UNIT TRUSTS | 13-Nov-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

% First Capital Money Market Fund 2,857.77 2,857.77 17.70%
m First Capital Gilt Edge Fund 2,221.07 2,221.07 11.43%

DAI LY 4 First Capital Wealth Fund 1,558.91 1,558.87 52.90%
FIXED INCOME |_ First Capital Equity Fund 2,320.41 2,204.39 51.16%

UNIT TRUST =

\ < 91 Days < 3M 15.75% 15.50% 15.63%  15.88%
- T-Bills, ' <182 Days < 6M 14.90% 14.75% 14.83%  14.88%

3,926 <364 Days < 1Y 14.00% 13.00% 13.50% 13.25%

\ ] 01-Jul-25 < 2Y 14.80% 14.60% 14.70%  14.90%
15-May-26 < 3Y 14.80% 14.70% 14.75%  15.00%

15-Sep-27 < 4Y 14.80% 14.70% 14.75%  15.00%
01-Jul-28 < 5Y 14.75% 14.65% 14.70%  15.00%

FOREIGN HOLDING (kg mn) WoW 2.9% 15-Jul-29 < 6Y 14.65% 14.50% 14.58% 14.63%
& (

15-May-30 < 7Y 14.50% 14.25%  14.38%  14.40%
November 14, 2023 . 15-May-31 < 8Y 14.50% 14.25% 14.38%  14.25%

01-Jul-32 < 9Y 14.50% 14.25% 14.38%  14.25%

"Buying interest extends in the 15-Jan-33 < 10Y 14.50% 13.50% 14.00%  14.25%
secondary market" 155,872 : 15-Mar-35 < 12Y N/A N/A N/A N/A
150242 15-Aug-39 < 15Y N/A N/A N/A N/A
Secondary market continued to witness persistent 146,172 148,357 01-Jan-41 < 20Y N/A N/A N/A N/A
buying interest amidst the supply constraint I l 144,085 )
i i | ' A 8 e @ A

following the auction outcome of yesterday which %
was largely undersubscribed. On the short end, 12-Oct 19-Oct 26-Oct 2-Nov 9-Nov 07-Nov-23 e=#=14-Nov-23

15.11.2024 traded at 14.25%. Trades were also

visible on the mid tenors with 15.05.2026 and T-BILL AUCTION (e mn) T-BOND AUCTION (txr mn) MATURITY TABLE (Lkr mn)

01.06.2026 recording trades in a range from

15.00%-14.75% while yesterday’s auction tenor . - Week ending 17-Nov-23
-AVg 14.52% W.A 9
15.01.2027 and 15.09.2027 hovered between [ w.ave JEERTEE ° il 13.56% .
14.75%-14.55%. In the midst of moderate volumes, Offered LI LY
2028 maturities, 01.05.2028 and 01.07.2028 traded

between 14.75%-14.60%. Meanwhile, CBSL expects ) =: 257,628 15.64% V ® Bond interest
Bids

to raise LKR 175.0Bn from tomorrow’s weekly T-Bill

auction. On the external side, LKR marginally 184 days 14.81% i T-Bond
appreciated against the green back and closed at Accepted ﬂ 158,272 8 ‘8 I ) o
o I . n
LKR 326.9. 364 days 12.99% =] S | T-Bill
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