
<  91 Days <  3M 9.05% 8.95% 9.00% 9.00% 9.00%

< 182 Days <  6M 9.35% 9.25% 9.30% 9.30% 9.30%

< 364 Days <   1Y 9.80% 9.70% 9.75% 9.70% 9.75%

01-Jul-28 <   2Y 10.30% 10.20% 10.25% 10.10% 10.15%

15-Sep-29 <   3Y 10.70% 10.60% 10.65% 10.40% 10.50%

01-Aug-30 <   4Y 11.15% 11.05% 11.10% 10.75% 10.85%

15-May-31 <   5Y 11.35% 11.25% 11.30% 10.90% 11.00%

01-Oct-32 <   6Y 11.70% 11.50% 11.60% 11.20% 11.25%

01-Jun-33 <   7Y 11.80% 11.70% 11.75% 11.55% 11.60%

15-Oct-34 <   8Y 12.00% 11.95% 11.98% 11.80% 11.90%

15-Jun-35 <   9Y 12.05% 11.95% 12.00% 11.80% 11.90%

15-Aug-36 < 10Y 12.10% 12.00% 12.05% 11.90% 11.95%

01-Jul-37 < 11Y 12.15% 12.00% 12.08% 12.00% 12.00%

15-Aug-39 < 13Y 12.20% 12.00% 12.10% 12.08% 12.08%

80,000

9.03% p +7 bps 9.03%

9.24% q -3 bps 9.24%

9.77% q -4 bps 9.77%
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Stemming from the cautious investor sentiment due to
geopolitical escalations, short-to-belly end of the yield curve
saw some upward movement by approximately 10-20bps.
However, the long end of the yield curve held broadly
unchanged. Meanwhile, the trading volumes were high in the
secondary market. Over the short end, 15.03.2028 traded at
10.10%, while 01.09.2028, 15.10.2028 and 15.12.2028 traded
within the range of 10.25%-10.40%. At 2029 segment, both
15.09.2029 and 15.12.2029 maturities changed hands at
10.70%. Moving ahead, 15.05.2030 and 01.07.2030 traded at
10.90% and 10.95% respectively, while 01.08.2030 saw
trading between 10.95%-11.10% and 15.10.2030 was dealt
between 11.05%-11.20%. Furthermore, 01.12.2031 traded
between 11.52%-11.60% and 01.11.2033 bond was quoted at
11.85%. Towards the belly end, 15.06.2034, 15.09.2034 and
15.10.2034 traded within the range of 11.96%-12.00%. Finally,
15.08.2036 bond traded at 12.00%. On the external front, the
LKR depreciated against the USD, standing at LKR 328.68/USD,
compared to LKR 328.60/USD seen earlier. Market liquidity in
the banking system expanded to LKR 381.40Bn compared to
LKR 366.11Bn recorded previously.

“Short-to-belly end of the yield 
curve nudges up, while the long end 

remains steady”
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