UNIT TRUSTS | 24-sep-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity @ CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 200.0 -

s f 150.0
% First Capital Money Market Fund 2,784.28 2,784.28 19.25%
m First Capital Gilt Edge Fund 2,176.70 2,176.70 16.63%

(p):\| A4 oo First Capital Wealth Fund 1,542.59 1,542.55 60.71%

FIXED INCOME |l First capital Equity Fund 2,506.44 2,381.12 76.57%

& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

UNIT TRUST s

\ < 91 Days < 3M 17.50% 16.50% 17.00% 18.00% -100
I . T-sills, <182 Days < 6M 15.50% 14.50% 15.00%  15.00% (]

3,751 <364 Days < 1Y 14.00% 13.00% 13.50% 13.25% +25

\ 07-Jan-25 < 2Y 16.00% 15.50% 15.75%  15.00% +75

01-Aug-26 < 3Y 15.75%  15.25% 15.50% 14.15% +135

15-Sep-27 < 4Y 15.25% 14.75% 15.00% 14.13% +87
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Excess Liquidity (LKR 'Bn)

T-Bonds,
11,905

\ : - 01-Jul-28 < 5Y 14.75% 14.25% 14.50% 13.63% +87

FOREIGN HOLDING (ixr mn) WoW 15-Jul-29 < 6Y 14.00% 13.00% 13.50% 13.38%

15-May-30 < 7Y 13.00% 12.85%  12.93% 13.00%
September 25, 2023 15-May-31 < 8Y 13.25% 12.60%  12.93% 12.75%

01-Jul-32 < 9Y 13.25% 12.60% 12.93% 12.75%
”Bond auction nOtCheS a fu" 15-Jan-33 < 10Y 13.25% 12.10% 12.68% 12.50%
15-Mar-35 < 12Y N/A N/A N/A N/A
accepta nce” 163,208 0 1o 162,592 15-Aug-39 < 15Y N/A N/A N/A N/A
CBSL conducted the second bond auction for S I l 52505 Ot-Jan-4l <20¢ — — b N
month of September raising LKR 220.0Bn l I Y & & &

Ky
> S
while fully accepting the offered of LKR 24-Aug 31-Aug 7-Sep 14-Sep 21-Sep 18-Sep-23  =4=25-Sep-23

135.0Bn from 01.06.2026 maturity and

accepting LKR 85.08n from 01.07.2028 T-BILL AUCTION (i mn) T-BOND AUCTION (g mn) MATURITY TABLE (ucr mw)

maturity at weighted average yield rates of

15.64% and 14.52%, respectively. However, 15.64% 14.52% Week ending 29-Sep-23
activities remained dreary in the secondary 170,000
market as investors continued to bide time. In Offered J— J— p
the meantime, slight buying appetite was 91d 18.12% 1 .

. ’ ) 254,833 S Leso H Bond interest
witnessed on the short end with 02M and Bids =: -
93M bills trading at 17.20%. MoreoYer, selling 15.38% @ T-Bond
interest emerged on 01.07.2025 which Accepted 170,000
hovered in the range of 15.35%-15.70% during 13.32% = T-Bill

yS . (J

the day in the midst of thin volumes. 0 100,000 200,000 300,000 11.00%2026'A’ 09.00%2028'A’
H 91 days i 182 Days 5364 Days Bids 14 Offered & Accepted




