UNIT TRUSTS [ 08Jun-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

@ First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 100.0 -

Excess Liquidity @ CBSL Holdings of GS
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OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS
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T-Bills,
: 1'6; < 91 Days < 3M 22.90% 21.40% 22.15%  21.50% +65

’ \ 28.0% <182 Days < 6M 20.90% 19.90% 20.40%  20.00% +40
\’ <364 Days < 1Y 18.50%  18.00% 18.25%  19.50%
» 26.0% K : 07-Jan-25 < 2Y 26.00%  25.25% 25.63%  26.50%
T'BW ' 15-May-26 < 3Y 25.25% 24.25% 24.75%  25.88%

24.0% 15-Sep-27 < 4Y 23.25% 23.00%  23.13% 24.88%

15-Jan-28 < 5Y 2250% 22.00%  22.25%  23.50%

FOREIGN HOLDING (ucnn) 22.0% 01-Jan-29 < 6Y 22.85% 21.85%  22.35%  23.00%

15-May-30 < 7Y 2210% 21.10%  21.60% 22.00%

20.0% 15-May-31 < 8Y 2135% 20.35%  20.85% 21.50%

01-Jul-32 < 9Y 2050% 19.50%  20.00%  20.50%

“The secondary market active on 18.0% 15-Jan-33 < 10Y 19.60% 17.60%  18.60%  19.00%
ultra-thin volumes” 167 319 15-Mar-35 < 12Y N/A N/A N/A N/A
The secondary market witnessed ultra- 126150 |l 130761 [ 5%°% S ‘ 16.0% 15-Aug-39 <15Y N/A N/A N/A N/A
thin volumes and limited activities during l I l Ozl TRs2ON) UL M N/A N/A

Excess Liquidity (LKR 'Bn)
(ug, ¥x1) sBulp|oH 158D

the day, with slight buying interest 14.0% A & & & oA
observed on 15.05.26 maturity at 11-May  18-May  25-May 02-Jun-23  =#=09-Jun-23
were observed on the 15.09.27 maturity, T-BILL AUCTION (kg MmN Auction Date -BOND AUCTION (1R mn Auction Date 13-Mar-23 MATURITY TABLE (kg mn)
UCTION ¢ ) T-BO UCTION )
which recorded trades between 23.50%- :
its weekly bill auction for next week and Offered E 140,000
a total of LKR 180.0Bn is expected to be
expected to be raised from 91-day 21.90% @ T-Bond
maturities, whilst LKR 60.0Bn and LKR Accepted ij 140,000
]_82-day and 364-day maturities. 0 100,000 200,000 300,000 400,000 . ]
|91 days 1182 Days 1364 Days HBids Offered W Accepted

24.60%. Furthermore, mixed activities

23.30%. Meanwhile, the CBSL announced

raised, out of which LKR 70.0Bn is Bids E 315,542 23.21% = ®8ond Interest |
50.0Bn is scheduled to be raised from 19.10% R B 0ORI0TT R | T-Bill m




