Excess Liquidity (LKR 'Bn)
(ug, ¥1) sBuip|oH 159D

UNIT TRUSTS 09-May-23 EXCESS LIQUIDITY AND CBSL HOLDINGS
% First Capital Money Market Fund 2,552.93 2,552.93 26.6%
. . . .
FIXED INCOME I.II First Capltal Equity Fund 1,767.78 1,679.39 & g o R & o o
T-Bills,
28.0% b 01-Jul-25 < 2Y 30.00% 29.50% 29.75% 29.75%
T-Bonds =P 15-May-26 < 3Y 30.00% 29.50% 29.75% 28.75%
FOREIGN HOLDING (ikr mn) 01-Jan-29 < 6Y 26.00% 25.00% 25.50% 24.75%
22.0% 01-Jul-32 < 9Y 24.50% 23.50% 24.00% 23.50%
maturity traded at 30.50% whilst 01.05.27 and 4-Apr 11-Apr 24-Apr 27-Apr 3-May 03-May-23 e=10-May-23
maturity which recorded trades between W.AV Week ending 19-May-23
-AVE 29.99% 28.11%
24.00%-25.00%. Meanwhile at the weekly Lzd ° m 0 :
Furthermore, slight drop in yields was also
at 25.42% and 23.14%, respectively at the 23.14% 4P 22.00%2024'A' 18.00%2027'A' el

Excess Liquidity @ CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 150.0
m First Capital Gilt Edge Fund 2,011.38 2,011.38 23.8%
& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS
4818 < 91 Days < 3M 25.50% 24.50% 25.00% 25.00%
9,136 15-Sep-27 < 4Y 28.50% 28.25% 28.38% 27.63%
24.0% 15-May-30 < 7Y 25.50% 24.50% 25.00% 24.00%
«“ . . . . 15-Jan-33 < 10Y 24.25% 23.25% 23.75% 23.25%
3N_I bill yleltis d!ps marg":’a"y . 15-Mar-35 < 12Y N/A N/A N/A N/A
durlng today S bl" aUCtlon 102,432 116,601 125,126 126,150 20.0% 15-Aug-39 < 15Y N/A N/A N/A N/A
73,908 01-Jan-41 < 20Y N/A N/A N/A N/A
The secondary market continued to witness
selling interest during the day as 15.05.26 Y & & &
15.09.27 maturities traded between 28.50%-
. . 140,000
treasury bill auction, CBSL accepted LKR Offered ﬁ
0, -
observed in the 3M bill to 25.80% (-02Bps) ﬁj 25.42% AP M T-Bond
Accepted 132,421
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DAI LY [s. First Capital Wealth Fund 1,130.59 1,130.56 2.1% 2000
& é@* \&s\ é\'s\ é@* é@‘\ é@*
\ 32.0%
30.0% < 182 Days < 6M 25.00% 24.00% 24.50% 24.50%
‘ ’ <364 Days < 1Y 23.00% 22.00% 22.50% 22.50%
26.0% 15-Jan-28 < 5Y 27.00% 26.00% 26.50% 26.00%
15-May-31 < 8Y 25.00% 24.00% 24.50% 23.50%
3 S @
28.85%. Moreover, thin volumes and limited T-BILL AUCTION (i mn) Auction Date 10-May-23 T-BOND AUCTION (mN) | Al or e 13-Mar-23 MATURITY TABLE (g mn)
activities were also observed on the 01.07.32
132.4Bn bids from offered LKR 140.0Bn, with
! 25.80% i
74.5% of bids accepted from the 3M bill. Bids E 252,007 ¢ Vv W Bond interest
whilst 6M and 12M yields remained unchanged
® 91 days 14182 Days 364 Days M Bids i1 Offered & Accepted




