Secondary Market Transactions in Governnent Securities

Maturity-w se Tradi ng Vol unme Report
For the WekEnded

(Face Val ue)

Novenber 30, 2015

QUTRI GHT Purchase Transactions (Qher than with SBP)

Mar ket Treasury Bills-(MIB)

Anong Banks and Primary Deal ers

(Yields % PA)

Maturity in Days Amount (Rs. MN) M ni mum Maxi mum W. Avg
(A) Upto 14 Days 67, 478. 00 6. 00 6.28 6.16
(B) 15-91 Days 61, 461. 38 6.18 6. 45 6. 28
(© 92-182 Days 41, 632. 20 6. 25 6. 50 6. 28
(D) 183-364 Days 58, 104. 25 6. 22 6. 49 6. 36
228, 675. 83
Paki st an | nvesnent Bonds- ( Pl B) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2016 14, 403. 50 6. 36 6.75 6.43
2017 3, 800. 00 6. 50 6. 82 6.67
2018 42, 369. 80 6.72 7.50 6.98
2019 5, 752. 00 7.43 7.87 7.66
2020 15, 033. 30 7.67 8. 27 7.94
2021 799. 00 8. 60 9.00 8. 87
2022 18,612. 10 8.70 9.20 8. 85
2024 4,708. 40 9.10 9.35 9.12
2025 12, 709. 70 8.95 9. 36 9.15
2026 288. 80 9.60 9.60 9.60
118, 476. 60
SUK- ( SUKUK) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2015 6, 660. 00 0. 82 6. 90 1.59
2016 22, 320.50 4.01 5.97 4. 47
2017 500. 00 4.75 4.75 4.75
29, 480. 50
| ssuance by Govt. of Pakistan
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield W. Avg.
TB3M 227,961. 29 6.33 6.31
TB6M 125, 202. 93 6.35 6.33
TB12M 59, 172. 20 6.31 6. 29
412, 336. 42
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. MN) Cutoff Yield W. Avg.
PI B3Y 38, 484. 30 7.03 6.98
PI B5Y 10, 067. 60 8.00 7.93
Pl BLOY 1, 740. 00 9.15 9.15
50, 291. 90
REPO Lending Transaction (Qther than with SBP)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) M ni mum Maxi mum W. Avg.
TB3M 86, 255. 00 5.50 6. 50 6.09
TB6M 156, 500. 00 5. 60 6. 50 6.14
TB12M 490, 504. 00 5.25 6. 50 6.12
733, 259. 00
Paki st an | nvesnent Bonds- ( Pl B) Anmount (Rs. MN) M ni num Maxi num W. Avg.
PI B3Y 40, 213. 00 6. 00 6. 50 6. 10
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Anount (Rs. MN) M ni mum Maxi mum W. Avg.
PI B5Y 5,525. 00 5.50 6. 50 6. 07
Pl B1OY 3,282.00 5.75 6. 50 6. 16
49, 020. 00
SEP QWD (Voplp)
SBP QWD (Injection)
Mar ket Treasury Bills-(MIB) Amount (Rs. M) Cutoff Yield
1w 2, 353, 600. 00 6. 05
aN 145, 500. 00 6. 05
2,499, 100. 00
Paki stan I nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield
1w 2, 815, 750. 00 6. 05
aN 4, 000. 00 6. 05
2,819, 750. 00

Mar ket Treasury Bills-(MIB) Amount (Rs. M) Rat e
TB3M 65, 800. 00 6. 50
TB6M 4, 300. 00 6. 50
TB12M 6, 500. 00 6. 50
76, 600. 00
Mar ket Treasury Bills-(MIB) Anount (Rs. MN) Rat e
TB6M 2, 000. 00 4.50
2, 000. 00

Tenur e Amount (Rs. MN) Deferred Price
SUK 1y 10. 00 5. 00
10. 00

| ssue Tenur e Amount (Rs. MN) Deferred Price
SUKUK 4 s9 1y 66, 200. 00 108. 92
SUKUK 4 s10 1y 32,525.00 107.55
SUKUK adsi1 1y 23, 150. 00 106. 34
SUKUK d S12 1Y 45, 425. 00 108. 87
SUKUK G s13 1y 41, 275. 00 107. 09
208, 575. 00
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