UNIT TRUSTS 18-May-23 EXCESS LIQUIDITY AND CBSL HOLDINGS
Excess Liquidity @ CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 60.0
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% First Capital Money Market Fund 2,569.44 2,569.44 26.6%
m First Capital Gilt Edge Fund 2,025.35 2,025.35 23.8%
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4,840 < 91 Days < 25.00% 24.00%  24.50% 25.00%
\ 30.0% <182 Days < 25.00% 24.00%  24.50% 24.50%

’ <364 Days < 1Y 23.00% 22.00%  22.50% 22.50%

» " ’ 28.0% L 01-Jul-25 < 2Y 29.00% 28.00%  28.50% 30.00%
T-Bonds, 15-May-26 < 3Y 28.00% 27.00%  27.50% 29.75%
9,136 15-Sep-27 < 4Y 26.75% 26.25%  26.50% 28.15%
26.0% 15-Jan-28 < 5Y 26.00% 25.00% 25.50% 26.50%

FOREIGN HOLDING (kg mn) 3. 01-Jan-29 < 6Y 25.00% 24.00% 24.50% 25.50%

24.0% 15-May-30 < 7Y 24.00% 23.00% 23.50% 25.00%
15-May-31 < 8Y 24.00% 23.00% 23.50% 24.50%

22.0% 01-Jul-32 < 9Y 23.00% 22.00%  22.50% 24.00%

ll - .
Yield curve edges down amidst 15-Jan-33 < 10Y 24.25% 23.25% 23.75% 23.75%
thin volumes" 125,126 126,150 130,761 20.0% 15-Mar-35 < 12¢ N/A N/A N/A N/A
102,432 [ 116601 15-Aug-39 < 15Y N/A N/A N/A N/A
The secondary market yield curve 01-Jan-41 < 20Y N/A N/A N/A N/A

marginally edged down by 25 bps on the

mid end of the curve as slight buying A son . - R
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interest persisted on the 4Y maturity Y 12-May-23 19-May-23

aIthough the overall market continued to . MATURITY TABLE
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