Secondary Market Transactions in CGovernnent Securities

(Face Val ue)

Maturity-w se Tradi ng Vol ume Report

Val ue Date As on

Anong Banks and Primary Deal ers

Sept enber 19, 2019

QUTRI GHT Purchase Transactions (Qher than with SBP)

Mar ket Treasury Bills-(MIB)
Maturity in Days

(B) 15-91 Days

(D) 183-364 Days

Paki st an | nvesnent Bonds- ( Pl B)
Maturing in the year

2021

2022

2023

2024

2028

2029

SUK- ( SUKUK)
Maturing in the year
2020

| ssuance by Govt. of Pakistan

Paki st an | nvesnent Bonds- ( Pl B)
Pl B3Y
Pl B5Y
Pl BLOY

Amount (Rs. MN)
51, 000. 00
9, 756. 75
60, 756. 75

Amount (Rs. M)

9, 550. 00
40, 726. 00
12, 150. 00
32, 252.00

1, 619. 30
39, 925. 00
136, 222. 30

Amount (Rs. MN)
21, 900. 00
21, 900. 00

Amount (Rs. MN)
89, 648. 80
84,437.70
50, 416. 30

224,502. 80

REPO Lending Transaction (Qther than with SBP)

Mar ket Treasury Bills-(MIB)
TB3M
TB12M

Paki st an | nvesnent Bonds- ( Pl B)
Pl B3Y
Pl B5Y
Pl BLOY

SBP OMD ( MopUp)

SBP OMO (I nj ecti on)

Mar ket Treasury Bills-(MIB)
aN

Paki st an | nvesnent Bonds- ( Pl B)
aN

Amount (Rs. MN)
66, 500. 00
2, 200. 00
68, 700. 00

Amount (Rs. MN)
11, 700. 00
2, 000. 00
1, 650. 00
15, 350. 00

Amount (Rs. MN)
316, 700. 00
316, 700. 00

Anmount (Rs. MN)

20, 500. 00
20, 500. 00

SBP Over Ni ght Reverse REPO Facility to Banks / PDs

(Yi el ds % PA)

M ni num Maxi mum W. Avg
13.50 13.72 13.53
13. 49 13.73 13.56

(Yields % PA)

M ni mum Maxi mum W. Avg
12. 60 13. 07 12.81
12.50 13.40 12.91
12.48 12.52 12.50
11.98 13.03 12. 45
12. 47 12. 50 12. 47
11.90 14. 69 12. 87

(Yields % PA)

M ni mum Maxi mum W. Avg
9.74 9. 80 9.77
Cutoff Yield W. Avg.
12. 95 12. 87
12.50 12. 38
12. 25 12. 15
M ni num Maxi mum W. Avg
13. 30 13.75 13.54
13. 60 13.70 13. 69
M ni num Maxi mum W. Avg
13. 25 13.70 13.51
13. 60 13.70 13. 65
13.70 13.75 13.72
Cutoff Yield
13. 36
Cutoff Yield
13. 36
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(Face Val ue)
Mat urity-w se Tradi ng Vol une Report

Val ue Date As on Sept enber 19, 2019
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Rat e
TB3M 22, 650. 00 13.75
TB12M 2, 050. 00 13. 75
24,700. 00
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