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

Ceiling Floor
Date
Amountin = Amountin

Rs, bn Rs, bn
4-Nov - 215.25
5-Nov 72.65 117.25
6-Nov 91.50 130.25
7-Nov 640.96 18.25
8-Nov 44.25
805.11 525.25
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Open | 277.88 L“;:'::V
Close 277.88 277.75
PERIOD | SWAP ::':n':f:":"s implied
PKR Yield
1-Week| 0605 (0.0050) 16.16%
2-Week 1045 l 0.0200| 14.63%
1-Month 1.525{ (0.0500)| 11.30%
2-Month| 2200 0.0500, 9.71%
3-Month z.szs[ (0.1250)] 8.89%
4-Month| 3.325[ (01750)  876%
5-Month|  4.225 I 0.0250| 8.98%
6-Month  5.100 w 01000, 8.93%
9-Month|  9.750 - | 1058%
1-Year | 13500 ' - | 1082%

Open 15.25 Last Day
High 15.25 Close-LDC
Low 14.90 15.50

Close 15.00

Tenor KIBOR-% | PKRV Rates-%
1-m 14.95 15.18
3-M 13.48 1333
6-M 13.05 13.06
12-M 12.69 12.86

18-Oct-24 11-Nov-24
oarieR o | B | Ask-x
2-Yrs 13.2400 |12.50 | 12.40
3-Yrs 12,5000 |12.10 | 11.90
5-Yrs 12.7880 12.20 | 12.10
10-Yrs 129770 12,50 | 12.00
15-yrs* 12.00
20-yrs* . 11.98
Tenor

Y?:I:i:: Bid-% | Ask-%
3-M 13.8998 13.25 | 13.00
6-M 13.5000 13.05 | 12.95
12-M 13.0997 12.90 | 12.75
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