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ECONOMIC DATA

DAILY MARKET REVIEW

v Access to Over-Night REPO/Reverse REPO Rate Facility

Ceiling Floor
Date
Amountin  Amountin
Rs, bn Rs, bn
2-Sep 102.33 310.30
3-Sep 107.40 256.30
4-Sep 86.90 287.30
5-Sep 283.30
6-Sep 736.00 315.30
_—
1,032.63 1,452.50
v"  Sensitive Price Index-SPI on WoW basis
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PERIOD | swap | Changein I::::d
IPremlums PKR Yield
1-Week| 0672 (0.0635) 17.68%
2-Week| 1191 (0.1342)| 16.31%
1-Month z.msi (0.1587)] 14.43%
2-Month 4.148) (0.0019)) 14.18%
3-Month| 5937 (0.1628)| 13.80%
;l-Monthu 7.543— (01071;’v 13.48% 7
5-Month|  9.482 (0.2181) 13.61%
6-Month| 11.395 (0.1053)] 13.27%
9-Month 18.099! 0.2240| 14.08%
1-Year 22.777) 0.0269| 13.02%

Open 19.50 Last Day
High 19.90 Close-LDC
Low 19.40 20.40

Close 19.50
Tenor KIBOR-% | PKRV Rates-%

1-Mm 18.71 19.06
3-M 17.68 17.76
6-M 17.55 17.58
12-M 16.72 16.85

31-Jul-24 5-Sep-24
Period Cut Off
Victde 5 Bid-% | Ask-%

3-Yrs 16.2450 |14.80 | 14.70

5-Yrs 15.2950 |14.45 | 1435

10-Yrs | 14.2499 |[13.40 | 13.20
15-yrs* - 1330
4-Sep-24 5-Sep-24
Tenor Cut Off X
Viekisog | BHEN] Ask:%

3-M 17.4799 |17.60 (17.35

6-M 17.7399 |17.50 (17.40

12-Mm 16,9989 |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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