UNIT TRUSTS EXCESS LIQUIDITY AND CBSL HOLDINGS

€ t Capital Unit Trust Funds Sell Price Buy Price Avg. Yield = (BSL Holdings of G5 Excess Liquidity

First Capital LKR LKR

e First Capital Money Market Fund 2,996.68 2,996.68 14.87%

First Capital Gilt Edge Fund 2,301.94 2,301.94 10.83%

® B
D AI LY First Capital Wealth Fund 1,805.47 1,805.42 73.81% 400 | B ! I__I
FIXED INCOME First Capital Equity Fund 2,270.75 2,157.21 N/A P p P P @ P

& 3 A i A A A L
UNIT TRUST OUTSTANDING STOCK [GSEC] BILLS AND BONDS YIELDS E—

16.0%

- < 91 Days < 3M 5.85% 9.70% 5.78% 9.78%
TOTAL (LKR Mn] 16,443.25 WoW -0,06%
< 182 Days < 6M 9.95% 9.75% 9.85% 9.85%

Excess Liquidity (LKR 'Bn)
(ug, ¥y1) s8uipjoy 1583

<364 Days < 1Y 10.05% 9.90% 9.98% 9.98%
N :I::TLI:J 01-Feb-26 < 2Y 10.75% 10.60% 10.68% 10.80%

01-May-27 < 3Y 11.90% 11.80% 11.85% 12.10%
15-Mar-28 < 4Y 12.20% 12.10% 12,15% 12.25%

15-Jul-29 < 5Y 12.35% 12.25% 12.30% 12.45%
15-May-30 < &Y 1250% 12.30% 12.40% 12.58%

February 28, 2024

15-May-31 < 7Y 12.75% 12.60% 12.68% 12.75%

FOREIGN HOLDING o 01Jul-32< 8Y  1250% 12.40%  12.65% 12.75%
5 4 . {LKR MN) -4.29%
"Treasury bill auction partially accepted 15Jan33< OY  1290% 12.65%  12.78% 12.88%

as yields edges up across the board" 01-Jan-34 <10Y  1290% 1265%  12.78% 12.88%

CBSL conducted Its weekly treasury bill auction today and T 15-Mar-35 < 12Y NfA NfA N/A N/A
accepted a total of LKR 104.3Bn from the offered LKR 122.5Bn. i ﬁ _ Zi-Feb-24  =O=28-Feb-24 15-Aug-39 < 15V A WA N/A N/A
Auction yields also edged up across the board with 91-day 95,164 =

maturity yield edging up by 09bps to 9.87%, 182-day maturity &g 8 01-Jan-41 < 20Y N/A N/A N/A N/A
yield inclining by 09bps to 9.95% and 364-day maturity yield up i L Bhb ke e
by 03bps to 10.05%. Furthermore, today's auction depicted a
reversal in acceptance rate, with majority accepted from the
364-day maturity (LKR 39.6Bn accepted cf. LKR 40.0Bn

offered). Meanwhile, secondary market witnessed mixed — —— .
activities during the day trading maoderate volumes, with more | T-BILL AUCTION g aan) n Date. 28-Feb-24 1 MATURITY TABLE {ixr mn)

liguid 2026 and 2027 maturities trading in the range of Weekending 8.Mar-20
10.75%-10.95% and 11.85%-11.95%, respectively. Few trades Ea A £
were also observed on the 01.07.28 maturity with trades Offered 122,500

taking place between 12.15%-12.20% whilst 15.05.30 maturity

| 3 T - M Bond ints it
recorded trades at 12.30%. Meanwhile, overnight liquidity in Bids -j 196,854 m 9.87% A : nd interes

the banking sector remained volatile during today and

marginally decline to negative LKR 40.0Bn whilst CBSL Holdings m 9.95% A Wi=Hand
Accepted = |

of government securities kept unchanged at LKR 2.7Tn. On the 104,310 1 BT
external front, LKR appreciated further againstthe greenback 10.05% A

to LKR 310.75. 0 50,000 100,000 150,000 200,000 1AL 2ERMIE A DSk
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