
<  91 Days <  3M 25.75% 25.00% 24.50% 24.50%

< 182 Days <  6M 25.50% 24.50% 24.50% 24.50%

< 364 Days <   1Y 23.00% 22.00% 22.50% 22.50%

01-Jul-25 <   2Y 29.00% 28.50% 28.50% 28.50%

15-May-26 <   3Y 28.00% 27.00% 27.50% 27.50%

15-Sep-27 <   4Y 26.75% 26.25% 26.50% 26.50%

15-Jan-28 <   5Y 25.50% 25.00% 25.50% 25.50%

15-Jul-29 <   6Y 24.00% 23.00% 24.50% 24.50%

15-May-30 <   7Y 23.75% 22.75% 23.50% 23.50%

15-May-31 <   8Y 23.50% 22.50% 23.50% 23.50%

01-Jul-32 <   9Y 22.50% 21.50% 22.50% 22.50%

15-Jan-33 < 10Y 22.50% 21.50% 23.75% 23.75%

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

207,111 +19 bps

+8 bps

+18 bps

29-May-23

1,157.92

1,679.44

2,588.00

2,037.68

1,157.95

1,767.83

2,588.00

2,037.68 23.8%
2.1%

26.6%

2-Jun-23

13-Mar-2324-May-23

0
0

N/A

N/A
N/A

0
0
0
0
0

0
0
0
0
0

May 29, 2023

14,118.3         WoW

7.1%

0.2%

160,000

25.66% p

22.97% p

25.30% p

26-May-23

124,865

0 100,000 200,000 300,000

Offered

Bids

Accepted

91 days 182 Days 364 Days

Auction Date    

301,984

44,861

Bond interest

T-Bond

T-Bill

Settlement Date             

Secondary market activities continued to remain 
weary recording thin volumes as market 
participants awaited clarity on the DDO 
proceedings while mixed activities were enticed 
during the day. Accordingly, selling interest was 
observed on 2026 and 2027 tenors where 
15.05.2026 traded at 28.25% while 15.05.2027 
traded at a range of 26.60%-26.75%. However, 
buying interest too surfaced in the market as 
01.07.2032 traded at 22.00%. Meanwhile, CBSL 
has announced to issue bills worth LKR 160.0Bn 
at the weekly primary auction which is 
scheduled to take place on 31st May-23. In the 
forex market, LKR further appreciated during the 
day against the greenback as it closed at LKR 
299.1 compared to previous closing of LKR 303.1

“Weary sentiment extends amidst 
mixed activities”

EXCESS LIQUIDITY AND CBSL HOLDINGSUNIT TRUSTS

First Capital Money Market Fund

First Capital Gilt Edge Fund

First Capital Equity Fund

First Capital Wealth Fund

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

BILLS AND BONDS YIELDS
Change (bps)

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

91 days

Auction Date                   

29.99%

2600.0
2610.0
2620.0
2630.0
2640.0
2650.0
2660.0
2670.0
2680.0
2690.0

-150.0

-100.0

-50.0

0.0

50.0

100.0

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
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T-Bills, 
5,086
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9,032
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