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5" September 2024

DAILY MARKET REVIEW

ECONOMIC DATA

v' Market Treasury Bills-MTB Auction Bid Report & Result

PKR-Rs in bn

. Accepted Cut-off
Months Bid Amount Amount Yield-%
Face Value Face Value
3-Month 78.913 22309 17.4799
6-Month 234,006 31.593  17.7399
12-Month 441.920 26.500  16.9989
Total 754.839 80.402
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v" Open Market Operation-OMO Result
Tenor PKR-Rs in bn
f——i¥ =
Date Type . Accepted Rate-%
Days Bid Amount
Amount
5%ep-24 8  Injection  1033.80 1033.80 |19.56

Open 278.68
Close 278.68
PERIOD |  SWAP ::,:f:,:: lmplszpmn
Yield
1-Week 0.745| 01198 19.09%
2-Week 1.340 0.1765| 17.78%
I-Momh. | 2.475 0.2692“ 15.88%
2-Month 4.350 0.1737| 14.73%
3-Month 6.350 0.1772] 14.50%
4-Month 8.100 0.0257| 14.09%
SMonth| 9800 00850 1401%
6-Month  11.700 0.0308| 13.61%
9-Month|  18.000 | (0.1497)| 14.14%
1-Year 23.000 0.2077] 13.20%

Open 19.75 Last Day
High 20.00 Close-LDC
Low 19.50 19.80

Close 19.75

Tenor KIBOR-% | PKRV Rates-%
1-M 18.98 19.14
3-mMm 17.80 17.87
6-M 17.57 17.49
12-M 16.76 16.78

31-Jul-24 5-Sep-24

Period |Cut ot;l; Yieldsi oo o | Ask-%
3-Yrs 16.2450 | 15.10 | 15.00
5-Yrs 15.2950 14.65 | 14.55
10-Yrs 14.2499 13.40 | 13.20

15-yrs* - 13.33

20-yrs* - 13.24

4-Sep-24 5-Sep-24

T Yf;:’:: Bid-% | Ask-%
3-mM 17.4799 | 17.60 | 17.40
6-M 17.7399 17.65 | 17.60
12-mMm 16.9989 | 16.90 | 16.85

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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