EXCESS LIQUIDITY AND CBSL HOLDINGS
Excess Liquidity | CBSL Holdings of GS

‘ UNIT TRUSTS [ 14Dec23 |

2765.0

&

rst Capital Unit Trust Funds Sell Price Buy Price Avg. Yield - . a
irst Canital < 80.0 2760.0 ;
X a0 27500 2
First Capital Money Market Fund FCMMF 2,899.20 2,899.20 17.32% z 0 wmso 3
T 0.0 27200 ©
m First Capital Gilt Edge Fund FCGEF 2,244.93 2,244.93 10.75% S 00 ms0 &
= =
DAILY a5 First Capital Wealth Fund FCWF 1,599.06 1,599.02 52.28% g oo ey
P! . . . = < < <
FIXED INCOME &l First capital Equity Fund FCEF 2,319.42 2,203.45 46.67% o S & F ~,~' &, c{ »W

& OUTSTANDING STOCK [GSEC]

UNIT TRUST 160186 |  Wow  0.6%

BILLS AND BONDS YIELDS

19.0% < 91 Days < 3M 14.35% 14.25% #N/A 14.30% #N/A

T-Bills, <182 Days < 6M 14.20% 14.00% #N/A 14.10% #N/A

4,053 <364 Days < 1Y 14.00% 13.00% #N/A 13.50% #N/A

\ 17.0% V. a8 01-Jul-25 < 2Y 13.60% 13.40% #N/A 1350%  #N/A

T-Bonds, 01-Jun-26 < 3Y 13.90% 13.80% #N/A 14.10% #N/A

11,966 15-Sep-27 < 4Y 14.00% 13.90% #N/A 14.25% #N/A

15.0% 01-Jul-28 < 5Y 14.15% 14.05% #N/A 14.25% #N/A

FOREIGN HOLDING (ixr mn) WoWw 0.8% 15-Jul-29 < 6Y 14.35% 14.25% #N/A 14.30% #N/A

15-May-30 < 7Y 14.35% 14.25% #N/A 14.30% #N/A

December 14, 2023 13.0% 15-May-31 < 8Y 14.35% 14.25% #N/A 14.30% #N/A

01-Jul-32 < 9Y 14.35% 14.25% #N/A 14.30% #N/A

"Bond market nudges down on short 15-Jan-33 < 10Y 14.35% 14.25% #N/A 14.30% #N/A
to mid tenors" 144,085 11.0% 15-Mar-35 < 12Y NA  N/A NA - N/A N/A
137 528 15-Aug-39 <15Y N/A N/A N/A N/A N/A
The secondary market marginally edged down on 130 g 124, 877' 0L IanA1gs1204 WA WA N/A N/A N/A
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slight mixed sentiment with moderate volumes
being transacted. On the short end, 01.06.26
tenor traded at 13.85% while investor interest
also centered on 15.01.27, 01.09.27 and 01.05.27
maturities which traded at 13.85%, 13.95% and
14.00% respectively. Meanwhile, on the mid end
of the curve 01.05.28 and 01.07.32 were seen
changing hands at 14.05% and 14.20%. In the
forex market, LKR continued to appreciate against
the USD, closing at LKR 326.8 for the day.
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Week ending 22-Dec-23

T-BILL AUCTION (kR mn)
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