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8™ July 2024 DAILY MARKET REVIEW

ECONOMIC DATA

v’ Sensitive Price Index-SPI up by 1.28% on WoW basis
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v Access to Over-Night REPO/Reverse REPO Rate Facility

Ceiling Floor
Date . .
Amountin 2 Amountin
Rs, bn Rs, bn
2-Jul 5.00 140.40
3-Jul 149.00
5-Jul 347.60
w
5.00 637.00
=

Open | 278.50 L’C‘I'o'::"
Close 278.50 278.38
PERIOD = SWAP :r"::‘f:"‘: lns::zd
PKR Yield
1-Week| 0830 (0.0100) 2070%
2-Week| 1590 (0.0150)| 20.14%
1-Month| 3150 (0.1000)| 18.76%
2-Month| 6000 (0.2000) 18.40%
3Month| 8150 (02750)| 1731%
4-Month| 10450 (0.2500) 16.92%
5-Month| 12350 (0.1000)| 16.65%
6-Month| 14.025 (0.1750) 15.71%
9-Month| 19.500 (0.2500)| 15.53%
1-Year 24500 (0.2500)| 14.56%

High 20.00 Close-LDC
Low 19.65 20.25
Close 19.75

Tenor KIBOR-% | PKRV Rates-%
i-m 20.29 20,39
3-M 19.94 19.98
6-M 19.84 19.89
12-M 18.69 18.67

26-Jun-24 8-Jul-24
Period o d‘:_f;‘ Bid-% | Ask-%
3-¥rs | 16.6000 |16.60 | 16.50
5-¥rs | 154475 |15.45 [15.35
10-Yrs | 14.2499 1420 | 14.00
15-yrs* - 14.00
20-yrs* s 13.96

27-Jun-24 8-Jul-24
Tenor Cut Off

Yields-% Bid-%| Ask-%
3-M 20.1498 [20.00 | 19.90
6-M 19,9640 (19.90 | 19.80
12-M 18.5400 (18.70 | 18.50
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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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Disclaimer: All reports and recommendations have been prepared for your information only. The facts, information, data, indicators and charts presented have been obtained from sources
believed to be reliable, but their accuracy and completeness cannot be guaranteed. C&M Management (Pvt) Ltd. Company and its employees are not responsible for any loss arising from use
of these reports and recommendations



