UNIT TRUSTS 03-Aug-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

10.0
% First Capital Money Market Fund 2,704.57 2,704.57 26.4% -90.0
m First Capital Gilt Edge Fund 2,117.61 2,117.61 24.2%

-140.0 | — —
DAI LY o5 First Capital Wealth Fund 1,489.37 1,489.33 38.0% ZSZ ] B B
FIXED INCOME |_/'_|| First Capital Equity Fund 2,448.67 2,326.24 A R
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25.0%

T-Bills, < 91 Days < 3M 20.00% 19.00% 19.50%  19.75%

5,583 23.0% <182 Days < 6M 17.50% 17.00% 17.25%  16.50%

’ <364 Days < 1Y 14.50% 14.00% 14.25%  14.00%

~ ‘_ 21.0% 07-Jan-25 < 2Y 15.50% 15.00% 15.25%  15.65%

T-Bonds, 15-May-26 < 3Y 14.65% 14.50% 14.58%  15.23%
9,024 19.0% 15-Sep-27 < 4Y 14.35% 14.25% 14.30%  15.00%
01-May-28 < 5Y 13.50% 13.30% 13.40%  14.50%
0,
FOREIGN HOLDING wxmn) 7% 17.0% 15-Jul-29 < 6Y 13.50% 13.25% 13.38%  14.40%
15-May-30 < 7Y 13.30% 13.10% 13.20%  14.20%
August 4, 2023 15.0% 15-May-31 < 8Y 13.30% 13.10% 13.20% 14.13%
01-Jul-32 < 9Y 13.25% 13.00% 13.13%  14.00%
13.0% 15-Jan-33 < 10Y 13.25% 12.75% 13.00% 13.75%
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“The secondary market yields remain

still” 168 085 15-Mar-35 < 12Y N/A N/A N/A N/A
. ’ 187,132 11.0% 15-Aug-39 < 15Y N/A N/A N/A N/A
The secondary market yield curve 182,462 01-Jan-41 < 20Y N/A N/A N/A N/A
remained broadly stable during the day 179,027 I179,361 I 9.0%
i i ' F R & @ A

as it concluded the week. Meanwhile, % S
mid tenor maturities namely 15.09.27 28-Jun 6-Jul 13-Jul 20-Jul 27-ul 28-Jul-23  =+=04-Aug-23
and 15.01.28 traded at 14.35% and

maturity traded at 13.25% and 01.07.32 — 15.67%

tenor traded at 13.15%. Moreover, in the ﬂ 180,000
forex market LKR further depreciated Offered 2
against the green back recording LKR ' ﬁ_ﬂ 163336 19.90% W N
318.4. Bids . ’
184 days 1757% V ‘8 "b ' “ T-Bond
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