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v' Consumer Price Index-CPI for Aug 24

__Month | CPI (%) Average

l August

9.60 10.35
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Last Day

Open 278.70 Close

Close 278.70 278.68

Swap
PERIOD = SWAP :""ﬁ:‘“ Implied
remiums | okR vield

1-Week 0.665| (0.0600)| 17.59%

2-Week| 1.325| (0.1250) 17.64%

1-Month 2.325| (0.1750)| 15.25%

2-Month 4.250| (0.3000) 14.52%

3-Month 6.150| (0.3750)| 14.21%

4-Month 8.000| (0.3500)| 13.98%

5-Month|  9.800 | (0.5500)| 14.01%

6-Month  11.750| (0.5500)| 13.65%

9-Month,  18.000| (0.1250)| 14.14%

1-Year 23.000| 0.1250| 13.19%

Last Day
20.20 Close-LDC

19.50

Tenor KIBOR-% | PKRV Rates-%

1-M 19.04 19.17
3-M 17.81 18.05
6-M 17.62 17.56
12-mMm 16.80 16.75

31-Jul-24 3-Sep-24

Period Cut Off
Yields-%

Bid-% | Ask-%

3-Yrs 16.2450 |15.20 | 15.10

5-Yrs 15.2950 |14.70 | 14.65

10-Yrs | 14.2499 (1340 | 13.20

15-yrs* - 13.39

20-yrs* - 13.27

ZZ-Au;‘-24 3-Sep-24
Tenor Cut Off
Yields-%

3-M 17.4902 |18.00 | 17.75

Bid-%| Ask-%

6-M 17.7449 |17.65 | 17.55

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.
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