UNIT TRUSTS | 10-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

2 3 100.0
First Capital

% First Capital Money Market Fund 2,808.28 2,808.28 19.61%

m First Capital Gilt Edge Fund 2,191.46 2,191.46 15.42%

DAI LY 4 First Capital Wealth Fund 1,547.50 1,547.46 57.87%
FlXED |NCOME |_ First Capital Equity Fund 2,372.24 2,253.63 61.46%
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\ < 91 Days < 3M 16.50% 16.00% 16.25% 16.75%
y T-Bills, ' <182 Days < 6M 15.00% 14.50% 14.75% 14.85%

3,779 <364 Days < 1Y 13.50% 13.00% 13.25%  12.75%

07-Jan-25 < 2Y 15.25% 14.75% 15.00% 14.75%

01-Aug-26 < 3Y 15.25% 15.10% 15.18%  14.88%

15-Sep-27 < 4Y 15.00% 14.75% 14.88% 14.63%

01-Jul-28 < 5Y 14.50% 14.25% 14.38% 14.10%

6Y 14.00% 13.50%
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T-Bonds,
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FOREIGN HOLDING (kr M) Wow ) ) Qo) L0

15-May-30 < 7Y 14.00% 13.50% 13.75%  13.00%

October 11, 2023 . 15-May-31 < 8Y 13.75% 13.00% 13.38%  12.88%
01-Jul-32 < 9Y 13.75% 13.00% 13.38%  12.88%

15-Jan-33 < 10Y 13.50% 12.50% 13.00% 12.50%

. 15-Mar-35 < 12Y N/A N/A N/A N/A
164,539
162 592
159 505 159 161

15-Aug-39 < 15Y N/A N/A N/A N/A
01-Jan-41 < 20Y N/A N/A N/A N/A

"Bill auction sees partial acceptance
amidst falling yields"
The secondary market displayed moderate volumes

whilst a notable uptick in buying interest was
observed particularly in the 3Yr tenors, with the

154,075
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01.06.26 and 01.08.26 maturities trading within the 7-Sep 14-Sep 21-Sep 26-Sep 5-Oct 04-Oct-23 e¢=11-Oct-23
range of 15.30%-15.12%. Meanwhile, CBSL conducted

its weekly bill auction today and accepted 95.2% of

the total offered LKR 90.0Bn, whilst auction yields T-BILL AUCTION (1kr mn) T-BOND AUCTION (kg mn) MATURITY TABLE (kg mn)

edged down across the board. The 91-day maturity

experienced higher reception with CBSL accepting l New Auction Announcement I
LKR 66.3Bn, above the total offered of LKR 45.0Bn at E 90,000 )
16.64% (-58Bps) whilst LKR 16.8Bn was accepted Offered

from the 182-day maturity at a weighted average

yield of 14.96% (-13Bps) and LKR 2.7Bn accepted ) 166,990 16.64% V H Bond interest
from the 364-day maturity at a weighted average

yield of 13.10% (-06Bps). Furthermore, in the forex 14.96% i T-Bond

market, LKR depreciated against the greenback and Accepted -' 85,712

closed at LKR 323.8 at the end of the day. 13.10% | T-Bill m
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