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 March 31, 2016

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 108, 789. 11 5.70 6. 25 6. 05
(B) 15-91 Days 105, 337. 70 6.13 6. 26 6.19
(© 92-182 Days 57, 654. 55 6.12 6. 25 6. 20
(D) 183-364 Days 138, 590. 40 6.18 6. 24 6. 20
410, 371. 76
Paki st an | nvesnent Bonds- ( Pl B) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2016 73,582.10 6. 33 6.50 6. 37
2017 8, 516. 20 6.23 6. 35 6. 24
2018 55, 890. 40 6.28 6. 60 6.33
2019 20, 989. 00 6. 58 6.92 6. 65
2020 66, 596. 45 6. 83 7.10 6. 95
2021 3, 084. 60 7.10 9.00 7.36
2022 17, 850. 00 7.40 7.58 7.50
2024 24, 362. 10 8.18 9.25 8.28
2025 17, 885. 00 8.18 8. 27 8.23
288, 755. 85
SUK- ( SUKUK) (Yields % PA)
Maturing in the year Amount (Rs. MN) M ni mum Maxi mum W. Avg
2018 1, 682. 00 5.49 5.71 5. 69
2019 1, 000. 00 5.59 6. 00 5.94
2,682.00
| ssuance by CGovt. of Pakistan
Mar ket Treasury Bills-(MIB) Anount (Rs. MN) Cutoff Yield W. Avg.
TB3M 27,631. 52 6. 17 6. 16
TB6M 146, 343. 55 6. 20 6.19
TB12M 313, 740. 85 6. 22 6. 20
487, 715. 91
Paki st an | nvesnent Bonds- ( Pl B) Amount (Rs. MN) Cutoff Yield W. Avg.
PI B3Y 35, 018. 50 6. 32 6.31
PI B5Y 63, 272. 60 7.00 6.98
Pl BLOY 16, 886. 00 8.23 8.22
Pl B20Y 0.00 0. 00 0. 00
115,177.10
SUK- ( SUKUK) Amount (Rs. MN) Cutoff Yield W. Avg.
SUK 80, 400. 00 5.59 5.59
80, 400. 00
REPO Lending Transaction (Qther than wth SBP)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) M ni mum Maxi mum W. Avg.
TB3M 131, 609. 00 4.50 6. 50 5.97
TB6M 193, 059. 00 4.25 6. 60 5.89
TB12M 407, 109. 00 4.50 6. 50 5.90

731, 777.00
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Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. MN) M ni mum Maxi mum W. Avg.
Pl B3Y 20, 717. 00 4.50 6.40 5.99
PI B5Y 13,519. 00 4.75 6.40 5.84
PI B1OY 7,987.00 4.75 6. 50 6. 03
42,223.00
SBP QWO (Noplp)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield
aN 95, 050. 00 5.90
95, 050. 00
SBP QWD (Injection)
Mar ket Treasury Bills-(MIB) Amount (Rs. MN) Cutoff Yield
1w 3, 861, 759. 00 6.04
2- DAY 13, 000. 00 6.01
3- DAY 102, 200. 00 6.03
3,976, 959. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Cutoff Yield
1w 2,882,991. 00 6.04
2- DAY 36, 000. 00 6.01
3- DAY 12, 000. 00 6.03
2,930, 991. 00
SBP OverNight Reverse REPO Facility to Banks / PDs
Mar ket Treasury Bills-(MIB) Amount (Rs. M) Rat e
TB3M 32, 000. 00 6. 50
TB6M 45, 050. 00 6. 50
TB12M 132, 050. 00 6. 50
209, 100. 00
Paki stan | nvesnent Bonds- (Pl B) Amount (Rs. M) Rat e
Pl B3Y 42,149. 00 6. 50
PI B5Y 5, 250. 00 6. 50
Pl B1OY 32,101. 00 6. 50
79, 500. 00
Mar ket Treasury Bills-(MIB) Anmount (Rs. MN) Rat e
TB6M 51, 750. 00 4.50
TB6M 40, 650. 00 4.50
92, 400. 00
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Tenur e Amount (Rs. MN) Deferred Price
SUK 1y 21, 500. 00 108. 75
21, 500. 00
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