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3.5 Two Way Quotes (Treasury Bills) - 21 July 2023

Remaining Maturity A\{erage. Yield % A\./erage: Yield % B.uylng &

Buying Price Selling Price Selling Spread
1-7 Days 99.6544 18.04 99.6988 15.71 0.0445
1 Month 98.5187 18.24 98.6641 16.43 0.1453
2 Month 96.9599 19.02 97.2063 17.44 0.2464
3 Month 95.2699 19.86 95.7281 17.85 0.4583
4 Month 94.2517 18.50 94.8877 16.34 0.6360
5 Month 93.1048 17.97 93.9857 15.53 0.8809
6 Month 91.7618 17.96 92.8314 15.44 1.0695
7 Month 90.8365 17.49 92.1542 14.76 1.3177
8 Month 89.8677 17.10 91.2268 14.59 1.3591
9 Month 89.0325 16.61 90.5576 14.06 1.5250
10 Month 88.4231 15.89 89.7879 13.80 1.3648
11 Month 87.8406 15.27 88.9340 13.73 1.0933
12 Month 86.9061 15.07 88.2786 13.28 1.3724

3.6 Two Way Quotes (Treasury Bonds) - 21 July 2023

. Maturity Buying &
LICER Y Pond Maturlty Date Days t.o A\{erage. Yield % A\.lerag(-? Yield % selling
By Series Period (Years) Maturity  Buying Price Selling Price
(DD/MM/YY) Spread
09.00%2023A 10 01-Sep-23 42 99.0287 17.08 99.2625 15.05 0.2339
11.20%2023A 9 01-Sep-23 42 99.2348 17.29 99.4927 15.07 0.2579
07.00%2023A 20 01-Oct-23 72 97.9833 17.23 98.3977 15.07 0.4144
06.30%2023A 3 15-Nov-23 117 96.6474 17.23 97.2853 15.08 0.6379
11.60%2023A 5 15-Dec-23 147 97.6888 17.56 98.4962 15.40 0.8074
11.40%2024A 10 01-Jan-24 164 97.4172 17.54 98.3003 15.38 0.8832
10.90%2024A 5 15-Mar-24 238 96.0312 17.52 97.2857 15.36 1.2544
22.50%2024A 2 01-May-24 285 103.7121 17.06 105.0093 15.30 1.2972
10.25%2024A 5 15-Jun-24 330 94.5483 16.98 96.0200 15.10 1.4717
11.00%2024A 8 01-Aug-24 377 94.2478 17.32 96.0442 15.28 1.7964
09.85%2024A 5 15-Sep-24 422 92.9250 16.82 94.6178 15.08 1.6929
22.00%2024A 2 15-Nov-24 483 105.3397 17.21 107.8541 15.13 2.5144
06.00%2024A 10 01-Dec-24 499 87.2384 16.84 89.1770 15.06 1.9387
22.50%2025A 3 15-Jan-25 544 108.2135 16.05 109.9371 14.79 1.7236
10.25%2025A 10 15-Mar-25 603 91.6366 16.19 93.4464 14.84 1.8098
09.00%2025A 12 01-May-25 650 89.2644 16.15 91.1374 14.82 1.8730
17.00%2025A 3 01-Jun-25 681 101.6431 15.91 103.2598 14.89 1.6166
18.00%2025A 3 01-Jul-25 711 103.4420 15.86 104.8915 14.99 1.4494
11.00%2025A 10 01-Aug-25 742 91.5080 16.06 93.5271 14.80 2.0192
10.35%2025A 8 15-Oct-25 817 89.6207 16.03 91.8794 14.72 2.2587
06.75%2026A 5 15-Jan-26 909 81.9609 15.81 84.2999 14.50 2.3390
09.00%2026A 13 01-Feb-26 926 86.4460 15.69 88.8487 14.41 2.4027
05.35%2026A 15 01-Mar-26 954 78.5188 15.67 80.8857 14.37 2.3669
22.50%2026A 4 15-May-26 1,029 115.6320 15.41 117.4914 14.66 1.8594
