UNIT TRUSTS | 31-0ct-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

Excess Liquidity M CBSL Holdings of GS
First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield 200.0

o A 150.0
First Capital

% First Capital Money Market Fund 2,839.56 2,839.56 19.04%

m First Capital Gilt Edge Fund 2,211.08 2,211.08 13.62%

DAI LY 4 First Capital Wealth Fund 1,553.60 1,553.56 54.56%
FIXED INCOME |_ First Capital Equity Fund 2,284.63 2,170.40 50.67%

UNIT TRUST =

\ < 91 Days < 3M 16.00% 15.75% 15.88%  15.95%
, T-Bills, <182 Days < 6M 15.00% 14.75% 14.88% 14.75%

3,851 <364 Days < 1Y 13.50% 13.00% 13.25%  13.25%

01-Jul-25 < 2Y 15.00% 14.80% 14.90%  15.00%

15-May-26 < 3Y 15.00% 14.85% 14.93%  15.00%

15-Sep-27 < 4Y 15.00% 14.90% 14.95%  14.88%

01-May-28 < 5Y 14.95% 14.80% 14.88%  14.63%

FOREIGN HOLDING (i mn) 15-Jul-29 < 6Y 14.75% 14.50% 14.63%  14.00%

15-May-30 < 7Y 14.30% 14.10% 14.20%  13.75%

November 1, 2023 ) 15-May-31 < 8Y 1430% 14.25%  14.28% 13.38%
01-Jul-32 < 9Y 14.25%  14.00% 14.13%  13.38%

“Heightened demand for 03M T-Bill 15-Jan-33 < 10Y 14.25%  14.00% 14.13%  13.00%

leads to 17bps yield drop” e . 15-Mar-35 < 12Y N/A N/A N/A N/A

The secondary bond market saw mixed activities 154,075 Lt 15-Aug-39 < 15Y N/A N/A N/A N/A
E50/282 01-Jan-41 < 20Y N/A N/A N/A N/A

during the day while the overall market witnessed 146,172

moderate volumes. Among the traded maturities, I
01.07.25 traded at 14.90% while the liquid tenors O R M
15.05.26, 01.05.27 and 15.09.27 changed hands in 26-Sep 5-Oct 19-Oct 26-Oct 25-Oct-23 =#=01-Nov-23

the range of 15.00%-15.10%. Meanwhile, on the mid [ig

end Of the cure, 15.01.28, 01.05.28 and 15.07.29 T'BILL AUCTION (LKR MIN) T-BOND AUCTION (LKR MN) MATU RITY TABLE (LKR MN)

maturities traded at 15.00%, 14.80% and 14.60%,

respectively. At the T-Bill auction, 95.6% of the total - Week endin 10-Nov-23
W.A W.Av, g

offered amount of LKR 145.0Bn was subscribed N/A L N/A .
although higher bids were quoted by the Offered E L bl i Rejected
participants. 03M T-Bills observed a greater interest
with bids surpassing more than 100% of the offer, ' E 278,793 1593% V H Bond interest
leading to a 17bps decline in the weighted average Bids
yield to 15.93%. However, 06M and 1Yr yields 14.93% dp E T-Bond
remained unchanged at 14.93% and 13.02%, ’

N Accepted 138,578
respectively. In the forex market, LKR further .

o | T-Bill
depreciated against USD and stood at LKR 327.6 13.02% 4 >
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