Excess Liquidity @ CBSL Holdings of GS

@ UNIT TRUSTS [ 15-0ct-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 150.0 1
100.0 -

% First Capital Money Market Fund 2,815.67 2,815.67 19.33%
m First Capital Gilt Edge Fund 2,198.21 2,198.21 20.38%

DAI I_Y oo First Capital Wealth Fund 1,549.57 1,549.53 57.11%

FIXED |NCOME |&fil  First capital Equity Fund 2,385.86 2,266.57 61.47%

& OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

UNIT TRUST o] e

\ < 91 Days < 3M 16.50% 16.00% 16.25%  16.50%
) B T-sills, ) <182 Days < 6M 15.00% 14.50% 14.75%  14.85%
3,819 <364 Days < 1Y 13.50% 13.00% 13.25% 13.25%

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

01-Aug-26 < 3Y 15.15%  15.00% 15.08%  15.25%

15-Sep-27 < 4Y 15.00% 14.75% 14.88%  15.00%
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Excess Liquidity (LKR 'Bn)

T-Bonds,
11,960

\ : - . 01-Jul-28 < 5Y 14.50% 14.25% 14.38% 14.38%

FOREIGN HOLDING (ixr mn) 5.1% 15-Jul-29 < 6Y 14.25% 13.75% 14.00%  14.00%
. (]

15-May-30 < 7Y 14.00% 13.50%  13.75% 13.75%
October 16, 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%
“A mixed start to the week” i 15-Mar-35 < 12Y N/A N/A N/A N/A
162,592 88 159,505 B 159,161 15-Aug-39 < 15Y N/A N/A N/A N/A
The secondary bond market saw mixed 3075 01-Jan-41 < 20Y N/A N/A N/A N/A
activities during the day ahead of the weekly T- I I I 1146'"2 9.
i i i [ S & A @

Bill auction with the overall market witnessed ) Q&
limited activities and low volumes. Among the 14-Sep 21-Sep 26-Sep 5-Oct 12-Oct 09-Oct-23  =#=16-Oct-23
traded maturities, 15.05.26, 01.06.26 and

01.08.26 maturities changed hands in the T-BILL AUCTION waamm) T-BOND AUCTION (s MATURITY TABLE uce v
range of 15.15%-15.10%. Accordingly, CBSL :

announced an issue of LKR 65.0Bn T-Bills
through an auction to be held on 18th Oct Offered B 90,000
2023, out of which LKR 30.0Bn is to be raised

from 91-day maturity, LKR 20.0Bn is expected " - 166,990 16.64% ® Bond interest
. . . 1as

to be raised from 182-day maturity while LKR

= = =T
15.0Bn is to be raised from 364-day maturity. 14.96% g » . N uT-Bond
Accepted 85,712 = =3 =3

364 days 13.10% T-Bill
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