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19.0% < 91Days < 3M 14.70% 14.50% 14.60%  14.70% -10
‘— T-Bills, <182 Days < 6M 14.50% 14.10% 14.30%  14.25% +5
4,008 <364 Days < 1Y 14.00% 13.00% 13.50%  13.50% 0
\ 17.0% v, a8 01-Jul-25 < 2Y 13.75% 13.50% 13.63%  13.75% -12
T-Bonds, 01-Jun-26 < 3Y 14.00% 13.90% 13.95%  14.15% 20
11,917 15-Sep-27 < 4Y 14.15%  14.00% 14.08%  14.35% 27
15.0% 15-Jul-28 < 5Y 14.20% 14.10% 14.15%  14.40% -25
N FOREIGN HOLDING e Wow aa% W 15-Jul-29 < 6Y 14.35% 14.25% 14.30%  14.40% -10
15-May-30 < 7Y 14.35% 14.25% 14.30%  14.40% -10
December 6, 2023 13.0% 15-May-31 < 8Y 14.35% 14.25% 14.30%  14.40% -10
01-Jul-32 < 9Y 14.35% 14.25% 14.30%  14.40% -10
"Auction fully subscribed; 03M and 15-Jan-33 <10Y 14.35% 14.25% 14.30%  14.00% +30
06M attracts higher reception” HE 1.0% 15-Mar-35 <12Y N/A N/A N/A N/A N/A
8 P Ll 15-Aug-39 < 15Y N/A N/A N/A N/A N/A
CBSL conducted the first T-Bill auction for the 130,596 o 01-Jan-41 <20Y N/A N/A N/A N/A N/A
month raising LKR 185.0Bn and fully accepted the [ I I 9.0%
total offered. However, both 03M and 06M I R S - N\ S N )
2-Nov 9-Nov 16-Nov 23-Nov 30-Nov 29-Nov-23 =¢=06-Dec-23

tenors enticed an oversubscription by over LKR
32.0Bn each amidst higher bids while only LKR
5.2Bn was accepted from 1Yr maturity.
Accordingly, weighted average yield rates nudged
down across the board with 03M and 06M closing
at 14.67% (-19bps) and 14.38% (-14bps),
respectively. However, 1Yr maturity declined
marginally by 1bps to close at 12.88%.
Meanwhile, activities in the secondary market
came to a total standstill with limited trades. Post
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91 days 14.67% V -19  bps

14.48% [T 14.52%

185,000

auction, 03M tenor observed trades between 1438% V -14  bps 2 ~ ~ ~
14.68%-14.60%. On the forex side, rupee Accepted E 185,000 -:: e ~: ,
remained steady at LKR 328.0 against the 12.88% V -1 bps & 8 ‘ 8 8 8

0 100,000 200,000 300,000 400,000 11.40%2027 X 11.50%2028 ‘A’

m91 days 14182 Days 364 Days

Lgreenback.

M Bids w1 Offered @ Accepted




