UNIT TRUSTS [ 31-Dec-23 | EXCESS LIQUIDITY AND CBSL HOLDINGS

First Capital Unit Trust Funds Sell Price Buy Price Avg. Yield == CBSL Holdings of GS Excess Liquidity
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First Capital
Adanashekini Group Company First Capital Money Market Fund 2,923.37 2,923.37 16.66%

First Capital Gilt Edge Fund 2,259.11 2,259.11 13.89%

D AI LY First Capital Wealth Fund 1,615.94 1,615.90 51.28%
FIXED INCOM E First Capital Equity Fund 2,283.97 2,169.77 42.16%
UN IT TRUST OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS

19.0%
< 91 Days < 3M 14.30% 14.10% 14.20%  14.20%
TOTAL (LKR Mn)  gizizidiziiiia:s g:ai0d Wow
<182 Days < 6M 14.20%  14.00% 14.10%  14.10%
<364 Days < 1Y 14.00%  13.00% 13.50%  13.50%
T-Bills,
4,078 01-Jul-25 < 2Y 13.50%  13.25% 13.38%  13.38%
’ 01-Jun-26 < 3Y 13.90%  13.80% 13.85%  13.75%

15-Sep-27 < 4Y 14.00%  13.90% 13.95%  13.85%

Excess Liquidity (LKR 'Bn)
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01-Jul-28 < 5Y 14.25%  14.15% 14.20%  14.05%

J 1 2024 T-Bonds, 15-Jul-29 < 6Y 14.35% 14.15% 14.25% 14.10%
anuar 12,044

y Z 15-May-30 < 7Y 14.35% 14.15% 14.25% 14.10%
15-May-31 < 8Y 14.35% 14.15% 14.25% 14.10%
FOREIGN HOLDING (w«r mn) Wow -0.86%
01-Jul-32 < 9Y 14.50% 14.25% 14.38% 14.10%

“New year opens on a dull note”

124,877 123830 15-Mar-35 < 12Y N/A N/A N/A N/A
The Secondary market yield curve remained broadly 119,858 ﬁ 22-Dec-23 =0=01-Jan-24 15-Aug-39 < 15Y N/A N/A N/A N/A
unchanged as activities took a dreary sentiment | | & R & & OLlandl <20Y i A N/ /A

R
amidst the first day of the new year. In the midst of 30-Nov 7-Dec 14-Dec 21-Dec 28-Dec Yoy
limited activities, 01.08.2026 enticed some trades at
13.85% during the day. Meanwhile, CBSL expects to
raise LKR 160.0Bn at the weekly T-Bill auction

scheduled to take place on the 03rd Jan-24 where| T-BILL AUCTION (xrmn) Auction Date 27-Dec-23 T-BOND AUCTION (kR wN)  |aieilell el 28/12/2023 MATURITY TABLE (ikr mn)
LKR 40.0Bn is raise from 91 days maturity while LKR
. W.A 21% W.Avg 14.22% Week ending 5-Jan-24
70.0Bn and LKR 50.0Bn is to be raised from 182 days PR 13.87% 14.20% - .
and 364 days maturities, respectively. Offered E ’
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15-Jan-33 < 10Y 14.50%  14.25% 14.38%  14.10%

10.75%2028 ‘A’ 1

00%2030 ‘A’




