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“Yields further descend amidst the upswing
in buying sentiment”

The secondary market yield curve continued to edge
down predominantly on the short to long tenor
driven by an active buying sentiment and a
noticeable influx of foreign interest witnessed across
the board with moderate trading volumes. On the
short end of the curve, 2026 maturities, including
01.02.26, 01.06.26 and 01.08.26 traded in the range
of 12.35%-12.10%, while 01.05.27 traded at 12.70%.
Meanwhile, on the mid end, 2028 maturities
including 15.03.28 and 01.07.28 changed hands in
between 13.10%-12.90% while 15.05.30 traded in the
range of 13.40%-13.30% and 01.07.32 closed the
week at 13.45%. Meanwhile in the forex market, LKR
continued to appreciate against USD and stood at
LKR 314.0 during the day whilst WoW appreciated
1.0%.

UNIT TRUSTS

First Capital Unit Trust Funds

First Capital Money Market Fund

First Capital Gilt Edge Fund
First Capital Wealth Fund

First Capital Equity Fund

Sell Price

LKR
2,964.83

2,284.67

1,661.54

2,213.20

01-Feb-24

Buy Price

LKR
2,964.83

2,284.67

1,661.50

2,102.54

Avg. Yield =4 CBSL Holdings of GS

15.72%

11.23%

Excess Liquidity (LKR 'Bn)

61.56%

29.46%
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OUTSTANDING STOCK [GSEC]

TOTAL (LKR Mn)

16,364.93

T-Bills,
I 4,107

T-Bonds,
12,258

FOREIGN HOLDING (ks mn) Wow 3.34%
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113,006 112,579
108,943
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BILLS AND BONDS YIELDS

Bid Offer Today Last Week ange (bps)

< 91 Days < 3M 12.00%

<182 Days < 6M 12.00%

<364 Days < 1Y 12.00%

01-Feb-26 < 2Y 12.20%

01-May-27 < 3Y 12.75%

15-Mar-28 < 4Y 13.00%

01-Jan-29 < 5Y 13.15%

15-May-30 < 6Y 13.30%

15-Jan-31 < 7Y 13.45%

01-Jan-32 < 8Y 13.45%

15-Jan-33 < 9Y 13.45%

01-Jan-34 <10Y 13.45%

15-Mar-35 < 12Y N/A

26-Jan-24 «=0=02-Feb-24 15-Aug-39 < 15Y N/A

01-Jan-41 < 20Y N/A

11.50%
11.50%
11.50%
12.00%
12.60%
12.90%
13.00%
13.15%
13.25%
13.25%
13.25%
13.25%
N/A
N/A
N/A

11.75%
11.75%
11.75%
12.35%
12.88%
13.18%
13.30%
13.38%
13.63%
13.63%
13.63%
13.63%
N/A
N/A
N/A

12.40%
12.50%
12.70%
13.08%
13.25%
13.55%
13.75%
13.95%
13.95%
14.10%
14.15%
14.15%
N/A
N/A
N/A

T-BILL AUCTION (kR mn)

Offered D
Accepted B

0 200,000

160,000

407,178

160,000

400,000 600,000

M91days & 182Days 364 Days

184 days
364 days

Auction Date 31-Jan-24

11.97% V  -138 bps

1220% V  -121 bps

12.00% V

-78 bps

T-BOND AUCTION ey
13.08% 2 o

11.25%2026 ‘A’ 11.50%2028 ‘B’
M Bids 14 Offered & Accepted

H Bond interest

 T-Bond

| T-Bill

MATURITY TABLE (kg mn)

Week ending 9-Feb-24

(ug, ¥x1) sBuipjoH 159D




