(Face Val ue)
Mat urity-w se Tradi ng Vol une Report

Val ue Date As on August 20, 2020
OUTRIGHT Purchase Transactions (Qther than with S87)
Mar ket Treasury Bills-(MIB) (Yields % PA)
Maturity in Days Amount (Rs. M) M ni mum Maxi mum W. Avg
(A) Upto 14 Days 500. 00 6.83 6.83 6.83
(B) 15-91 Days 1, 005. 20 6. 85 6.92 6.92
(© 92-182 Days 1,770.00 7.03 7.03 7.03
(D) 183-364 Days 8, 500. 00 7.15 7.15 7.15
11, 775. 20
Paki stan | nvesnent Bonds- ( Pl B) (Yields % PA)
Maturing in the year Amount (Rs. M) M ni mum Maxi mum W. Avg
2022 950. 00 7.78 7.80 7.79
2023 7, 800. 00 8.20 8.25 8.23
2024 10, 450. 00 8. 67 8.92 8. 86
19, 200. 00
I'ssuance by Govt. of Pakistan
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield W. Avg.
PI B3Y 16, 600. 00 8.20 8.19
Pl BSY 187. 00 8.45 8. 45
Pl B1LOY 55. 00 8.99 8.94
Pl B15Y 12, 000. 00 9.98 9.91
Pl B20Y 10, 000. 00 10. 55 10. 43
38,842.00
REPO Lending Transaction (Gher than with S8P)
Mar ket Treasury Bills-(MIB) Amount (Rs. M) M ni mum Maxi mum W. Avg.
TB6M 36, 950. 00 6. 35 7.75 6. 90
TB12M 56, 275. 00 6. 15 7.70 7.15
93, 225. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) M ni mum Maxi mum W. Avg.
PI B5Y 6, 000. 00 6.75 7.40 7.07
6, 000. 00
SEP QWD (NopLp)
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield
aN 27, 500. 00 6. 89
27, 500. 00

Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Rat e
TB12M 5, 500. 00 8.00
5, 500. 00
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