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“Investor participation centred on mid
tenors”

The CBSL held its treasury buy back auction today on
the 18t of Dec-23, where 15.05.26 tenor was accepted
at 13.71% where only LKR 1.0Bn was accepted out of
LKR 10.0Bn offered. Furthermore, 01.08.26 tenor was
accepted at 13.73% whilst LKR 500.0Mn was accepted
out of LKR 10.0Bn offered. Moreover, towards the short
end of the curve, 2026 maturities hovered between
13.85%- 13.65% whilst the mid tenor maturities, 2027
traded at 13.90%-13.70% whilst 2028 tenors traded at
14.10%-13.95% whilst 15.05.30 tenor traded at 14.05%
respectively. In the external side LKR broadly remained
stagnant against the green back recording LKR 327.0.

UNIT TRUSTS

First Capital Unit Trust Funds

First Capital Money Market Fund

First Capital Gilt Edge Fund

First Capital Wealth Fund

First Capital Equity Fund

17-Dec-23

Sell Price Buy Price

LKR
2,904.68

LKR

2,904.68
2,247.66 2,247.66
1,602.95 1,602.91

2,301.55 2,186.47

EXCESS LIQUIDITY AND CBSL HOLDIN

Avg. Yield == CBSL Holdings of GS

17.27%

12.77%

Excess Liquidity (LKR 'Bn)
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FOREIGN HOLDING (kr mn)

137,528
130,596
124,877

7-Dec

123,830
119,858

BILLS AND BONDS YIELDS

19.0%

14-Dec

- (bPS)

< 91 Days < 3M 14.60%

<182 Days < 6M 14.20%

<364 Days < 1Y 14.00%

01-Jul-25 < 2Y 13.50%

01-Jun-26 < 3Y 13.80%

15-Sep-27 < 4Y 13.90%

01-Jul-28 < 5Y 14.05%

15-Jul-29 < 6Y 14.20%

15-May-30 < 7Y 14.20%

15-May-31 < 8Y 14.20%

01-Jul-32 < 9Y 14.20%

15-Jan-33 < 10Y 14.20%

15-Mar-35 < 12Y N/A

11-Dec-23 «O=18-Dec-23

15-Aug-39 < 15Y N/A

¢ A @ s ¢ g 01-Jan-41 < 20Y N/A
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T-BILL AUCTION (tkr mn)

Accepted ij
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220,000

348,296

215,992

Auction Date 13-Dec-23

1459% V -8 bps

184 days
364 days

14.29% V -9  bps

1283% V -5 bps

T-BOND AUCTION e
14.07% 14.32% Rejected I

11.25%2031 ‘A
Accepted

11.50%2026 ‘A’ 11.50%2028 ‘B’

M Bids Offered

® Bond interest

i T-Bond

| T-Bill

158,486

MATURITY TABLE (k& mn)

Week ending 22-Dec-23

(ug, Y1) sBuipjoH 159D