11.00%2026A 11 01-Jun-26 1,046 89.6095 15.62 92.4462 14.29 2.8367
11.50%2026A 10 01-Aug-26 1,107 90.4315 15.58 93.1206 14.38 2.6890
11.40%2027A 8 15-Jan-27 1,274 88.9995 15.61 92.2483 14.30 3.2487
18.00%2027A 5 01-May-27 1,380 106.9092 15.49 109.6140 14.58 2.7048
11.75%2027A 10 15-Jun-27 1,425 89.1523 15.55 92.5670 14.29 3.4147
07.80%2027A 7 15-Aug-27 1,486 77.1912 15.57 80.4148 14.31 3.2236
20.00%2027A 5 15-Sep-27 1,517 113.7075 15.39 116.2411 14.62 2.5337
10.30%2027A 8 15-Oct-27 1,547 83.9338 15.61 87.4258 14.35 3.4919
11.25%2027A 10 15-Dec-27 1,608 86.6542 15.54 90.4778 14.23 3.8237
18.00%2028A 6 15-Jan-28 1,639 108.9798 15.16 112.2346 14.21 3.2548
10.75%2028A 10 15-Mar-28 1,699 85.2851 15.27 88.5913 14.17 3.3061
09.00%2028B 15 01-May-28 1,746 79.5795 15.14 81.2112 14.58 1.6317
09.00%2028A 15 01-Jul-28 1,807 79.3982 15.05 82.2781 14.09 2.8799
11.50%2028A 13 01-Sep-28 1,869 86.8112 15.30 89.8532 14.36 3.0419
13.00%2029A 15 01-Jan-29 1,991 91.5096 15.35 95.7116 14.15 4.2020
13.00%2029B 15 01-May-29 2,111 91.3906 15.28 96.1839 13.97 4.7933
20.00%2029A 7 15-Jul-29 2,186 119.5125 14.95 124.9323 13.75 5.4197
11.00%2030A 15 15-May-30 2,490 83.1727 15.02 86.7197 14.08 3.5470
11.25%2031A 12 15-Mar-31 2,794 83.6170 14.90 89.3408 13.52 5.7238
18.00%2031A 9 15-May-31 2,855 113.8106 14.93 121.0576 13.54 7.2470
12.00%2031A 10 01-Dec-31 3,055 86.4302 14.88 93.0450 13.40 6.6149
08.00%2032A 20 01-Jan-32 3,086 70.1835 14.16 74.8436 12.99 4.6600
18.00%2032A 10 01-Jul-32 3,268 116.5944 14.61 122.4191 13.59 5.8247
09.00%2032A 20 01-Oct-32 3,360 73.0021 14.38 79.4795 12.86 6.4774
11.20%2033A 15 15-Jan-33 3,466 84.1656 14.30 91.0532 12.86 6.8876
09.00%2033A 20 01-Jun-33 3,603 71.8295 14.44 79.7244 12.65 7.8949
13.25%2033A 20 01-Jul-33 3,633 94.1818 14.36 103.7524 12.58 9.5706
09.00%2033B 20 01-Nov-33 3,756 71.9113 14.29 80.0173 12.50 8.1059
13.25%2034A 20 01-Jan-34 3,817 94.94838 14.19 104.7356 12.43 9.7868
10.25%2034A 15 15-Sep-34 4,074 80.0867 13.79 87.8855 12.27 7.7988
11.50%2035A 20 15-Mar-35 4,255 86.0452 13.95 96.3869 12.08 10.3417
10.50%2039A 20 15-Aug-39 5,869 77.7559 14.01 87.1075 12.36 9.3516
12.00%2041A 25 01-Jan-41 6,374 89.5019 13.58 97.0372 12.42 7.5354
09.00%2043A 30 01-Jun-43 7,255 68.6256 13.60 74.8745 12.43 6.2488
13.50%2044A 30 01-Jan-44 7,469 99.1798 13.62 107.7003 12.45 8.5205
13.50%2044B 30 01-Jun-44 7,621 99.0405 13.63 107.5836 12.47 8.5431

12.50%2045A 30 01-Mar-45 7,894 91.9170 13.67 100.0903 12.48 8:1733
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