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 WekEnded

February 29, 2016

QUTRI GHT Purchase Transactions (Qher than with SBP)

Mar ket Treasury Bills-(MIB)
Maturity in Days

(A) Upto 14 Days

(B) 15-91 Days

(© 92-182 Days

(D) 183-364 Days

Paki st an | nvesnent Bonds- ( Pl B)
Maturing in the year
2016

2017

2018

2019

2020

2021

2022

2024

2025

SUK- ( SUKUK)

Maturing in the year
2016

2018

2019

| ssuance by CGovt. of Pakistan
Mar ket Treasury Bills-(MIB)

TB3M
TB6M
TB12M

Paki st an | nvesnent Bonds- ( Pl B)
Pl B3Y

PI B5Y

Pl BLOY

SUK- ( SUKUK)
SUK

Amount (Rs.
32, 296.

96, 296.

23, 357.
158, 316.
310, 265.

Amount (Rs.
140, 884.

7, 968.

47,073.
12, 360.
51, 551.

167.

36, 255.
34, 728.
53, 598.
384, 587.

Amount (Rs.

1, 000.

28, 555.

1, 850.

31, 405.

Amount (Rs.
209, 886.
66, 240.
271, 798.
547, 925.
Amobunt (Rs.
58, 969.

73, 070.

9, 228.

141, 267.
Amount (Rs.
116, 256.
116, 256.

REPO Lending Transaction (Qther than wth SBP)

Mar ket Treasury Bills-(MIB)
TB3M

TB6M

TB12M

Amount (Rs.
155, 332.
256, 525.
532, 225.
944, 082.

MN)
00

40
20
00
60

MN)
10

40
70
10
40
50

90
10
20
40

MN)
00

00
00
00

MN)
61

29
43
33
MN)
30
20
20
70
MN)
70
70

MN)
00

00
00
00

(Yields % PA)

M ni mum
6. 00
6.13
6.14
6.17

(Yields % PA)

M ni mum

6.24
25
29
08
80
50
45
32
25

© NN O OO

(Yields % PA)

M ni mum
6.15
5.47
5.61

Cut of f

Cut of f

Cut of f

M ni mum
4.50
4.50
4.00

Yi

eld

. 24
. 25
. 26

eld

.17
.05
.25

eld

.10

Maxi mum W. Avg
6. 29 6.16
6. 30 6. 25
6. 27 6.23
6. 30 6.21
Maxi mum W. Avg
6. 50 6.32
6.75 6. 30
6.70 6. 40
7.10 6.73
7.65 7.11
8.10 8.01
8.50 8. 05
9.05 8.59
9.03 8. 53
Maxi mum W. Avg
6. 15 6. 15
5.73 5. 60
6.10 5.82
W. Avg.
6.23
6. 23
6.22
W. Avg.
3.15
6. 97
8.25
W. Avg.
6.10
Maxi mum W. Avg.
6. 50 6.03
6. 50 6.12
6. 50 6.13
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Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. MN) M ni mum Maxi mum W. Avg.

PI B3Y 28, 830. 00 6. 00 6. 50 6. 15

PI B5Y 11, 877.00 5.80 6. 50 6. 07

PI B1OY 14, 051. 00 5.80 6. 50 6. 19
54, 758. 00

SUK- ( SUKUK) Amount (Rs. MN) Cutoff Pric
6W 21, 225.00 102. 62
21, 225. 00

SBP QWO (Imjection)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield
1w 2,088, 825. 00 6. 06
3- DAY 17, 400. 00 6. 07
4- DAY 638, 350. 00 6. 07
aN 50, 000. 00 6. 08

2,794, 575. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield
1w 1,974, 925. 00 6. 06
3- DAY 22, 600. 00 6. 07
4- DAY 461, 650. 00 6. 07

2,459, 175. 00

Mar ket Treasury Bills-(MIB) Amount (Rs. M) Rat e
TB3M 18, 000. 00 6. 50
TB6M 32, 100. 00 6. 50
TB12M 19, 100. 00 6. 50
69, 200. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. MN) Rat e
PI B5Y 19, 000. 00 6. 50
PI B1OY 8, 000. 00 6. 50
27, 000. 00

Mar ket Treasury Bills-(MIB) Anmount (Rs. MN) Rat e
TB6M 18, 350. 00 4.50
18, 350. 00
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Tenur e Amount (Rs. MN) Deferred Price
SUK 1y 21, 474.00 108. 39
21,474.00
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