UNIT TRUSTS [ 02-Mar23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity A CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 150.0

First Capital
% First Capital Money Market Fund 2,431.64 2,431.64 27.5%
m First Capital Gilt Edge Fund 1,920.47 1,920.47 21.3%
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DAILY [ First Capital Wealth Fund 1,053.29 1,053.26 -1.1% o0n ] .
FIXED INCOME |./i| First Capital Equity Fund 1,775.01 1,686.26 A
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T-Bills
4 3,'51’ < 91Days < 3M 29.50%  29.00% 29.25%  29.50% -
’ 1 32.0% <182 Days < 6M 28.70% 28.25% 28.48% 28.50%
<364 Days < 1Y 27.75%  27.00% 27.38% 27.50%
) ’ 30.0% 15-Jan-25 < 2Y 32.50% 31.50% 32.00% 32.25%
.0% . =
T-Bonds, ; 15-May-26 < 3Y 29.50% 28.50% 29.00% 29.40%

9,020 28.0% ' 15-Sep-27 < 4Y 29.00% 28.00%  28.50% 29.15%
e 15-Jan-28 < 5Y 28.50% 27.50%  28.00% 28.00%

FOREIGN HOLDING () 26.0% 01-Jan-29 < 6Y 27.75% 26.75%  27.25% 26.75%
. 15-May-30 < 7Y 26.00% 25.00%  25.50% 26.00%

15-May-31 < 8Y 26.00% 25.00%  25.50% 25.75%

24.0% 01-Jul-32 < 9Y 25.75% 24.75% 25.25%  25.50%

"Policy rates raised by 100bps 15-Jan-33 < 10Y 24.75% 22.75%  23.75% 24.00%
whilst secondary market active o 22.0% 15-Mar-35 < 12Y N/A  N/A N/A  N/A
25,471 25,477 25,442

" 15-Aug-39 < 15Y N/A N/A N/A N/A
moderate volumes 20.0% 24-Feb-23 =+=03-Mar-23 01-Jan-41 < 20Y N/A N/A N/A N/A

A Q& A A
In a surprising move today, CBSL raised »on e e

the Standing deposit faciIity rate (SDFR) 25-Jan 1-Feb 8-Feb 16-Feb 23-Feb
and standing lending facility rate (SDLR)

respectively.  Meanwhile, on the

secondary market moderate volumes 29.37% Week ending  10-Mar-23

was observed during the day as 15.09.27 **4‘- 85,000
. . Offered
maturity traded at 27.70% whilst

15.05.26 maturity traded at 26.60%. 167,952 ER  29-59% ® Bond interest
Bids

85,000 TP 28.64% i 4 T-Bond 254,308
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Accepted

364 days 27.64% . o
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