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8" January 2024 DAILY MARKET REVIEW

bt Pt ECONOMIC-DATA Open | 281.25 Last Day
FieResarves WoW Vel St 1322 Close
v Access to Over-Night REPO/Reverse REPO Rate Facility Close | 281.25 281.50

FE:25 Ingert Fisascng R 2 U0t 1M

$3P Forward Swap Postion 0o B UDb 239

Swap
Nt NRIET) 0B 0 [438) PERIOD | SWAP m implied
Mg, $d | & | 25 Date Ceiling Floor g "::':
hiBjebiuphuiE | WS | b | AR Amount in | Amount in sivesk]| ia363| (00ss| 1848k
NetostanDigha ccort 0. SepitaSHAY 1S0b0 118 Rs, bn Rs, bn

1-Month: 27477 | (0.2273) 16.96%

Canre e e 2/1/2024 653.05 2Month| 46888 (02112)| 1550%
SeitiePieduSHNON bl b IBE

3-Month,  6.6808 (0.3192) 15.12%

Ll s N NN 3/1/2024 749.00 4-Month| 82438 (03562) 14.29%
MHIV | e, 2008 . 7! . 040 5-Month  9.8040 (0.4460) 13.91%
Chrgas- Yol R T 4/1/2024 1,015.19 6-Month! 118711 (0.1289)] 14.11%
(PhRuHfo¥ D3 X % 9-Month! 151992 (0.3008)| 12.89%
5/1/2024 105.00 632.20 I
BAKCPHY Y mumas US (%Yo bl SRR %40 1-Year 191662 01662 12.49%
r ' — e —] —_—
oy S DGt ‘ |
T, mzs;nuu. i | 1 105.00 3,049.44
LB o
Net G, ectr Borrwig 3 LT A v Sensitive Price Index-SPI rose by 0.81% on WoW basis 2209 | Close:LDL
| GOWT Scnowing e badgeary st 11 1% 2Dec B A O e ML
P, B km B ¢
T SPI-BPS
Gor. Forein Conmercd Banks W Sl 0 31000 Tenor | KIBOR-% | PKRV Rates-%
Serrowing 2
ﬁﬁ! Rl 300.00 1-M 21.43 21.06
3-M 21.08 20.99
EPPely Rz RAD % 2 2%
! L= — 6-M 21.13 21.25
BONALPORResenedEPORA:  FhorBCeiig % 2100300 12-M 21.12 21.20
270,00 = SP1-PS

SPRmnsSDFDFdRte  ROSH X 1630

26000 o 21-Dec-23 |  8-Jan-24

Mex KB0Rmnus e UBOR U165 X IS8 5000 + IR | T Period Cut O-ff Bid-% | Ask-%
{ - gdgg E!"N‘ N lg !N’g | 5 Yields-%

P 3 ;g S § N ;g §. E ‘g : ! - }g 3 34¥rs | 171999 | 17.05| 16.95
heepdnctivsmen ) SWAN UDOm 6560 ﬁ’ ;‘1 %89 i§ EN 3 l“ | ;3 5 ;5 b 5-¥rs | 15.8800 |16.50 | 16.30
Home Reitace SR B0t 1LY NFEYY A | Sep o«j Nov | Dec lan 10-¥rs | 150000 14.90 | 14.60

e R ’ ' 15-yrs* : 1465

) WAN  SDtn (LG} 20-yrs* = 14.64

:
!

28-Dec-23 8-Jan-24

SaMOmiiveionfoion)  WhDblEe W 147 Tenor | cutoff | ol aikn
Yields-%

SCRAMTEPB inflowflotfio) Sy Dot USDBn  (L47) 3-M 21,4480 21.10( 21.00
Gove, Circular Dot Eermal 6-M* 21.3999 1 21.25| 21.18
w : i : . 12-M* 214300 2120|2117

Got Domestic Dett B izbiities  Asat3L1L2003 Rstm LS4 Note: * The secondary yields for 15 & 20-
' - yrs Bonds are not available, so instead of

Extarmel Debt 230088 (S0tn 128001 leaving it blank, we inputed PKRV Rates.

Centrl Geut.Debt Domestic Bteral) Asat 3111008 Bstm 63389 \

C&M MANAGEMENT PVT LTD| SAIMA Trade Tower-B, 7t Floor, Room No: 708, 709, I.I Chundrigar Road, Karachi, Pakistan Telephone No: +92-21-3265167

Disclaimer: All reports and recommendations have been prepared for your information only. The facts, information, data, indicators and charts presented have been obtained from sources
believed to be reliable, but their accuracy and completeness cannot be guaranteed. C&M Management (Pvt) Ltd. Company and its employees are not responsible for any loss arising from use
of these reports and recommendations



