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 February 28, 2015

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 27, 248. 50 8. 00 8. 36 8. 16
(B) 15-91 Days 86, 385. 19 8. 20 8. 46 8. 38
(© 92-182 Days 89, 271. 86 8. 20 8. 50 8. 36
(D) 183-364 Days 231, 901. 00 8. 20 8. 50 8.33
434, 806. 55
Paki st an | nvesnent Bonds- ( Pl B) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2015 10, 681. 80 8. 30 8. 50 8. 39
2016 34, 156. 80 8. 25 8. 60 8. 43
2017 49, 115. 60 8.35 8.73 8. 55
2018 7,475.70 8.43 9.85 8. 69
2019 45, 165. 10 8. 50 11. 80 9.03
2022 28,112. 50 8. 85 10. 10 9.83
2024 23, 005. 00 9.55 10. 00 9.79
197,712. 50
SUK- ( SUKUK) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2015 4, 445. 80 8.12 9.73 8.61
2016 917.70 8. 89 9.24 8.90
2017 500. 00 8.10 8.10 8.10
5, 863. 50
| ssuance by Govt. of Paki stan
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield W. Avg.
TB3M 44, 679. 66 8.40 8.33
TB6M 139, 949. 66 8.42 8. 36
TB12M 133, 790. 34 8.34 8.31
318, 419. 66
Paki stan | nvesnent Bonds- ( Pl B) Anount (Rs. MN) Cutoff Yield W. Avg.
PI B3Y 15,573. 70 8.50 8.50
PI B5Y 36, 898. 70 9.14 9. 07
Pl BLOY 13, 939. 00 9.80 9.76
66, 411. 40
REPO Lending Transaction (Qther than with SBP)
Mar ket Treasury Bills-(MIB) Anmount (Rs. MN) M ni num Maxi num W. Avg.
TB3M 9, 940. 00 7.50 8.70 8.21
TB6M 180, 245. 00 5.75 8.75 7.83
TB12M 454, 755. 00 5.50 8.75 7.99
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Paki stan | nvesnent Bonds- (Pl B)
Pl B3Y

Pl BSY

Pl B10Y

Pl B15Y

SBP OMD ( MopUp)

Mar ket Treasury Bills-( MIB)
QN

SUK- ( SUKUK)
oM

SBP OMO (| nj ecti on)

Mar ket Treasury Bills-(MIB)
1w

aN

Paki st an | nvesnent Bonds- ( Pl B)
1w

SBP Over Ni ght Reverse REPO

Mar ket Treasury Bills-(MIB)
TB3M
TB6M
TB12M

Paki stan | nvesnent Bonds- (Pl B)

Pl B3Y
Pl BSY
Pl B1OY

Amount (Rs. MN)
644, 940. 00
Anount (Rs. WN)
11, 246. 00
17, 668. 00
18, 968. 00

959. 00
48, 841. 00

Anount (Rs. WN)
122, 600. 00
122, 600. 00

Anount (Rs. WN)

42,100. 00
42,100. 00

Amount (Rs. MN)

1, 354, 000. 00
89, 900. 00

1, 443, 900. 00

Amount (Rs. MN)

1, 381, 800. 00

1, 381, 800. 00

Facility to Banks / PDs

Amount (Rs. MN)
11, 000. 00
29, 000. 00
14, 150. 00

54, 150. 00
Amount (Rs. MN)
10, 000. 00
3,879.00
3,271.00

17, 150. 00

February 28, 2015

M ni mum

M ni mum

6. 00
6. 00
6. 00
8.25

Maxi mum W. Avg.

Maxi mum W. Avg.

8. 60
8.75
8.75
8. 60

Cutoff Yield
7.85

8.15
8.23
8.01
8. 45

Cutoff Pric

103.

50

Cutoff Yield

8.17
8. 00

Cutoff Yield

8.17

Rat e
8.50
8.50
8.50

Rat e
8.50
8.50
8.50
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Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Rat e
TB6M 63, 250. 00 6. 00
63, 250. 00
Tenure Anount (Rs. MN) Deferred Price
SUK A% 42, 100. 00 111. 96
42,100. 00
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