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Government Securities Secondary Market Trade Summary* 03.06.2021
Indicators 03.06.2021 02.06.2021
Total Turnover (Rs.Mn) 1,454 32,660
No of Trades 8 48
No of Securities Traded 5 11
No of Participants 7 18
No ISIN Tenure Security Opening C!osing H?ghest ngest as;grg;e: Volume Rs. No of
Type Yield % Yield % Yield % Yield % vield % Mn Trades
1 |[LKB00922G017 1.08 TBond 5.05 5.05 5.05 5.05 5.05 54 1
2 |LKB00523C152 1.78 TBond 6.00 6.00 6.00 6.00 6.00 250 1
3 |LKB011231017 2.25 TBond 6.22 6.22 6.22 6.22 6.22 250 1
4 |LKB00323K150 2.45 TBond 6.33 6.33 6.33 6.33 6.33 400 3
5 |LKB01225E019 3.91 TBond 7.01 7.00 7.01 7.00 7.01 500 2

* Transactions reported up to 4.00 p.m on 03.06.2021 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.

7.50

Yield Curve and Trade Volume 03.06.2021

7.00

6.50

6.00

5.50

5.00

1.08

©
N
-

i Volume Rs. Mn

wn
~

N

Tenure (Years)

——Closing Yield %

2.45

——\Weighted Average Yield %

3.91

550

440

330

220

110

Volume (Rs. Mn)




