UNIT TRUSTS EXCESS LIQUIDITY AND CBSL HOLDINGS
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First Capital Gilt Edge Fund 2,287.46 2,287.46 11.22%

D AI LY First Capital Wealth Fund 1,666.29 1,666.25 61.28%
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< 91 Days < 3M 11.10% 10.90% 11.00% 12.40%
TOTAL (LKR Mn) 16,403.97 WoW  0.24%
<182 Days < 6M  11.40% 11.25% 11.33%  12.50%
<364 Days < 1Y 11.25% 10.75% 11.00% 12.70%
T-Bills,

4,098 01-Feb-26 < 2Y 11.45% 11.35% 11.40% 12.85%
01-May-27 < 3Y 12.20% 12.00% 12.10% 13.25%

15-Mar-28 < 4Y 12,55% 12.45% 12,50% 13.45%
15-Jul-29 < 5Y 13.00% 12.80% 12.90% 13.55%
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e First Capital Money Market Fund 2,969.84 2,969.84 15.50%
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15-May-30 < &Y 13.00% 12.80% 12.90% 13.65%

February 6, 2024

15-May-31 < 7Y 13.20% 12.90% 13.05% 13.78%

01-Jul-32 < 8Y 13.20% 12.90% 13.05% 13.88%
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“Yields further declined across the board” s B S| DE 1
01-lan-34 <10Y  13.25% 12.75% 13.00% 14.15%
The secondary market continued to display buying 1oaras <Az 2 s e i
sentiment, with sustained activity contributing to
a notable decline in yields across the board ahead PO 01-Jan-41 < 20Y N/A N/A N/A N/A
of the LKR 145.0Bn T-bill auction scheduled for
tomorrow. Bullish sentiment persisted, notably on
the short tenors including 01,08.26 and 15.09.27,
which traded in the range of 11.80%-11.50% and
12.45%-12.20%, respectively. Meanwhile, on the
mid-end of the curve, active participation enticed
on 2028 tenors, mainly on 15.03.28, 01,07.28, and
15.12.28, which changed hands between the

range of 12.60%-12.50%. Meanwhile, in the forex Bids G 407,178 BT o VO 138 o I8 Bind krecess
market, the LKR marginally depreciated against =5 @ T-Bond
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at-lan: =on05:teh:24 15-Aug-39 < 15Y N/A N/A N/A N/A

T-BILL AUCTION s mn) uction Date. T-BOND AUCTION {1xR Mn) | b s 30-Jan-24 MATURITY TABLE jir mn)

Settlement Date : 4 LV 13.08% 13.65%
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