feb-25
Tenor Cut Off
Vields-9 | BiH%| Ask-%

3-m 11.5887 |11.75 | 11.70

6-M 11.4048 |11.65 |(11.50

12-mMm 11.3898 |11.55 |11.40
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