UNIT TRUSTS 17-Apr-23 EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity M CBSL Holdings of GS
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< 91Days < 3M 25.50% 24.50%  25.00% 25.00%
<182 Days < 6M 25.00% 24.00%  24.50% 24.50%
<364 Days < 1Y 23.00% 22.00%  22.50% 23.00%
01-Jul-25 < 2Y 27.75% 27.25%  27.50% 27.50%
T-Bonds, — 15-May-26 < 3Y 27.25% 26.75%  27.00% 26.50%

9,131 15-Sep-27 < 4Y 26.00% 25.75%  25.88% 25.88%

15-Jan-28 < 5Y 25.00% 24.00%  24.50% 24.50%

FOREIGN HOLDING () 01-Jan-29 < 6Y 2350% 23.00%  23.25% 23.25%

15-May-30 < 7Y 23.50% 22.50%  23.00% 23.00%

April 18, 2023 15-May-31 < 8Y 23.00% 22.00%  22.50% 22.50%

01-Jul-32 < 9Y 22.50% 21.50%  22.00% 22.00%

“Mid-tenors slightly inflate 15-Jan-33 < 10Y 22.50% 21.50% 22.00% 22.00%

. . s » 15-Mar-35 < 12Y N/A N/A N/A N/A
amidst profit taking £02.432 15-Aug-39 < 15Y N/A N/A N/A N/A
67,980 68,815 71,557 3,208 01-Jan-41 < 20Y N/A N/A N/A N/A

Amidst concerns on DDR, investors resorted to

book profits predominantly on mid tenors NN P N SN
where 01.07.2025 was traded at 27.50%, while 16-Mar 23-Mar 30-Mar 4-Apr 11-Apr-23 =4=18-Apr-23
15.05.2026 traded at 27.25% and both

01.05.2027 & 15.09.2027 traded at 26.00%. T-BILL AUCTION (kg mn) T-BOND AUCTION (k& mn) MATURITY TABLE (g mn)

However, activities continued to remain limited

although volumes improved to moderate levels. 29.99% 28.11% Week ending 21-Apr-23

Meanwhile, ahead of the weekly bill auction 120,000
tomorrow, investor interest was observed on Offered

. . . o ——
1Yr maturity which traded in a range of 22.66% 173,154 24.80% A w Bond interest

22.30%.
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