UNIT TRUSTS 17-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 100.0

% First Capital Money Market Fund 2,818.72 2,818.72 19.38%
m First Capital Gilt Edge Fund 2,199.76 2,199.76 19.75%

DAILY [eg First Capital Wealth Fund 1,548.55 1,548.51 56.60%

Al First Capital Equity Fund 2,333.69 2,217.01 56.96%
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\ < 91 Days < 3M 16.25% 15.75% 16.00% 16.25% -2
[ . T-Bills, <182 Days < 6M 15.00% 14.50% 14.75% 14.75%
3,819 <364 Days < 1Y 13.50% 13.00% 13.25%  13.25%
\ 07-Jan-25 < 2Y 15.25% 14.75% 15.00% 15.00%
01-Aug-26 < 3Y 15.05% 14.95% 15.00% 15.18%
15-Sep-27 < 4Y 15.00% 14.75% 14.88%  14.88%
01-Jul-28 < 5Y 14.50% 14.25% 14.38% 14.38%

0.0

Excess Liquidity (LKR 'Bn)
(ug, ¥x1) sBuip|oH 159D

T-Bonds,
11,960

FOREIGN HOLDING (kg mn) WoW 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 18, 2023 15-May-31 < 8Y 13.75%  13.00% 1338%  13.38%

01-Jul-32 < 9Y 13.75% 13.00% 13.38% 13.38%
”Buying interest emerges on the 15-Jan-33 < 10Y 13.50% 12.50% 13.00% 13.00%
. o 15-Mar-35 < 12Y N/A N/A N/A N/A
mid-term maturities” 162,592 U / / /
_ o 159,505 159,161 L0075 15-Aug-39 < 15Y N/A N/A N/A N/A
The secondary market W|t.nfessed b.uylng interest , 01-Jan-41 < 20Y N/A N/A N/A N/A
largely on the 2026 maturities, which observed l 146,172
trades at 14.95% during the day. Furthermore,
| I

k)

investor activity was also enticed on the 15.05.24 14-Sep 21-Sep 26-Sep 5-0ct 12-0ct 11-0ct-23 18.0ct-23

maturity and 15.01.27 maturity, which observed
trades taking place at 15.60% and 15.00%,

respectively. Meanwhile, CBSL conducted its weekly T-BILL AUCTION (kg mn) T-BOND AUCTION (LR mn) MATURITY TABLE (kg mn)

treasury bill auction today and continued to accept

just a part of the offered quantity (accepting 87.2% -
of the total offered LKR 65.0Bn), of which 91-day bill —— 15.24% W-Avg 13.56% s .
saw full acceptance of LKR 30.0Bn, whilst recording Offered 65,000

the steepest decline during today’s auction with

weighted average yields d.ecreasin.g bY 34!3ps to ' E 134,386 16.30% ® Bond interest

16.30%. Furthermore, a slight decline in yields was Bids

also observed on the 91-day and 365-day maturities,

14.94% o H T-Bond
which saw weighted average yields decline by 2Bps E 184 days ° T 123,537
Accepted

and 8Bps to 14.94% and 13.02%, respectively. 36,651 ] .
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