UNIT TRUSTS [ 19ul-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 20.0
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% First Capital Money Market Fund 2,679.09 2,679.09 26.4%
m First Capital Gilt Edge Fund 2,102.83 2,102.83 24.2%

DAI LY [ First Capital Wealth Fund 1,470.00 1,469.96 38.0%
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FIXED INCOME |alll  First capital Equity Fund 2,257.01 2,144.16 - X
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25.0%
T ] T-Bills, < 91 Days < 3M 20.50% 19.00% 19.75%  19.75%
5,449 23.0% <182 Days < 6M 18.00% 15.00% 16.50%  16.50%
’ <364 Days < 1Y 14.50% 13.50% 14.00%  14.00%
: \ 21.0% 07-Jan-25 < 2Y 15.50% 15.00% 15.25%  15.25%
T-BW 15-May-26 < 3Y 15.50% 14.75% 15.13%  15.00%
E) 19.0% 15-Sep-27 < 4Y 15.50% 15.00% 15.25%  14.88%
5 01-May-28 < 5Y 15.15%  15.00% 15.08%  14.50%
A 17.0% 15-Jul-29 < 6Y 15.10% 15.00% 15.05%  13.75%

FOREIGN HOLDING (Lkr mN)
15-May-30 < 7Y 15.00%  14.90% 14.95%  13.75%
JuIy 19, 2023 15.0% 15-May-31 < 8Y 15.00% 14.50% 14.75%  13.63%
01-Jul-32 < 9Y 14.75% 14.25% 14.50%  13.50%
191,910
190,566 188,985

"Aucti ields inflat idst | 13.0% 15-Jan-33 < 10Y 14.50% 13.50% 14.00% 12.13%
uction y": S Intlate amidst fow 15-Mar-35 < 12Y N/A N/A N/A N/A
acceptance

187,132 11.0% 15-Aug-39 < 15Y N/A N/A N/A N/A
l 01-Jan-41 < 20Y N/A N/A N/A N/A

At the weekly bill auction, yields ticked 9.0%
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higher for the second continuous session K
) 15-Jun 22-Jun 28-Jun 12-Jul-23  =¢=19-jul-23
while only 40% of the total offered was

accepted. Accordingly, 03M weighted .

verage yield was regitered at 18.99% ] TBILLAUCTION wawy T-BOND AUCTION MATURITY TABLE st
surged to 17.77% (+82bps) and 14.35% i: 160,000 ‘
(+31bps), respectively. Meanwhile, Offered

activities in the secondary market 91d 19.99% A i

remained dry recording limited activities

where 01.05.2028 traded at 15.10% while ﬂ 17.77% A § 1 § I | ® T-Bond m

15.05.2030 traded at 14.90%. Accapted 63,690
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