UNIT TRUSTS | 22-Aug-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS
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T-Bills, < 91 Days < 3M 18.00% 17.00% 17.50% 17.50%

5712 ' <182 Days < 6M 15.50% 14.50%  15.00% 15.00%

\/ <364 Days < 1Y 13.50% 13.00%  13.25% 13.25%

. 07-1an-25 < 2Y 13.75% 13.00%  13.38% 13.38%

A T-Bonds, ' 15-May-26 < 3Y 13.25% 13.00%  13.13% 13.13%
9,276 15-Sep-27 < 4Y 13.10% 12.90%  13.00% 13.00%
: . 01-May-28 < 5Y 13.00% 12.80%  12.90% 12.90%

‘ 15-Jul-29 < 6Y 13.00% 12.70%  12.85% 12.85%

FOREIGN HOLDING (Lkr mN) WoWw

’ 15-May-30 < 7Y 13.00% 12.50% 12.75%  12.75%
K 15-May-31 < 8Y 13.00% 12.30% 12.65% 12.65%

August 23, 2023 y
01-Jul-32 < 9Y 13.00% 12.25% 12.63% 12.63%

“Secondary market uncertain ahead 15-Jan-33 < 10Y 13.00% 12.00% 12.50%  12.50%
of tomorrow’s policy meeting” 182,462 : 15-Mar-35 < 12Y N/A N/A N/A N/A
The secondary market witnessed mixed activities y 176 489 174,550 15-Aug-39 <15Y N/A N/A N/A N/A
during the day as the overall market was divided on ! 01-Jan-41 <20Y N/A N/A N/A N/A
CBSL maintaining rates or going for a further cut at I .
S

tomorrow’s policy meeting. Selling interest was 20-1ul 27-1ul 3A 10.A 1A ) )
observed on mid tenure 01.06.25 and 01.07.25 i i ug "Aug Aug 16-Aug-23 =#=23-Aug-23

maturities, which traded in the range of 13.50%-

13.70% whilst 15.09.27 maturity recorded trades T-BILL AUCTION (g mn) Auction Date 23-Aug-23 T-BOND AUCTION (kr mn) Auction Date 13-Jul-23 MATURITY TABLE (kg mn)
between 13.00%-13.10%. However, buying interest
emerged on the longer tenure maturity of 15.05.30 - Week endin 01-Sep-23
W.A W.Av 0 g p
trading at 12.50% during the day. Meanwhile, at the 15.74% £ 15.67% .
weekly treasury bill auction, CBSL accepted 96.0% of Offered 130,000
the offered LKR 130.0Bn, with full acceptance of 91-
day and 182-day maturities. Furthermore, weighted 203.901 17.97% A H Bond interest
average yields budged up at the today’s auction after ! -
4-consecutive weeks with 91-day maturity recording - o - k=) )
the biggest increase of 42bps to 17.97%, whilst the LA CET 15.03% A § MT-Bond
182-day and 364-day maturities weighted average Accepted 124,790 )

yields increased by 16bps to 15.03% and 12bps to 13.31% A 09.00%2028 'B’ 10052030 %
13.31%, respectively. 0 100,000 200,000 300,000 : .
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