UNIT TRUSTS [ 09ul-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS
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’ 28.0% <182 Days < 6M 18.00% 15.00% 16.50%  19.50% -300

’ 26.0% <364 Days < 1Y 14.50% 13.00% 13.75%  16.50% -275
» 07-Jan-25 < 2Y 15.75% 15.00% 15.38%  28.00% -1262
T-BW 24.0% 3 15-May-26 < 3Y 15.50% 15.00% 15.25%  27.00% -1175
E) 9,032 22.0% 15-Sep-27 < 4Y 15.25% 15.00% 15.13%  26.00% -1087
: 15-Jan-28 < 5Y 15.00% 14.50% 14.75%  24.00% -925

: 20.0% 01-Jan-29 < 6Y 14.00% 13.50% 13.75%  22.00% -825
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FOREIGN HOLDING (Lkr mn)
. 15-May-30 < 7Y 14.00% 13.50% 13.75%  21.50% -775
july 10, 2023 18.0% 15-May-31 < 8Y 13.75% 13.25%  13.50% 21.00% -750
16.0% 01-Jul-32 < 9Y 13.50% 13.00% 13.25%  20.50% -725
"CBSL announces 1st bond auction 15-Jan-33 < 10Y 12.50% 11.75% 12.13%  19.00% -687

post IMF board level agreement" 191910 14.0% 15-Mar-35 < 12Y N/A N/A N/A N/A N/A

The secondary bond market observed buying interest TR 190,566 12.0% 15-Aug-39 < 15Y N/A N/A N/A N/A N/A
during the start of the trading proceedings with 01.06.25 ’ 188,985 ' 01-Jan-41 < 20Y N/A N/A N/A N/A N/A
maturity trading at 15.00% whilst 15.09.27 and 15.01.28 l 187,132 10.0%

maturities traded in the range of 14.75%-14.50% and I

14.50%-14.00%, respectively. However, with CBSL 8

expected to announce the 1st bond auction (since the

signing of the IMF board-level agreement) during the - -

latter part of the day, pre-bids for 15.09.27 and 15.01.28 | T-BILL AUCTION (kg mn) T-BOND AUCTION (kg mn) MATURITY TABLE (kr mn)
maturities observed selling interest and traded at 15.15% .

and 14.50%, respectively. With the CBSL announcement 29.99% 28.11%
of the LKR 100.0Bn bond auction, selling interest thinned E 140,000

in the market and buying interest emerged as the Offered

announced bond auction volume was better than the

investor expectations. On the back of the above 15.09.27 sig E 252,525 17.79% V ® Bond interest
1as

and 15.01.28 maturities bounced back and traded at

14.50% and 14.00% respectively. Meanwhile, CBSL 1593% V M T-Bond

ggnooBunc?fd a :KR EOO.O:noblogtS:i ;;ctlon todayr\]/vllth II.1KR Accepted 140,000 :::lzl
.0Bn offered under the 01.05.28 maturity whilst the o | T-Bill

remaining LKR 50.0Bn was offered from the 15.05.30 0 100,000 200,000 300,000 13.86% V 22.00%2024'A’ 18.00%2027'A’
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