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"CBSL auction fully subscribed, interest
mainly on 91-day maturity"

At the weekly CBSL auction that took place today for
LKR 170.0Bn, CBSL fully accepted the offered LKR
170.0Bn, with majority accepted from the 91-day
maturity (with an acceptance rate of 157.0% cf.
offered LKR 70.0Bn). Furthermore, despite the
higher acceptance, weighted average yields of the
91-day maturity declined by 04bps to 18.12% whilst
the 364-day maturity also recorded a slight decline
by 03bps to 13.32%. However, despite the relatively
higher rate of acceptance compared to the 364-day
maturity (74.5% cf. 38.5%, respectively) weighted
average yields of the 182-day maturity inclined
marginally by 19bps to 15.38%. Meanwhile at the
secondary market, slightly higher quotes were
observed on the T-bills after the CBSL increased the
cut-off rates at the auction held today. Therefore,
light activities were observed on the 182-day and
365-day maturities, which traded at 16.00% and
14.00%, respectively.
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EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity @ CBSL Holdings of GS
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MATURITY TABLE (kr mn)
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