UNIT TRUSTS EXCESS LIQUIDITY AND CBSL HOLDINGS

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

»
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First Capital LKR LKR

A Janashakthi Group Company

First Capital Money Market Fund 3,139.16 3,139.16

First Capital Gilt Edge Fund 2,379.40 2,379.40

First Capital Wealth Fund 1,896.84 1,896.79

DAI LY First Capital Equity Fund 2,541.03 2,502.91 . H
FIXED INCOME First Capital Money Plus Fund 1,018.51 1,018.51 : N
N

Excess Liquidity (LKR 'Bn)
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14.0%
< 91 Days < 3M 10.00% 9.90% 9.95% 9.80% +15
TOTAL (LKR Mn) 16,784.99 Wow -0.01%
<182 Days < 6M 10.25% 10.00% 10.13% 9.95% +18
<364 Days < 1Y 10.50% 10.25% 10.38%  10.10% +27
\ T-Bills,

.3,892 01-Jun-26 < 2Y 10.40%  10.30% 10.35%  10.50% -15

01-May-27 < 3Y 11.45% 11.35%  11.40%  11.00%
01-May-28 < 4Y 11.80% 11.70%  11.75% 11.80%

15-Jul-29 < 5Y 12.05% 12.00%  12.03% 12.05%
T-Bonds, 15-May-30 < 6Y 12.20% 12.10%  12.15% 12.10%

July 19, 2024

01-Dec-31 < 7Y 12.45%  12.35% 12.40%  12.20%

01-Jul-32 < 8Y  1250% 1230%  12.40% 12.25%
s . FOREIGN HOLDING wamn) wow 0.10% s
Mixed end to the week post bull run 01-Jun-33 < 9Y 1250% 12.30%  12.40%  12.25%

At the end of the week, the secondary market yield curve 01-Jan-34 <10Y 12.60%  12.30% 12.45%  12.40%
remained broadly stable amidst mixed activities witnessed 15-Mar-35 < 12Y N/A N/A N/A N/A
across the board. Following a period of consecutive bullish 20708 68,523 62,008 53072 12-Jul-24 «o=19-Jul-24 15-Aug-39

sentiment earlier in the week, the market experienced a ‘ -Aug-39 <15Y S S N/A N/A
subdued session with thin trading volumes during the day. 1 | 1 1 | 1 | 1 ,\5,* 01-Jan-41 < 20Y N/A N/A N/A N/A

Among the traded maturities, 01.02.26 and 15.12.26 14-3un 19-Jun 28-Jun a-ul
maturities changed hands in the range of 10.20%-10.25% and
10.45%-10.50%, respectively. On the mid end, trades were
observed at 11.75% for the 15.02.28 maturity and 11.80% for

the 01.05.28 maturity. Market sentiment extended to longer .

tenors as well, with the 15.09.29 and 01.12.31 maturities | T-BILL AUCTION wxrmn) SIS ITmREE 17-Jul-24 T-BOND AUCTION @xamy)  [AUEERRES 11-Jul-24 MATURITY TABLE (uw mn)

trading at 12.00% and 12.40%, respectively. Furthermore, the ——
! ! .Avg 11.78% 12.31% Week ending 26-Jul-24

Central Bank of Sri Lanka has announced a Treasury Bill - m °

issuance totaling LKR 160.0Bn through an auction scheduled Offered 110,000

for 24th Jul 2024, slightly below the LKR 170.5Bn T-Bill

maturing for the week ending 26th Jul 2024. Meanwhile, out bid t: 308,311 9.55% V H Bond interest
ids 4

of the total auction, LKR 45.0Bn is to be raised from 91-day ! T-Bond
maturity, LKR 45.0Bn is expected to be raised from 182-day E 9.718% V L ! a5l
maturity while LKR 70.0Bn is to be raised from 364-day | Accepted 110,000

maturity. Moreover, in the forex market, the LKR further 10.07% V
depreciated against the USD for the third consecutive day, 100,000 200,000 300,000 400,000 11.25%2027 ‘N’ 12.00%2031 ‘A’
settling at LKR 303.99. ®Bids 14Offered ® Accepted

H91 days k182 Days & 364 Days




