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TOTAL (LKR Mn) 18,775.90 Wow 0.47%
<182Days < 6M 7.75%  7.60% 7.68%  8.20% -53
T-Bills, 11.0%
3,929 <364Days < 1Y 800%  7.85% 7.93%  8.40% -48
_ 10.5% 01-May-27 < 2Y 8.50%  8.40% 8.45%  9.00% -55
15-May-28 < 3V 895%  8.85% 8.90%  9.70% -80
10.0%
15Jun29 < 4y 9.55%  9.45% 9.50%  10.15% -65
9.5% 15-May-30 < 5Y 9.75%  9.65% 9.70%  10.30% -60
May 28, 2025 T-Bonds, 15-Mar31 < 6Y 9.95%  9.85% 9.90%  10.70% -80
0 14,846 9.0% 15-Dec32 < 7V 10.25% 10.10%  10.18% 10.75% 57
01-Jun-33 < 8Y 10.50%  10.25% 10.38%  10.95% -58
P . ” FOREIGN HOLDING (s mn) Wow 0.61% 8.5%
‘Auction yields dip, yield curve holds steady 01-Jan-34 < 9Y 1060% 10.40%  10.50%  11.00% -50
After the Overnight Policy Rate cut, CBSL held its first weekly T- 8.0% 15-Mar-35  <10Y 10.60%  10.50% 10.55%  11.05% -50
Bill auction today, fully raising the offered LKR 162.5Bn. Notably, — CmEy QL A WA N/A N/A N/A
weighted average yield rates came across the board with 3M T- 7S 91,753 T 7.5% 21-May-25 =O=28-May-25 / / / /
Bill falling by 10bps and the 6M and 12M bills falling by 20bps ’ ‘ 85,676 15-Aug-39  <15Y N/A N/A N/A N/A N/A
and 31bps, respectively. Accordingly, the weighted average ar N/A
yields for 3M, 6M and 12M T-Bills stood at 7.55%, 7.77% and 70% o a0 e LIS 20Y e O NA- A /
7.98%, respectively. 16-Apr 24-Apr 30-Apr 8-May 15-May 22-May EOP S ;) = & & & A 4 S
The secondary market witnessed mixed activity today, with
yields on short- to mid-tenor maturities declining, while mid- to
long-tenor yields remained broadly unchanged, resulting in high
market volumes. Accordingly, the 01.05.2028 and 01.07.2028 | T-BILL AUCTION wawmn) T-BOND AUCTION (i mn) MATURITY TABLE (uxr mn)
maturities traded at the rate of 9.00% whilst 15.10.2028 and N
15.06.2029 traded at the rates of 9.07% and 9.50%, respectively. I T — I eex encing o 5
Furthermore, 15.09.2029, 15.12.2029 and 15.05.2030 changed .:' 162,500
hands at the rates of 9.52%, 9.55% and 9.65%, respectively. Offered YR
Additionally, 15.03.2031 and 15.12.2032 traded at the rates of .:: 7.55% v .10 bps .
9.90% and 10.20%. In the forex market, the LKR depreciated Bids 375,302 ':"": interest 149,467
marginally against the greenback, closing at LKR 299.7/USD, 2.97% v 20 bps ] § § “_";;"
compared to the previously seen rate of 299.6/USD. Meanwhile, |  accepted ': 162500 g g g
overnight liquidity in the banking system contracted to LKR 798% ¥ 31 bes
196.1Bn from LKR 203.2Bn in the previous session. 09.00%2028 A" 11.00%2029 8" 10.25%2034 X'
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