UNIT TRUSTS | 05-Oct-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity M CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 150.0 -

100.0 -
% First Capital Money Market Fund 2,800.78 2,800.78 19.72%
m First Capital Gilt Edge Fund 2,186.86 2,186.86 15.18%

DAI LY 4 First Capital Wealth Fund 1,546.65 1,546.61 58.81%
FlXED |NCOME |_ First Capital Equity Fund 2,445.74 2,323.45 68.58%

UNIT TRUST o] wow o

\ < 91 Days < 3M 17.00% 16.00% 16.50% 17.00%
y T-Bills, ' <182 Days < 6M 15.20% 14.50% 14.85%  15.00%

3,761 <364 Days < 1Y 13.50% 13.00% 13.25%  13.50%

07-Jan-25 < 2Y 15.50% 15.00% 15.25% 15.75%

01-Aug-26 < 3Y 15.50% 15.20% 15.35%  15.50%

15-Sep-27 < 4Y 15.20% 14.80% 15.00% 15.00%

01-Jul-28 < 5Y 14.50% 14.25% 14.38%  14.50%
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Excess Liquidity (LKR 'Bn)

T-Bonds,
11,905

FOREIGN HOLDING (kg mn) WoW ) 15-Jul-29 < 6Y 14.25% 13.75% 14.00%  13.50%

15-May-30 < 7Y 14.00% 13.50% 13.75% 12.93%
. 15-May-31 < 8Y 13.25% 12.50% 12.88% 12.93%
October 6, 2023 y

01-Jul-32 < 9Y 13.25% 12.50% 12.88% 12.93%
"Mild uptick in buying interest amidst 15-Jan-33 < 10Y 13.00% 12.00% 12.50%  12.68%
sparse trading activities" 164539 : 15-Mar-35 < 12Y N/A N/A N/A N/A
. _ 163,203 162,592 15-Aug-39 < 15Y N/A N/A N/A N/A
The secondary market witnessed a mild —— 01-Jan-41 < 20Y N/A N/A N/A N/A
surge in buying interest, albeit amidst thin l ’ |159'161 .
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trading volumes and limited activities for >

. . 31-Au, 7-Se 14-Se 21-Se 26-Se -Sep- ap=(06-Oct-
both the 3Yr and 5Yr tenors including the & . P . . 27-Sep-23 06-Oct-23

01.06.26 and 01.08.26 maturities which .
were observed trading within the range of | T-BILL AUCTION (u&wmn) T-BOND AUCTION (ikr mn) MATURITY TABLE (tkr mn)
15.30%-15.18%, while the 01.07.28 Week endi 13-Oct-23
LAl 15.64% W.Avg 14.52%
maturity exhibited trading activity within E T - - '
the range of 14.40%-14.36%. Meanwhile, Offered ' J— J— I
in the forex market, the LKR appreciated 17.22% .
! - 204,796 91 days 1£es0 H Bond interest

against the USD, closing the day at LKR Bids - -
323.7. 184 days 15.09% i T-Bond 343.374
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