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27" June 2024

DAILY MARKET REVIEW

ECONOMIC DATA

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

Bid Amount

PKR-Rs in bn

Cut-off
Yield-%

Accepted
Amount

Face Value

Face Value

3-Month 236.708 79.658 20.1498
6-Month 997.206 446.655  19.9640
12-Month 448.944 200.000  18.5400
—
Total  1,682.858 726.313
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Broad Money Supply-M2-Growth-% on WoW basis
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Open | 278.38 L’c‘fo'::"
Close | 278.38 | 278.40
PERIOD = SWAP &m’; i::::d
PKR Yield
1-Week 0.950 0.1500| 2295%
2-Week 1.640 0.0450| 20.62%
1-Month 3.275 0.2750| 19.31%
2-Month 6.025 0.2250| 18.48% i
3-Month 8.100 0.1500 7 17.28% V
4-Month 10.225 0.1250| 16.72%
5-Month 12.000 0.2500| 16.38%
6-Month ) 13.600 - 0.4500 i 15.46% i
9-Month 19.500 - 15.60%
1-Year 24.500 - 14.65%

Open 20.50 Last Day
High = 20.75 | Close-LDC
Low 20.40 19.65

Close 20.65

Tenor KIBOR-% | PKRV Rates-%
i-m 20.33 20.51
3-Mm 20.01 20.17
6-M 19.89 20.08
12-m 19.08 19.01

26-Jun-24 27-Jun-24
Period

;:: d‘::‘ Bid-% | Ask-%
3-Yrs 16.6000 |16.65 | 16.50
5-Yrs 15.4475 |15.45 | 1530
10-Yrs | 142499 [14.15 | 14.00
15-yrs* g 13.99
20-yrs* - 13.95

27-Jun-24 27-Jun-24
Tenor Cut Off

vields-% Bid-%| Ask-%
3-M 20.1498 |20.15 | 20.00
6-M 19.9640 (19.95 | 19.80
12-M 18.5400 |18.70 | 18.40

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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