
<  91 Days <  3M 9.30% 9.20% 9.25% 9.20% 9.25%

< 182 Days <  6M 9.55% 9.45% 9.50% 9.45% 9.50%

< 364 Days <   1Y 10.10% 9.90% 10.00% 9.90% 10.00%

15-Oct-28 <   2Y 10.70% 10.60% 10.65% 10.68% 10.65%

15-Sep-29 <   3Y 11.10% 10.95% 11.03% 10.98% 11.03%

15-Oct-30 <   4Y 11.45% 11.35% 11.40% 11.20% 11.40%

01-Dec-31 <   5Y 11.65% 11.55% 11.60% 11.40% 11.60%

01-Oct-32 <   6Y 11.85% 11.75% 11.80% 11.70% 11.80%

01-Nov-33 <   7Y 12.00% 11.90% 11.95% 11.90% 11.95%

15-Oct-34 <   8Y 12.20% 12.15% 12.18% 12.03% 12.18%

15-Jun-35 <   9Y 12.25% 12.15% 12.20% 12.10% 12.20%

15-Aug-36 < 10Y 12.35% 12.25% 12.30% 12.18% 12.23%

01-Jul-37 < 11Y 12.35% 12.25% 12.30% 12.18% 12.23%

15-Aug-39 < 13Y 12.40% 12.25% 12.33% 12.23% 12.30%

80,000

9.26% p +1 bps 9.44%

9.44% p +3 bps 9.95%

9.95% tu 0 bps 0.00%
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Auction Date    

82,085
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Bond interest
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EXCESS LIQUIDITY AND CBSL HOLDINGSUNIT TRUSTS

First Capital Money Market Fund

First Capital Wealth Fund

First Capital Unit Trust Funds                                   Sell Price                   Buy Price                          Avg. Yield    

BILLS AND BONDS YIELDS
Change (bps) compared to

T-BILL AUCTION (LKR MN) MATURITY TABLE (LKR MN)

91 days

Auction Date                   

TOTAL (LKR Mn)

OUTSTANDING STOCK [GSEC]

FOREIGN HOLDING (LKR MN)

Week ending 

LKR

Tenure Bid           Offer Today  |  Last Week | Yesterday 

T-Bills, 2,378

T-Bonds, 16,492

WoW

T-BOND AUCTION (LKR MN) 
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PDMO’s Treasury Bond auction took centre stage today
while the secondary market withstood a lacklustre trading
session. Investor sentiment appeared mixed prompting
the yield curve to remain largely anchored. Moreover,
trading volumes were constrained amid limited investor
participation. At the short end of the yield curve,
15.09.2029 traded between 10.95% to 11.02%. Further
along the curve, 15.10.2030 traded at 11.40% while
01.12.2031 changed hands between 11.55% to 11.60%.
Activity was also visible on select mid-tenors with
01.11.2033 trading at 11.95% and 15.10.2034 changing
hands at 12.15%. The PDMO concluded the scheduled
bond auction, raising a total of LKR 80.7Bn, lower than the
initial offer of LKR 100.0Bn. The 2029 and 2031 maturities
bearing coupons of 11.00% and 12.00% raised LKR 20.0Bn
and LKR 30.0Bn respectively, on par with the initial offer.
The 2036 maturity, with a coupon rate of 10.85% raised
LKR 30.7Bn, lower than the initial offer of LKR 50.0Bn. On
the external front, the LKR marginally depreciated against
the USD, standing at LKR 330.98/USD, compared to LKR
330.85/USD seen earlier. Market liquidity in the banking
system slightly expanded to LKR 400.82Bn compared to
LKR 398.95Bn recorded previously.

“Trading turns tepid amid T-Bond 
auction”

First Capital Money Plus Fund 

11.67%W.Avg

FCEF

FCGEF

FCMMF

FCWF

FCMPF

FCFIFFirst Capital Fixed Income Fund

12.33%W.Avg
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11.70%2034 ‘A’ 10.75%2037 ‘A’

Accepted

11.00%W.Avg

Phase two results of the T-Bond 
auction will be updated following 

the phase two auction.
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