UNIT TRUSTS EXCESS LIQUIDITY AND CBSL HOLDINGS

First Capital Unit Trust Funds Sell Price i == CBSL Holdings of GS Excess Liquidity
First Capital Gilt Edge Fund 2,326.02 2,326.02 9.09%
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e ey First Capital Money Market Fund 3,053.14 3,053.14 12.36%
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DA S S SRS A e
S N A ~)
UNITTRUST  BEaeiestts

16.0%

Excess Liquidity (LKR 'Bn)
(ug, ¥I1) sBuIp|oH 1582

< 91 Days < 3M 10.10% 9.90% 10.00%  10.13% -13
< 182 Days < 10.25%  10.15% 10.20%  10.20% 0
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< 364 Days < 10.30%  10.20% 10.25%  10.30% -5
15-Jun-26 < 11.25% 11.15% 11.20%  10.90%
01-May-27 < 11.90% 11.80% 11.85%  11.80%
15-Mar-28 < 12.15%  12.05% 12.10%  12.10%
15-Jul-29 < 5Y 12.40%  12.25% 12.33%  12.35%

T-Bonds, 15-May-30 < 6Y 12.50%  12.30% 12.40%  12.40%

Apr il 17, 2024 12,506

15-May-31 < 7Y 12.60%  12.40% 12.50%  12.50%

. . . - L 0, 0, 0, 0,
“Ultra-thin volumes continue in the secondary FOREIGN HOLDING (ixr vn) 01-Jul-32 < 8Y 12.60%  12.40% 12.50%  12.50%

market with investors sidelined as debt 15-Jan-33 < 9Y 12.75%  12.50% 12.63%  12.63%

H ”
restructuring talks progress 01-Jan-34 < 10Y 12.75%  12.50% 12.63%  12.63%

The secondary market enticed a mixed sentiment amid ultra-
thin volumes during today’s session, as investors took a

cautious approach, eagerly waiting to see the outcome of the 88,690 — 80:597 10-Apr-24 =O=17-Apr-24 15-Aug-39 < 15Y N/A N/A N/A N/A
bondholder negotiations, which recommenced yesterday,
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following the March-24 talks, which ended up without a AT S NN 01-Jan-41 < 20Y N/A N/A N/A N/A
consensus. Thus, thin trades were observed on the belly-end 14-Mar 21-Mar
of the yield curve with 01.07.25 maturity recording trades

between 10.55%-10.60% whilst 01.06.25 maturity traded at
11.15%. Moreover, trades were also observed on the 15.12.26

maturity, which saw trades at 11.34%-11.32% whilst 15.03.28 T-BILL AUCTION (wxr mn) T-BOND AUCTION (& mn) MATURITY TABLE (& mn)

maturity saw trades taking place between 12.15%-12.10%

during today’s trading session. Meanwhile, CBSL conducted its 11.44% 12.37% 12.51%
weekly bill auction today and fully accepted the total offered D 78000 ‘
LKR 78.0Bn. CBSL accepted LKR 30.0Bn from the 91-day bill at Offered ’
10.03% (-07bps) whilst LKR 30.0Bn was accepted from the 182- .

day bill at 10.22% (-05bps). However, only part of the offered Bids E 193,339 1003% V -7 bes M Bond interest
was accepted from the 364-day bill, accepting LKR 18.0Bn

T-Bond
from the offered LKR 23.0Bn at 10.23% (-04bps). Meanwhile, _— E 184 days 1022% WV -5 bps w 100,878
ccepte . -l°
o

15-Mar-35 < 12Y N/A N/A N/A N/A
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on the external front, LKR continued to depreciate against the 78,000 8 "‘é i 8 1§ I & T-Bill
USD for the 2nd consecutive day and was recorded at LKR 364 days 1023% V -4 bps
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