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Government Securities Secondary Market Trade Summary* 24.11.2020
Indicators 24.11.2020 23.11.2020
Total Turnover (Rs.Mn) 8,050 6,810
No of Trades 18 22
No of Securities Traded 11 10
No of Participants 14 15
No ISIN Tenure Security Opening C!osing H?ghest ngest szfrg;eg Volume Rs. No of
Type Yield % Yield % Yield % Yield % vield % Mn Trades
1 |LKA36421A228 0.16 Thill 4.75 4.75 4.75 4.75 4.75 350 1
2 |LKA36421B192 0.24 Thill 4.80 4.80 4.80 4.80 4.80 1,000 1
3 |LKB00821H019 0.68 TBond 4.85 4.85 4.85 4.85 4.85 500 1
4 |LKA364211106 0.79 Thill 4.92 4.95 4.95 4.92 4.94 1,000 2
5 |LKA36421J088 0.87 Thill 5.00 5.00 5.00 5.00 5.00 500 2
6 |LKB00721J157 0.89 TBond 5.05 5.04 5.05 5.04 5.05 2,000 4
7 |LKB00922G017 1.60 TBond 5.70 5.70 5.70 5.70 5.70 1,000 1
8 |LKB00922J011 1.85 TBond 5.85 5.85 5.85 5.85 5.85 500 1
9 |LKB00322L150 2.06 TBond 5.90 5.90 5.90 5.90 5.90 850 2
10 |LKB00323A151 2.14 TBond 6.00 6.00 6.00 6.00 6.00 250 2
11 |LKB005241157 3.81 TBond 6.49 6.49 6.49 6.49 6.49 100 1

* Transactions reported up to 4.15 pm on 24.11.2020 and represents (a) Inter Dealer Direct Participant (DDP) transactions (b) Transactions between DDP and Non DDP entities
above Rs.50 Mn, as reported through Bloomberg Electronic Trading Platform.

Yield Curve and Trade Volume 24.11.2020
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