UNIT TRUSTS 07-Sep-23 EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 142.0

y : 92.0 |
First Capital

% First Capital Money Market Fund 2,758.69 2,758.69 21.12%

m First Capital Gilt Edge Fund 2,157.22 2,157.22 15.47%

DAI LY El First Capital Wealth Fund 1,517.82 1,517.78 61.46%

FIXED INCOME |_/'_|| First Capital Equity Fund 2,498.40 2,373.48 81.04%
& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

NIT TRUST 150207 | wow  01%

! T-Bills, < 91 Days < 3M 18.50% 18.00% 18.25%  18.25%
3,745 <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%  15.50%

T'B°"d5r- 15-May-26 < 3Y 15.75% 15.50% 15.63%  15.75%

E) 9,276 15-Sep-27 < 4Y 15.00% 1450%  14.75%  15.00%

~ 01-May-28 < 5Y 15.50% 14.75%  15.13%  14.75%

: 15-Jul-29 < 6Y 1450% 13.75%  14.13% 14.25%

FOREIGN HOLDING (Lkr mN) WoWw

15-May-30 < 7Y 14.25% 13.50%  13.88% 14.13%
September 8, 2023 15-May-31 < 8Y 13.00%  14.00% 13.50%  13.63%

01-Jul-32 < 9Y 13.00% 14.00%  13.50% 13.63%
: 15-Jan-33 < 10Y 13.75%  12.509 13.13%  13.259
“Week closes amidst dull an 3:75%  12.50% % %
SR 15-Mar-35 < 12Y N/A N/A N/A N/A
participation 176,439 B 174,550 15-Aug-39 < 15Y N/A N/A N/A N/A
164,032 163,203 01-Jan-41 < 20Y N/A N/A N/A N/A
. . 159,892
Secondary market yields remained l I |
R

. k)
broadly unchanged amidst dull 3-Aug 10-Aug  17-Aug  24-Aug  31-Aug 01-Sep-23 =#=08-Sep-23

participation as investors continued

their stance on the sidelines ahead of | T-BILL AUCTION (xrun) T-BOND AUCTION (krmn) MATURITY TABLE (g mn)

the bond auction scheduled on 12th
. - W.A % W.A % Week ending 15-Sep-23

Sep-23. However, mixed activities i:] 140.000 280k 15.03% :

were observed during the day where Offered '

01.08.2026 traded at 15.75% while ' =: 270,651 18.06% V - 4 ey P— ® Bond interest

01.07.2028 traded at 14.70% with Bids

volumes continuing to remain at 15.36% 4P uT-Bond

ultra-thin levels Accepted 140,000 '

0 | T-Bill
S 13.58% 4P 11.50%2026 'A’ 09.00%2028 ‘A’
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