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“Auction yields slump down

across the board”

At the weekly T-Bill auction held today, total
offered amount of LKR 160.0Bn was fully accepted
with 03M and 06M tenors experiencing higher
reception with an acceptance recorded above the
total offered for each maturity. Meanwhile,
auction yields edged down registering a modest
dip across the board. Accordingly, weighted
average yield of 03M closed at 18.16% (-30bps)
while 06M and 1Yr tenors budged down to
15.19% (-17bps) and 13.35% (-23bps),
respectively. Meanwhile, in the secondary market
activities turned dry as investors took a wait-and-
see approach awaiting the outcome of the phase-
Il of today’s bill auction. However, during the day
01.05.2028 witnessed trades taking place at
14.20% amidst thin volumes
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< 91 Days < 3M
<182 Days < 6M
<364 Days < 1Y
07-Jan-25 < 2Y
15-May-26 < 3Y
15-Sep-27 < 4Y
01-May-28 < 5Y
15-Jul-29 < 6Y
15-May-30 < 7Y
15-May-31 < 8Y
01-Jul-32 < 9Y 14.00% 13.00% 13.50% 13.50%
15-Jan-33 < 10Y 13.75% 12.50% 13.13% 13.13%
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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