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Access to Over-Night REPO/Reverse REPO Rate Facility

Ceiling Floor
Date . .
Amountin = Amountin
Rs, bn Rs, bn
19-Aug 295.30
20-Aug 280.30
21-Aug 293.30
22-Aug 220.00 357.30
23-Aug 199.00 383.30
*
419.00 1,609.50
=

Open | 278.42 “’C‘l'o'::"

Close 278.42 278.50
PERIOD | SWAP m’; i::::d
PKR Yield
1-Week|  0532| (0.0176) 15.12%
2-Week| 0985 (0.0546) 14.47%
1-Month|  2301| (0.0735) 15.16%
2-Month|  4.405| (0.1950)| 14.86%
3.Month|  6.367| (0.2834) 14.54%
4-Month| 8331 (0.0693) 14.35%
S-Month| 10.287| (0.1629)| 14.45%
6-Month| 12.245| (0.1555)| 14.01%
9-Month 18.102| (0.0231)| 14.20%
1-Year = 23.028| 00278| 1321%
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Last Day
Close-LDC
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Tenor KIBOR-% | PKRV Rates-%
1-M 19.27 19.13
3-M 17.69 17.66
6-M 17.62 17.55
12-mM 16.74 16.75

31-Jul-24 26-Aug-24

i :‘:: d‘:_f:‘ Bid-% | Ask-%
3-Yrs 16.2450 |15.10 | 15.00
5-Yrs 15.2950 |14.70 | 14.60

10-Yrs | 14.2499 (13.40 | 13.20

15-yrs* - 13.36

20-yrs* - 13.24
22-Aug-24 | 26-Aug-24

Tenor Y‘I:eul:!?-: Bid-%| Ask-%
3-M 17.4902 [17.90 | 17.70

6-M 17.7449 |17.60 | 17.50

12-m 16.9999 [16.85 | 16.75
Note: * The secondary yields for 15 & 20-
yrs Bonds are not available, so instead of
leaving it blank, we inputed PKRV Rates.




