Excess Liquidity M CBSL Holdings of GS

@ UNIT TRUSTS | 24-0ct-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

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

First Capital
% First Capital Money Market Fund 2,829.23 2,829.23 19.44%
m First Capital Gilt Edge Fund 2,205.32 2,205.32 13.18%

DAI LY 4 First Capital Wealth Fund 1,552.23 1,552.19 55.69%
FlXED |NCOME |_ First Capital Equity Fund 2,321.72 2,205.63 54.70%

UNIT TRUST Mn) 15,815.2 | WoW  0.2%

\ < 91 Days < 3M 16.15% 15.75% 15.95% 16.00%
y T-Bills, ' <182 Days < 6M 15.00% 14.50% 14.75% 14.75%

3,828 <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% 15.00%

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

01-Jul-28 < 5Y 14.75% 14.50% 14.63% 14.38%

FOREIGN HOLDING (kg mn) 6.6% 15-Jul-29 < 6Y 14.25% 13.75% 14.00%  14.00%
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T-Bonds,
11,987

01-Jul-32 < 9Y 13.75% 13.00% 13.38%  13.38%
15-Jan-33 < 10Y 13.50% 12.50% 13.00%  13.00%
15-Mar-35 < 12Y N/A N/A N/A N/A
4,075 155 872 15-Aug-39 < 15Y N/A N/A N/A N/A
146 172
5-Oct

“03M T-Bill continued to endorse
higher acceptance”

The secondary bond market activities continued to 01-Jan-41 < 20Y N/A N/A N/A N/A
remain dull as the market participants preferred to

adopt a wait and see approach amidst the

hovering economic woes. Among the trade 21-Sep 26-Sep
maturities, 15.11.24 traded at 15.00% whilst

01.06.26 and 01.08.26 maturities changed hands

at 14.95%. In the midst of low volumes, mid end T-BILL AUCTION (ke mn) SEH 25-Oct-23 T-BOND AUCTION (kg mn) Auction Date 12-Oct-23 U (LKR MN)
maturity‘of 01.07.28 quoted at 14.75%. — - Week ending 3-Nov-23

Meanwhile, adding further to the gloom, CBSL
continued to undersubscribe T-Bills for the 4th Offered E 135,000
consecutive week at the weekly T-Bill auction, with

only 86.3% of the total offered amount of LKR 216,584 16.10% V -20 bps ® Bond interest
135.0Bn being accepted of which 63.6% being

accepted from 03M T-Bill. Furthermore, weighted 1493% V -1 bps B  T-Bond

average yields of 03M and 06M T-Bills further Accepted -. 116,501 8 - 1
trimmed down to 16.10% (-20bps) and 14.93% (- 13.02% dp 0 bps : : = T-Bill

1bps), respectively while 1Yr T-Bill remained flat at 0 100,000 200,000 300,000 11.50%2026'A’ 11.00%2030'A"

13.02%. moldays  W182Days 364 Days MBids Offered HAccepted

15-May-30 < 7Y 14.00% 13.50%  13.75% 13.75%
October 25,2023 . 15-May-31 < 8Y 13.75%  13.00% 1338%  13.38%
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