UNIT TRUSTS EXCESS LIQUIDITY AND CBSL HOLDINGS

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

First Capital = L
AdJanashakti Group Company First Capital Money Market Fund 2,935.13 2,935.13 16.15%

First Capital Gilt Edge Fund 2,266.34 2,266.34 13.90%

D AI LY First Capital Wealth Fund 1,617.15 1,617.11 61.34%
FIXED INCOME I

UNITTRUST IRt

19.0%

< 91 Days < 3M 14.30% 14.10% 14.20%  14.20% 0

TOTAL (LKR Mn)  dasriasdassogis oo

<182 Days < 6M 14.20%  14.00% 14.10% 14.10% 0

<364 Days < 1Y 14.00%  13.00% 13.50%  13.50% 0
T-Bills,
\ 4,092 01-Feb-26 < 2Y 13.85% 13.75% 13.80%  13.38% +42

’ 15-Jan-27 < 3Y 14.00%  13.85% 13.93%  13.90%

15-Jan-28 < 4Y 14.20% 14.10% 14.15%  14.05%

Excess Liquidity (LKR 'Bn)
(ug, ¥)1) sBulp|oH 158D

01-Jan-29 < 5Y 14.30% 14.10% 14.20% 14.25%
T-Bonds, 15-May-30 < 6Y 14.30% 14.15% 14.23% 14.33%

January 10, 2024 12,142
15-Jan-31 < 7Y 14.30% 14.15% 14.23% 14.33%

01-Jan-32 < 8Y 1430% 14.15% 14.23%  14.38%

“CBSL raises LKR 100.0Bn from the weekly | FOREIGN HOLDING wwmw 0.87%
auction whilst yields nudges down on the
3M and 6M”

15-Jan-33 < 9Y 1430% 14.15% 14.23%  14.38%
01-Jan-34 < 10Y 1430% 14.15% 14.23%  14.10%

15-Mar-35 < 12Y N/A N/A N/A N/A

CBSL conducted its weekly treasury bill auction today 123,830 — — 03-1an-24 om10-Jan-24

and accepted a total of LKR 100.0Bn. Higher acceptance 113653 R N/A N/A N/A N/A
was observed on the 91-day and 182-day bill (accepting — ¢ A & 8 & g 8 01-Jan-41 < 20Y N/A N/A N/A N/A
a total of LKR 98.2Bn) whilst auction yields edged down 7-Dec 14-Dec 21-Dec 28-Dec 4dan

to 14.27% (-18Bps) and 14.09% (-07Bps), respectively

on the said maturities. Furthermore, the 364-day bill
continued to witness limited acceptance (raised LKR

1.78n cf. offered LKR 30.0Bn) as auction vyields | T-BILLAUCTION ) T-BOND AUCTION (r mn) MATURITY TABLE (e mn)
remained unchanged from the previous week at New Auction Announcement

12.93%. Meanwhile, post bill auction limited volumes s o550
were observed on the secondary market with 3M and | offered ’
the 6M bill traded at 13.75%. Furthermore, buying

. .. y 14.27% - b H| Bond interest
interest was visible on the 01.05.27 and 15.09.27 Bids ﬁ 265,498 v 18 bes
maturities with trades taking place at 14.10%. 1409% W 7 bps @ T-Bond

; |
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