Secondary Market Transactions in Governnent Securities
Anong Banks and Primary Deal ers

(Face Val ue)
Maturity-w se Tradi ng Vol unme Report

For the WeekEnded Cct ober 31, 2014

QUTRI GHT Purchase Transactions (Qher than with SBP)

Mar ket Treasury Bills-(MIB) (Yields % PA)
Maturity in Days Amount (Rs. MN) M ni mum Maxi mum W. Avg
(A) Upto 14 Days 55, 533. 50 9.25 10. 20 9.88
(B) 15-91 Days 68, 594. 80 9.65 10. 00 9.94
(© 92-182 Days 55, 802. 00 9.90 10. 00 9.97
(D) 183-364 Days 84, 240. 20 9.95 10. 10 9.99
264, 170. 50
Paki st an | nvesnent Bonds- ( Pl B) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2015 19, 325. 20 10. 10 11. 25 10. 31
2016 63, 416. 50 10.92 12. 14 11. 60
2017 21, 405. 55 11. 00 12.52 12. 05
2018 7,281. 30 11. 10 12.75 12.01
2019 21,578. 30 11.15 12.98 12. 66
2020 50. 00 12. 40 12. 40 12. 40
2022 5,382.70 12. 00 13. 20 12. 60
2024 16, 632. 10 11.98 13. 44 13.10
155, 071. 65
SUK- ( SUKUK) (Yields % PA)
Maturing in the year Anount (Rs. MN) M ni num Maxi mum W. Avg
2014 13, 000. 00 8. 00 8. 55 8. 30
2015 16, 801. 40 7.41 9.50 7.96
2016 14. 50 8. 57 8. 57 8. 57
2017 2,150. 00 7.95 9.60 8. 52
31, 965. 90

| ssuance by CGovt. of Pakistan

Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield W. Avg.
TB3M 208, 583. 72 9.96 9.96
TB6M 97, 065. 99 9.98 9.97
TB12M 68, 284. 00 9.99 9.98
373,933.71
Paki st an | nvesnent Bonds- ( Pl B) Amount (Rs. MN) Cutoff Yield W. Avg.
PI B3Y 22,118. 20 12. 48 12. 37
PI B5Y 23,031.90 12.98 12. 96
Pl BLOY 12,117.80 13. 45 13. 44
57, 267. 90

REPO Lending Transaction (Qther than wth SBP)

Mar ket Treasury Bills-(MIB) Amount (Rs. MN) M ni mum Maxi mum W. Avg.
TB3M 342, 193. 00 6. 00 10. 25 9.54
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Amount (Rs. MN) M ni mum

TB6M 154, 700. 00 7.50
TB12M 463, 282. 00 6. 50
960, 175. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. MN) M ni mum
PI B3Y 56, 988. 00 7.00
PI B5Y 36, 179. 00 7.50
PI B1OY 19, 823. 00 7.50
Pl B15Y 61. 00 7.50
113, 051. 00
SBP QWD (Moplp)
SUK- ( SUKUK) Amount (Rs. M)
2M 38, 400. 00
38, 400. 00
SBP QWD (Inmjection)
Mar ket Treasury Bills-(MIB) Amount (Rs. M)
1w 94, 400. 00
94, 400. 00
Paki stan | nvesnent Bonds- ( Pl B) Amount (Rs. MN)
1w 480, 350. 00
2w 29, 000. 00
509, 350. 00
SBP OverN ght Reverse REPO Facility to Banks / PDs
Mar ket Treasury Bills-(MIB) Amount (Rs. MN)
TB3M 29, 800. 00
TB6M 10, 250. 00
TB12M 45, 850. 00
85, 900. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M)
PI B3Y 133, 250. 00
PI B5Y 6, 850. 00
Pl B10OY 12, 300. 00
152, 400. 00

Maxi mum W. Avg.
10. 25 9.72
10. 20 9. 47
Maxi mum W. Avg.
10. 45 9. 48
10.50 9. 80
10. 30 10. 02
7.50 7.50
Cutoff Pric
103. 45
Cutoff Yield
9.90
Cutoff Yield
9.95
9.90
Rat e
10. 00
10. 00
10. 00
Rat e
10. 00
10. 00
10. 00
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Maturity-w se Tradi ng Vol ume Report
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Mar ket Treasury Bills-(MIB) Anount (Rs. MN) Rat e
TB6M 314, 950. 00 7.50
314, 950. 00

Amount (Rs. MN) Deferred Price

Tenure
SUK 1Y 42,575. 00 113.58
6M 3, 000. 00 108. 39
45, 575. 00
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