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Excess Liquidity @ CBSL Holdings of GS
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& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

UNIT TRUST tsms | o

\ < 91 Days < 3M 16.15% 15.75% 15.95%  16.00%
/ . T-sills, <182 Days < 6M 15.00% 14.50% 14.75%  14.75%
3,851 <364 Days < 1Y 13.50% 13.00% 13.25% 13.25%

\ 07-Jan-25 < 2Y 15.10% 14.80% 14.95%  15.00%
15-May-26 < 3Y 15.00% 14.85% 14.93%  15.00%

15-Sep-27 < 4Y 15.00% 14.90% 14.95%  14.88%
01-May-28 < 5Y 14.95% 14.80% 14.88%  14.63%
15-Jul-29 < 6Y 14.50% 14.25% 14.38%  14.00%

First Capital

% First Capital Money Market Fund 2,838.10 2,838.10 19.09%

Excess Liquidity (LKR 'Bn)
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T-Bonds,
11,987

FOREIGN HOLDING (Lkr mn)
15-May-30 < 7Y 14.30% 14.10% 14.20% 13.75%
October 31 ,2023 15-May-31 < 8Y 1430% 14.25% 14.28% 13.38%
“Bullish optimism drives bond yields 15-Jan-33 < 10Y 14.25% 14.00% 14.13%  13.00%
159,161
154,075
I 146,172

lower”

Following the LKR 45.0Bn bond auction held
yesterday where all bids were rejected by the CBSL,
the secondary market displayed significant buying

IR

interest. Trading activity was notably at a healthy 26 5.0ct 120t 19-0ct 26.0ct %
level, leading to a decline in yields on the short to mid ~>ep e e e - 24-Oct-23  =4=31-Oct-23

end of the curve. During the day, on the short end of

the curve, 01.07.25 and 01.06.26 maturities traded at T-BILL AUCTION (g mn) Auction Date 25-Oct-23 T-BOND AUCTION (kg mn) Auction Date 30-Oct-23 MATURITY TABLE (k& mn)

14.90% and 14.95%, respectively. On the mid tenors,

01.05.27 and 15.09.27 maturities changed hands at N/A N/A Week ending 3-Nov-23
15.00% and 14.85%, while the 01.07.28, 01.07.29, and ﬂ 135.000 '
15.05.30 maturities inched lower to 14.80%, 14.40%, Offered ! I Rejected
and 14.25%, respectively. Moreover, CBSL announced o

an issue of LKR 145.0Bn T-Bills through an auction to Bids ﬁ 216,584 16.10% V H Bond interest

be held tomorrow, out of which LKR 65.0Bn is to be

raised from 91-day maturity, LKR 45.0Bn is expected 14.93% V - K 1 HT-Bond

to be raised from 182-day maturity while LKR 35.0Bn Accepted . 116,501
is to be raised from 364-day maturity. 13.02% ) - ® T-Bill

(] 100,000 200,000 300,000 10.75%2028'A’' 11.25%2031'A’
H 91 days i 182 Days 5364 Days Bids 14 Offered & Accepted

01-Jul-32 < 9Y 14.25% 14.00% 14.13% 13.38%
15-Mar-35 < 12Y N/A N/A N/A N/A

155,872 15-Aug-39 < 15Y N/A N/A N/A N/A

I 150,242 01-Jan-41 < 20Y N/A N/A N/A N/A




