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, 2015

QUTRI GHT Purchase Transactions (Qher than with SBP)
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Amount (Rs. MN) M ni mum

86, 739. 20 6. 15
117, 384.73 6. 25
100, 639. 40 6.29
192, 698. 00 6. 30
497, 461. 33

Maxi mum W. Avg
6. 60 6. 35
6. 50 6. 46
6.51 6. 44
6. 58 6. 46

(Yields % PA)

Amount (Rs. MN) M ni mum

69, 480. 30 6. 30
3,377.40 6. 45
19, 421. 40 6.70
4,101. 00 7.30
28, 386. 54 7.60
112.70 8. 80
13, 348. 50 8. 63
16, 977. 20 8. 39
8,177.90 8.92
261. 80 9.96
163, 644. 74

Maxi mum W .
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(Yields % PA)

Amount (Rs. MN) M ni mum
18, 390. 00 0.73
18, 390. 00

Anount (Rs. MN) Cut of f
179, 340. 25
129, 606. 12
167, 368. 15
476, 314.51
Amount (Rs. MN) Cut of f
40, 784. 00
54, 535. 50
1, 012. 00
96, 331. 50

Lending Transaction (Q her than with SBP)

Amount (Rs. MN) M ni mum

79, 835. 00 5.75
338, 005. 00 4. 60
602, 784. 00 4.50

1, 020, 624. 00
Amount (Rs. MN) M ni mum
3,748.00 6. 10
8, 630. 00 6. 00
4,513. 00 4.50

Maxi mum W .

6.94

W. Avg

6.40
6.42
6. 39

W. Avg

7.16
8.16

Maxi mum W .

6. 50
6.50
6.50

Maxi mum W .

6. 40
6. 40
6. 50

Avg
53
74
02
49
09
82
94
26
11
99
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Avg
2.84

Avg.
6.11
6.16
6. 05

Avg.
6.12
6. 27
6. 29
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Amount (Rs. MN) M ni mum Maxi mum W. Avg.
16, 891. 00
SEP OO (Woplp)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield
4- DAY 28, 000. 00 5.94
28, 000. 00
SBP QWD (Inmjection)
Mar ket Treasury Bills-(MIB) Amount (Rs. M) Cutoff Yield
1w 1,779, 735. 00 6. 04
2W 696, 200. 00 6. 04
4- DAY 526, 650. 00 6.03
aN 234, 850. 00 6.04
3, 237, 435. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield
1w 2,024, 465. 00 6.04
2w 626, 350. 00 6.04
4- DAY 753, 350. 00 6.03
aN 26, 500. 00 6. 04
3, 430, 665. 00

Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Rat e
TB3M 3, 500. 00 6.50
TB6M 122, 250. 00 6.50
TB12M 32, 300. 00 6. 50
158, 050. 00
Paki stan | nvesnent Bonds- ( Pl B) Amount (Rs. MN) Rat e
PI B3Y 15, 500. 00 6.50
Pl B5Y 30, 550. 00 6. 50
46, 050. 00
Mar ket Treasury Bills-(MIB) Amount (Rs. M) Rat e
TB6M 7, 700. 00 4.50
7, 700. 00
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