UNIT TRUSTS | 28-Mar23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity @ CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 50.0

First Capital
% First Capital Money Market Fund 2,477.83 2,477.83 27.5%
m First Capital Gilt Edge Fund 1,959.02 1,959.02 21.3%
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Excess Liquidity (LKR 'Bn)

T-Bills 34.0%
4’588' < 91 Days < 3M 26.50%  25.50% 26.00% 26.13% -
32.0% <182 Days < 6M 26.25%  25.25% 25.75%  25.75% 0
<364 Days < 1Y 25.00% 24.00% 24.50% 24.00% +50
’ 30.0% N 07-Jan-25 < 2Y 31.00% 30.50% 30.75% 30.25% +50
T-Bonds, 15-May-26 < 3Y 29.25% 28.75% 29.00% 28.50% +50
9,131 28.0% 15-Sep-27 < 4Y 28.75%  28.30% 28.53% 27.88% +65
15-Jan-28 < 5Y 27.00%  26.00% 26.50% 26.00% +50
FOREIGN HOLDING (ir wn) 26.0% 01-Jan-29 < 6Y 25.50% 24.50% 25.00% 24.50% +50
15-May-30 < 7Y 25.00%  24.00% 24.50% 24.00% +50
15-May-31 < 8Y 24.50% 23.50% 24.00% 23.50% +50
01-Jul-32 < 9Y 24.00% 23.00% 23.50% 23.00% +50

“Auction yields continued to scale 15-Jan-33 < 10Y 23.50% 20.50% 22.00% 21.50% +50
down” 67,980 68.815 22.0% 15-Mar-35 < 12Y N/A N/A N/A N/A N/A
51,603

)

24.0%

15-Aug-39 < 15Y N/A N/A N/A N/A N/A
22-Mar-23 e¢=29-Mar-23

44,471 20.0% 01-Jan-41 < 20Y N/A N/A N/A N/A N/A

The secondary market slightly edged down on the
short end following the slight decline in the yields
at the T-Bill auction while the overall market
displayed mixed sentiment on the short to mid 2-Mar 9-Mar 16-Mar 23-Mar
tenor maturities generating thin volumes and

limited activities. Slight buying interest was . .

witnessed on 01.06.25 maturity which traded in T-BILL AUCTION (wkr mn) Auction Date 29-Mar-23 T-BOND AUCTION (kg mn) Auction Date 13-Mar-23 MATURITY TABLE (kr mn)

the range of 30.50%-30.25% and 01.07.32 maturity

traded between 23.00%-22.60%. However, slight 29.99% 28.11% BIEEREE T 7-Apr-23

selling interest emerged on 01.07.25 maturity 120,000

which traded at 31.25% during the day. Offered

Meanwhile, at the T-Bill auction, weighted average - o

yields continued to edge down across the board for 173,706 91days 25.99%

the fifth consecutive week where CBSL only —

subscribed 72.3% of the total offered of LKR - @ T-Bond -
1 25.79% 79,340

120.0Bn. Accordingly, weighted average vield rates Accepted 86,738 84 days >

of 03M maturity dropped to 25.99% (-24bps), 06M

declined to 25.79% (-33bps) while 1Yr slightly 24.31% 22.00%2024'A’ 18.00%2027'A'
edged down to 24.31% (-1bps). 0 50,000 100,000 150,000 200,000

91 days 4182 Days 364 Days M Bids L4 Offered & Accepted
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