
<  91 Days <  3M 8.75% 8.65% 8.70% 9.00%

< 182 Days <  6M 9.10% 9.00% 9.05% 9.30%

< 364 Days <   1Y 9.10% 9.00% 9.05% 9.50%

01-Jun-26 <   2Y 9.80% 9.70% 9.75% 9.75%

01-May-27 <   3Y 10.25% 10.15% 10.20% 10.20%

01-May-28 <   4Y 10.70% 10.60% 10.65% 10.60%

15-Jul-29 <   5Y 11.30% 11.10% 11.20% 11.00%

15-May-30 <   6Y 11.65% 11.55% 11.60% 11.53%

15-May-31 <   7Y 11.85% 11.75% 11.80% 11.70%

01-Jul-32 <   8Y 12.00% 11.85% 11.93% 11.90%

15-Jan-33 <   9Y 12.20% 12.00% 12.10% 12.18%

01-Jan-34 < 10Y 12.50% 12.10% 12.30% 12.30%

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

370,654 -28 bps

-26 bps

-28 bps

 

3,087.10 10.92%

21-May-24

3,087.10

13.63%

44.56%

13.74%

7.05%1,007.13

0

N/A

N/A

-30

-25

-45

0

-8

160,000

31-May-24

13-May-24

0

+5

+20

+7

+10

+3

N/A

21-May-24

9.29% q

9.17% q

27-May-24
160,000

8.76% q

-1.49%

2,351.61

1,896.05 1,896.00

2,597.86 2,467.97

May 22, 2024

16,574.06    WoW 0.45%

2,351.61

1,007.13

First Capital Equity Fund

First Capital Gilt Edge Fund

FCEF

FCGEF

0 100,000 200,000 300,000 400,000

Offered

Bids

Accepted

91 days 182 Days 364 Days

Auction Date    

183,767

18,091Bond interest

T-Bond

T-Bill

Settlement Date             

EXCESS LIQUIDITY AND CBSL HOLDINGSUNIT TRUSTS

First Capital Money Market Fund

First Capital Wealth Fund

First Capital Unit Trust Funds                                   Sell Price                   Buy Price Avg. Yield    

BILLS AND BONDS YIELDS Change (bps)

T-BILL AUCTION (LKR MN) MATURITY TABLE (LKR MN)

91 days

Auction Date                   

11.01%

TOTAL (LKR Mn)

OUTSTANDING STOCK [GSEC]

FOREIGN HOLDING (LKR MN)

Week ending 

LKR

Tenure Bid           Offer Today    Last Week

T-Bills, 
3,872

T-Bonds, 
12,702

W.Avg 11.85%W.Avg

WoW

T-BOND AUCTION (LKR MN) 

364 days

184 days

2600.0

2610.0

2620.0

2630.0

2640.0

2650.0

2660.0

0.0

50.0

100.0

150.0

200.0

250.0

Ex
ce

ss
 L

iq
ui

di
ty

 (L
KR

 'B
n) CBSL H

oldings (LKR 'Bn)

CBSL Holdings of GS Excess Liquidity

FCMMF

FCWF

LKR

8.0%

9.0%

10.0%

11.0%

12.0%

13.0%

14.0%

15-May-24 22-May-24

09.00%2028 ‘B’ 11.00%2030 ‘B’ 09.00%2032 ‘A’

101,503

86,963

65,415

15,000

25,000

30,000

15,000

25,000

30,000

Bids Offered Accepted

12.17%W.Avg

75,85477,001
84,12984,837

89,267

17-May10-May3-May26-Apr19-Apr

The secondary market yield curve broadly
remained unchanged, pivoting from the buying
sentiment displayed during the previous
session, backed by moderate activity. Trades
were witnessed across the board whilst, short
tenor maturities 2026, traded between the
range of 9.90%-9.80% and 15.09.27 maturity
traded at 10.30%. Moreover, 2028 maturities,
15.01.28 traded at 10.50%, 01.07.28 traded at
10.72%, 15.12.28 traded at 10.80%.
Furthermore 01.10.32 traded at 11.80%.
Moreover, CBSL overnight liquidity figure
improved during the day and recorded at LKR
194.4Bn whilst, CBSL holdings remained
stagnant at LKR 2,655.6Bn. On the external side
LKR broadly remained stagnant against the
green back recording at LKR 299.7.

“Yield curve broadly rests as market eases”

First Capital Money Plus Fund FCMPF


