
<  91 Days <  3M 28.75% 27.75% 28.25% 28.50%
< 182 Days <  6M 27.50% 26.50% 27.00% 27.25%
< 364 Days <   1Y 26.25% 25.25% 25.75% 26.25%
07-Jan-25 <   2Y 32.00% 31.50% 31.75% 29.75%
15-May-26 <   3Y 29.00% 28.50% 28.75% 27.25%
15-Sep-27 <   4Y 28.25% 27.25% 27.75% 26.25%
15-Jan-28 <   5Y 26.00% 25.50% 25.75% 25.75%
01-Jan-29 <   6Y 25.00% 24.00% 24.50% 25.25%
15-May-30 <   7Y 24.50% 23.50% 24.00% 24.50%
15-May-31 <   8Y 24.00% 23.00% 23.50% 24.00%
01-Jul-32 <   9Y 23.00% 22.00% 22.50% 23.50%
15-Jan-33 < 10Y 23.00% 20.00% 21.50% 21.50%
15-Mar-35 < 12Y N/A N/A N/A N/A
15-Aug-39 < 15Y N/A N/A N/A N/A
01-Jan-41 < 20Y N/A N/A N/A N/A
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Selling interest continued on the
secondary market where 01.07.25
maturity was seen trading at 32.00%
generating moderate volumes.
Meanwhile, only 61.3% of the total
offered of LKR 180.0Bn was accepted at
the bond auction held today, where LKR
110.0Bn offered from 01.05.27 was fully
accepted at a weighted average yield of
28.11% whilst most of the bids for the
shorter tenure, 15.11.24 maturity were
rejected and only LKR 441.0Mn got
accepted at a weighted average yields of
29.99%.

"CBSL fully accepted the mid tenor at 
the bond auction"

EXCESS LIQUIDITY AND CBSL HOLDINGSUNIT TRUSTS
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BILLS AND BONDS YIELDS
Change (bps)

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

91 days

Auction Date                   

184 days

364 days

29.99%

2580.0

2590.0

2600.0

2610.0

2620.0

2630.0

2640.0

-150.0
-100.0
-50.0
0.0

50.0
100.0
150.0
200.0
250.0

Ex
ce
ss
 L
iq
ui
di
ty
 (L
KR

 'B
n)

CBSL H
oldings (LKR 'Bn)

Excess Liquidity CBSL Holdings of GS

TOTAL (LKR Mn)

OUTSTANDING STOCK [GSEC]

FOREIGN HOLDING (LKR MN)

Week ending 

LKR

Tenure Bid              Offer Today     Last Week

T-Bills, 
4,418

T-Bonds, 
9,070

9-Mar2-Mar23-Feb16-Feb8-Feb

51,603
44,471

32,470
25,46525,442 20.0%

22.0%

24.0%

26.0%

28.0%

30.0%

32.0%

34.0%

08-Mar-23 14-Mar-23

W.Avg 28.11%W.Avg

LKR As at Nov-22

WoW

T-BOND AUCTION (LKR MN) 

FCWF

FCGEF

FCMMF

FCEF

22.00%2024'A' 18.00%2027'A'

77,517

189,362

70,000

110,000

441

110,000

Bids Offered Accepted


