UNIT TRUSTS 14-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
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25.0%
T-Bills, < 91 Days < 3M 17.00% 16.00% 16.50% 19.50% -300
5,661 23.0% <182 Days < 6M 15.50% 14.50% 15.00% 17.25% -225
’ <364 Days < 1Y 13.50% 13.00% 13.25% 14.25% -100
‘ — 21.0% 07-Jan-25 < 2Y 14.00% 13.00% 13.50%  15.15% -165
T'B°“d5r‘ 15-May-26 < 3Y 13.25% 13.00% 13.13%  14.48% -135
9,024 19.0% 15-Sep-27 < 4Y 13.25% 13.00% 13.13%  14.20% -107
01-May-28 < 5Y 13.15%  13.00% 13.08% 13.30%
FOREIGN HOLDING (wamm) 17.0% 15-Jul-29 < 6Y 13.25% 12.75% 13.00% 13.28%
15-May-30 < 7Y 13.25% 12.75% 13.00% 13.10%
August 15, 2023 15.0% 15-May-31 < 8Y 13.25% 12.75% 13.00%  13.10%
01-Jul-32 < 9Y 13.25% 12.75% 13.00% 13.03%
13.0% 15-Jan-33 < 10Y 13.50% 12.50% 13.00% 12.90%
15-Mar-35 < 12Y N/A N/A N/A N/A

11.0% 15-Aug-39 < 15Y N/A N/A N/A N/A
01-Jan-41 < 20Y N/A N/A N/A N/A
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“Secondary market at a standstill

ahead of tomorrow's bill auction” ey

179,027 179,361
The secondary market was on a I
> & & A

complete standstill and continued to be
inactive during the day, ahead of 13-3ul 20-Jul gS-Aug-ZB «t=15-Aug-23
tomorrow’s LKR 180.0Bn weekly T-bill

auction, out of which LKR 90.0Bn is to be T-BILL AUCTION (xman) T-BOND AUCTION (uzmn) MATURITY TABLE (kr mn)
raised from 91-day maturities, LKR
182-day maturities while LKR 40.0Bn is to offered i__, 180,000

be raised from 364-day maturities.

Meanwhile, in the forex market LKR \ E 316,927 19.78% V ® Bond interest
o 6,205 |

depreciated against the greenback and

S
closed at LKR 320.94 against the previous 1711% V g " g I M T-Bond
Accepted 180,000 © S _

closing of 319.98.
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