28-Aug-23 EXCESS LIQUIDITY AND CBSL HOLDINGS

UNIT TRUSTS
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 2,743.00 2,743.00 26.4%

m First Capital Gilt Edge Fund 2,149.48 2,149.48 24.2%
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-140.0 |
DAILY =) First Capi 9 o
[=. First Capital Wealth Fund 1,524.89 1,524.85 38.0% 2400 |
FIXED INCOME <il  First capital Equity Fund 2,424.57 2,303.34 ,3;“0% 0’& 4»’& »V’& &,@% «f& &,&

& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

UNIT TRUST TOTAL (LKR Mn) . 15,0047 | wow  0.1%

T-Bills, < 91 Days < 3M 18.50% 18.00% 18.25%  17.50%

5,729

\ <182 Days < 6M 15.50% 14.50% 15.00%  15.00%
’ <364 Days < 1Y 13.50% 13.00% 13.25%  13.25%

[~ 07-Jan-25 < 2Y 16.00% 15.00% 15.50% 13.38%

T-Bonds, 15-May-26 < 3Y 16.00% 15.50% 15.75%  13.13%
9,276 15-Sep-27 < 4Y 15.50% 14.50% 15.00%  13.00%
01-May-28 < 5Y 15.00% 14.50% 14.75%  12.90%

FOREIGN HOLDING (g mN) WoWw 2.5% 15-Jul-29 < 6Y 14.75% 13.75% 14.25% 12.85%
L. (]

15-May-30 < 7Y 14.75% 13.50% 14.13% 12.75%
15-May-31 < 8Y 14.25% 13.00% 13.63% 12.65%
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01-Jul-32 < 9Y 14.25% 13.00% 13.63% 12.63%
“Auction YIE|dS tick hlgher amidst 15-Jan-33 < 10Y 14.00% 12.50% 13.25% 12.50%
. »” 15-Mar-35 <12Y N/A N/A N/A N/A
partlal acceptance 182,462
176,489 B 174 550 15-Aug-39 < 15Y N/A N/A N/A N/A
Weighted average yields inched higher for the 164,032 01-Jan-41 < 20Y N/A N/A N/A N/A
second consecutive session at the weekly T-Bill I |159,892
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auction held today while only 72% of the total - Q&
offered amount of LKR 150.0Bn was accepted. 03M 27-Jul 3-Aug 10-Aug 17-Aug 24-Aug 22-Aug-23 =$=29-Aug-23
bill enticed the most bids with 47% being accepted
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- Auction Date 5 = - Auction Date - -
Accordingly, weighted average yield of 03M tenor T-BILL AUCTION (1kr mn) 29-Aug-23 T-BOND AUCTION (Lkr mn) 28-Aug-23 MATURITY TABLE (kr mn)
surged by 51bps to 18.48% while 06M and 1Yr TR 15.50% W.Avg G Week ending 8-Sep-23

registered at 15.36% and 13.58% recording an
uptick of 33bps and 27bps, respectively. Offered ﬂ 150,000
Meanwhile, activities continued to remain dry in the

secondary market as market participants took the = ' 219,155 18.48% A ) ' S H Bond interest
Bids ! o ‘

sidelines awaiting for a clear direction amidst the
surge in bills while CBSL has directed LCBs to reduce 15.36% A i T-Bond

Excess Liquidity (LKR 'Bn)
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lending rates. However, in the midst of thin 108,140

volumes, 01.07.2028 traded at 15.00% while m T-Bill
: - 364 days 13.58% A i . i .
01.08.2026 observed trades taking place within the 0 100,000 200,000 300,000 - 11.50%2026 'A 09.00%2028 ‘A

range of 15.90%-15.85%. moldays  M182Days 364 Days MBids 14Offered & Accepted




