
<  91 Days <  3M 8.00% 7.70% 7.85% 7.85%

< 182 Days <  6M 8.30% 8.10% 8.20% 8.10%

< 364 Days <   1Y 8.70% 8.60% 8.65% 8.45%

01-May-27 <   2Y 9.60% 9.50% 9.55% 9.35%

15-Mar-28 <   3Y 10.05% 9.95% 10.00% 10.10%

15-Jun-29 <   4Y 10.55% 10.45% 10.50% 10.50%

15-May-30 <   5Y 10.90% 10.65% 10.78% 10.65%

15-Mar-31 <   6Y 11.00% 10.80% 10.90% 10.70%

07-Dec-32 <   7Y 11.10% 10.90% 11.00% 10.95%

01-Jun-33 <   8Y 11.10% 10.90% 11.00% 11.13%

01-Jan-34 <   9Y 11.20% 10.90% 11.05% 11.15%

15-Mar-35 < 10Y 11.25% 11.00% 11.13% 11.25%

15-Jan-37 < 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

139,309 0 bps

0 bps

0 bps
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CBSL Holdings of GS Excess Liquidity

FCMMF

FCWF

LKR
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At the close of the week, the secondary market yield
curve experienced mixed trading activity generating
low volumes, following yesterday’s T-Bond auction.
In the belly-end of the curve, the 15.09.2027 and
15.03.2028 maturities were traded at rates of 9.78%
and 10.05%, respectively. Meanwhile, the
15.10.2028 and 15.12.2028 maturities recorded
trades within range of 10.25% to 10.30%. Further
along the curve, 15.09.2029 and 15.12.2029
maturities traded between 10.55% to 10.64%. In the
forex market, the LKR strengthened against the
greenback, closing at LKR 298.9/USD, compared to
the previous day’s rate of 301.2/USD. Conversely,
LKR depreciated against other major currencies such
as GBP, EUR, JPY and AUD. Meanwhile, overnight
liquidity in the banking system decreased to LKR
61.7Bn, down from LKR 135.3Bn in the prior session.

"Mixed activity arises following the T-Bond auction”

First Capital Money Plus Fund FCMPF

97,85594,76993,355
79,26978,93980,433

3-Apr27-Mar20-Mar13-Mar6-Mar27-Feb

11.00%2029 ‘B’ 10.25%2034 ‘A’

1
8

8
,6

4
0

8
6

,3
6

0

75,000

2
5

,0
0

0

75,000

2
5

,0
0

0

Bids Offered Accepted

11.21%W.Avg10.64%W.Avg


