
<  91 Days <  3M 23.00% 21.00% 22.00% 22.00%
< 182 Days <  6M 20.00% 19.00% 19.50% 19.50%
< 364 Days <   1Y 17.00% 16.00% 16.50% 16.50%

07-Jan-25 <   2Y 28.50% 27.50% 28.00% 26.75%
15-May-26 <   3Y 27.50% 26.50% 27.00% 24.50%
15-Sep-27 <   4Y 26.50% 25.50% 26.00% 22.80%
15-Jan-28 <   5Y 25.00% 23.00% 24.00% 22.05%
01-Jan-29 <   6Y 22.50% 21.50% 22.00% 21.25%

15-May-30 <   7Y 22.00% 21.00% 21.50% 21.00%
15-May-31 <   8Y 21.50% 20.50% 21.00% 20.75%

01-Jul-32 <   9Y 21.00% 20.00% 20.50% 20.25%
15-Jan-33 < 10Y 20.00% 18.00% 19.00% 19.00%

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

185,745 0 bps

0 bps

0 bps

130,000

23.00% tu

16.99% tu

19.49% tu

04-Jul-23

55,434

June 28, 2023

14,323.1          WoW

0.7%

0.2%

0
0
0

+125
+250
+320
+195
+75
+50
+25
+25

0
N/A
N/A
N/A

07-Jul-23

13-Mar-2327-Jun-23

27-Jun-23

1,243.37

1,809.35

2,642.73

2,080.08

1,243.40

1,904.58

2,642.73

2,080.08 24.2%
38.0%

26.4%

0 50,000 100,000 150,000 200,000

Offered

Bids

Accepted

91 days 182 Days 364 Days

Auction Date    

319,492

Bond interest

T-Bond

T-Bill

Settlement Date             

The secondary market commenced continuing its 
sluggish movement but picked up during the 
latter part of the session with prevailing selling 
interest which resulted in the yield curve to edge 
up. Moreover, on the back of ultra-thin volumes 
and limited activities 01.07.2025 maturity traded 
at 28.50% while 15.05.2026 tenor changed hands 
at 27.50%. Meanwhile, 01.05.2027 and 
15.09.2027 maturities hovered between the 
range of 25.00% -26.00%. In the forex market the 
LKR marginally depreciated against the greenback 
recording at LKR 308.8.

"Selling interest emerges amidst 
limited activity"

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%

2200.0

2300.0

2400.0

2500.0

2600.0

2700.0

2800.0

2900.0

-280.0

-230.0

-180.0

-130.0

-80.0

-30.0

20.0

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, 
5,291

T-Bonds, 
9,032

22-Jun15-Jun8-Jun1-Jun25-May

191,910190,566189,556

167,319
161,216 14.0%

16.0%

18.0%

20.0%

22.0%

24.0%

26.0%

28.0%

30.0%

21-Jun-23 28-Jun-23

W.Avg 28.11%W.Avg

LKR As at May-23

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

184 days

364 days


