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July August  September
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Open | 277.75 L“;:'::V
Close  277.75 277.68
PERIOD | SWAP ::':n':f:":"s implied
PKR Yield
1-Week| 0050 (03500) 12.55%
2-Week o.zso} (0.5000)| 12.05%
1-Month o.sooi (0.7000)| 10.47%
2-Month| 1600 (0.6500) 9.76%
3-Month z.4ool (07750)] 9.44%
4-Month| 3.4ooE (0.8000)| 9.36%
5-Month 4.450‘ (0.7000)| 9.34%
6-Month| 5600 (05500) 9.10%
9-Month| 12250 (02500)| 10.81%
1-Year 1s.zso' (02500)| 10.27%

Open 16.75 Last Day
High 17.00 Close-LDC
Low 16.60 17.00

Close 16.75

Tenor KIBOR-% | PKRV Rates-%
1-m 1717 17.33
3-m 15.64 15.68
6-M 14.46 1436
12-M 13.53 13.65

I

20-Sep-24 | 9-Oct-24
Ratled ;:L‘:_'; Bid-% | Ask-%
3-Yrs | 13.9800 [12.60 | 12.40
S-Yrs | 12.8995 |12.60 | 12.55
10-Yrs | 13.4000 |1225 | 11.75
15-yrs* | 13.2000 11.93
20-yrs* - 11.88

2-Oct-24 9-Oct-24
Tenor Cut Off )

Vieldsoe | M| Ask%
3-m 17.4799 |15.80 | 15.70
6-M | 143980 [14.40 |14.25
12-M | 13.7350 [13.75 | 13.50

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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