UNIT TRUSTS | 21-Sep23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

@ First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 200.0 Excess Liquidity B CBSL Holdings of G
% First Capital Money Market Fund 2,779.86 2,779.86 19.45%
m First Capital Gilt Edge Fund 2,174.05 2,174.05 16.72%

DAILY [eg First Capital Wealth Fund 1,549.18 1,549.14 62.26%

- Al First capital Equity Fund 2,490.97 2,366.42 76.10%
FIXED INCOME L

UNIT TRUST e wew  osx
75

T-Bills, < 91 Days < 3M 18.00% 16.50% 17.25%  18.00% -
5,927 <182 Days < 6M 16.00% 15.00%  1550%  15.00% +50
/ <364 Days < 1Y 14.00% 13.50% 13.75%  13.25% +50
‘ - 07-Jan-25 < 2Y 15.50% 15.00% 15.25%  15.00% +25
T'B°“d5'~ 01-Aug-26 < 3Y 15.25%  15.00% 15.13%  14.15% +98
9,305 15-Sep-27 < 4Y 15.00% 14.75% 14.88%  13.88% +100

01-Jul-28 < 5Y 14.50% 14.25% 14.38% 13.63% +75
15-Jul-29 < 6Y 13.75% 13.35% 13.55% 13.38% +17

100.0 |
50.0
0.0
-50.0

(ug, ¥)1) sBuipjoH 159D

-100.0

Excess Liquidity (LKR 'Bn)

FOREIGN HOLDING (Lkr mn) WoW -1.2%

15-May-30 < 7Y 13.50% 12.85%  13.18% 13.00% +18
September 22,2023 15-May-31 < 8Y 13.25% 12.60% 12.93%  12.75% +18
+18

01-Jul-32 < 9Y 13.25% 12.60% 12.93%  12.75%

"Yield rates on a marginal decline as 15-Jan-33 < 10Y 13.25% 12.10% 12.68%  12.50% +18
DDO strategies confirm" 164032 164,539 15-Mar-35 < 12Y N/A N/A N/A N/A N/A
Resulted by the CBSL restructuring its T-Bill portfolio : 163203 162,592 TERANIEER) S U N/A N/A N/A N/A N/A
by converting its provisional advances to T-Bills and 159,892 01-Jan-41 < 20Y N/A N/A N/A N/A N/A
extending maturity for T-Bill worth LKR 2.4Tn on the I

R

21st Sep-23 in line with the DDO process, a T-Bill )

auction worth of LKR 50.0Bn was announced on the 17-Aug 24-Aug 31-Aug 7-Sep 14-Sep 15-Sep-23 =4=22-Sep-23

22nd Sep-23 where LKR 20.0Bn is scheduled to raise
out of 91-day maturities, LKR 15.0Bn from 182-day

maturities whilst another LKR 15.0Bn is to be raised T-BILL AUCTION (ur mn) FuslEneis 20-Sep-23 T-BOND AUCTION (kg mn) Auction Date 25-Sep-23 MATURITY TABLE (e mn)

from 364-day maturities. Furthermore, a bond auction -
worth of LKR 220.0Bn was also announced to take l New Auction Announcement I AHEE S R )
place on the 25th Sep-23 where LKR 135.0Bn is to be E 170,000
issued from 01.06.26 maturity whilst LKR 85.0Bn is to Offered

be issued from 01.07.28 maturity. Moreover, o

influenced by the above restructuring and auction Bids E 254,833 18.12% V -4 bps H Bond interest

announcements the yield rates marginally came down

where 01.08.26 tenor traded at 15.25% and 01.05.28 184 days 1538% A +19 bps T-Bond 338,884
tenor traded at 14.20% during the day. On the Accepted i 170,000 3 ’
external side LKR broadly remained stagnant against

i % V -3 bps | T-Bill
the greenback recording at LKR 324.6 to end the day. 364 days 13.32% p o I\ o I\
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