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DAILY MARKET REVIEW

ECONOMIC DATA

v SBP FX-Reserves surged by $494mn on WoW basis

Amount in $, mn
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Tenor PKR-Rs in bn
Date Type Rate-%
Days Bid Amount Aucpted
Amount
7 Injection 105100 100100 2057
28-May-24
28 | Injection  286.10 8510 2056
133710 128610

Open | 278.38 L’C‘I'o'::"
Close 278.38 278.53
PERIOD = SWAP :r"::‘f:"‘: lns::zd
PKR Yield
1-Week| 0840 00100| 2089%
2-Week| 1605 00400 20.29%
1-Month| 3250 - | 19.19%
2-Month| 6200 02500 18.84%
3-Month| 8425 02750 17.71%
a-Month| 10700 03000 17.20%
5-Month| 12450 03250| 16.74%
6-Month| 14200 0.5000| 15.84%
9-Month| 19.750  0.2500| 15.66%
1-Year 24750 02500| 14.65%

High 20.75 Close-LDC
Low 20.20 19.90
Close 20.25

Tenor KIBOR-% | PKRV Rates-%
i-m 2031 20,39
3-M 19.95 19.97
6-M 19.85 19.89
12-M 18.70 18.66

26-Jun-24 5-Jul-24
Period :':: d‘:_f;‘ Bid-% | Ask-%
3-¥rs | 16.6000 |16.60 | 16.50
5-Yrs | 15.4475 [15.45 |15.35
10-Yrs | 14.2499 [14.15 | 14.00
15-yrs* - 13.99
20-yrs* " 13.95

27-Jun-24 5-jul-24
Tenor Cut Off

Yields-% Bid-%/| Ask-%
3-m 20.1498 (20.00 | 19.90
6-M 199640 |19.90 | 19.80
12-M 18.5400 18,70 | 18.40

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