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DAILY MARKET REVIEW

v' Market Treasury Bills-MTB Auction Bid Report & Results &

Cut-off Yields-%

Months

Accepted
Bid Amount
-

PKR-Rs i m bn

3-Month 712.006 132.605 | 13.8998
6-Month 392.362 105.912  13.5000
12-Month | 1,084.426 459.912 = 13.0997
Total  2,188.794 698.429
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Open | 277.85 L“;:'::V
Close 277.85 277.79
PERIOD | swap | Changein I::::d
IPremlums PKR Yield
1-Week| 0070 00346] 6.14%
2-Week| 0140 0043a] 611%
1-Month|  0.375 [ 0.0771| 636%
2-Month| 0775 (00118) 6.47%
3-Month| 1425 (0.0950) 6.89%
a-Month| 2400 (0001a) 7.45%
S-Month| 3325 (0.0234) 7.83%
6-Month| 4250 (0.1892) 7.92%
9-Month|  9.800 (0.4920) 9.79%
1-Year | 14000 (03707) 9.86%

Open 17.75 Last Day

High 18.25 Close-LDC
' Low 17.50 18.00
Close 17.75

Tenor KIBOR-% | PKRV Rates-%
1-m 16.16 16.08
3-m 1454 13.83
6-M 13.63 13.23
1314 13.00
18-Oct-2 31-Oct-24
Recies ;:L:'; Bid-% | Ask-%
2-Yrs 13.2400 1265 126
3-Yrs 12,5000 |11.85 |11.75
5-Yrs 12,7880 (11,98 |11.90
10-Yrs 128770 |12.50 | 12.00
15-yrs* 11.94
20-yrs* - 1191
31-Oct-24 31-Oct-24
Tenor vf:;:: Bid-%| Ask-%
3-M 13.8998 |13.75 | 13.50
6-M 13.5000 (13.10 |12.95
12-M 13.0997 |12.65 |12.55
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