UNIT TRUSTS [ o03-0ct24a | EXCESS LIQUIDITY AND CBSL HOLDINGS

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

A Janashakthi Group Company

First Capital Money Market Fund 3,206.61 3,206.61 10.10%
First Capital Gilt Edge Fund 2,420.40 2,420.40 12.63%

First Capital Wealth Fund 1,937.09 1,937.04 26.19%

DAI LY First Capital Equity Fund 2,600.04 2,561.04 13.84%
FIXED I NCOM E First Capital Money Plus Fund 1,037.51 1,037.51 9.31%

Excess Liquidity (LKR 'Bn)
(ug, ¥x1) sBuIp|oH 159D

15.0%

< 91 Days 3M 9.90% 9.75% 9.83% 10.10%
TOTAL (LKR Mn) 17,154.46

< 182 Days 6M 10.00% 9.90% 9.95% 10.30%
< 364 Days 1Y 10.10% 9.95% 10.03% 10.40%
T-Bills,
3,917 01-Aug-26 2Y 10.50% 10.25% 10.38% 10.60%
15-Sep-27 3Y 11.45% 11.35% 11.40% 11.30%
01-Jul-28 4Y 11.85% 11.75% 11.80% 11.85%
15-Sep-29 5Y 12.10% 11.95% 12.03% 11.95%
15-May-30 6Y 12.20% 12.10% 12.15% 12.13%
T-Bonds,

October 4, 2024 13,237 ? : ? 7
01-Dec-31 7Y 12.40% 12.20% 12.30% 12.18%

. . . . . o X 0, o 0, 0,
”Pro_flt'taklng Cont’nued, I'esultlng in an FOREIGN HOLDING - Wow 01-Oct-32 8Y 12.50% 12.25% 12.38% 12.00%

Upthk in yields” 01-Jun-33 9Y 12.65%  12.25% 12.45%  12.25%
The secondary market yield curve saw a slight uptick on the
short to mid end as market participants sought to realize gains

from the recent bull run. In the early hours, there was a 42,070 CEAUELED e Ee N/A N/A
moderate buying sentiment for the 15.05.26 and 01.06.26 ﬁ 15-Aug-39 N/A N/A N/A N/A
bonds, which traded at 10.50%. On the mid end, the 15.12.27, [ 39,392 ] [ 39,396 ] <

15.02.28, and 15.12.28 bonds changed hands at 11.45%, L 1 K 4

01-Jan-41 N/A N/A N/A N/A

01-Jan-34 12.75%  12.25% 12.50%  12.25%

11.55%, and 11.70%, respectively. As the day progressed, 29-Aug 6-Sep 12-Sep 19-Sep 26-Sep
heightened selling interest led to a rise in interest rates across
these maturities. The 15.12.27 bond traded at 11.55%, while
the 15.02.28, 01.05.28, 01.07.28, and 15.12.28 bonds traded in
a range of 11.70% to 11.80%. Additionally, the 15.05.30 bond

. : . \ T-BILL AUCTION (e mn) Auction Date T-BOND AUCTION (a MATURITY TABLE (xawn)

displayed mixed sentiment, trading at 12.10%. Furthermore,

the CBSL has announced a Treasury Bill issuance totaling LKR 13.79% m 13.98% m NA
85.0Bn through an auction scheduled for 9th Oct 2024, out of D 142,500 i
the total auction, LKR 40.0Bn is to be raised from 91-day Offered

maturity, LKR 35.0Bn is expected to be raised from 182-day

maturity while LKR 10.0Bn is to be raised from 364-day Bids -j 338,870 10.06% V

maturity. On the external side, the LKR slightly depreciated B Bond interest

against the greenback closing at LKR 295.5. Meanwhile, CBSL ﬂ 1037% V ] ET-Bill
Accepted
[=3

liquidity started to build up from dollar purchases. Accordingly, 142,500 ngé

overnight liquidity recorded at LKR 110.9Bn while CBSL Holdings 10.04% V
remained unchanged at LKR 2,515.6Bn. 100,000 200,000 300,000 400,000 10.75%2028 ‘B’ 11.75%2029 ‘A 10.25%2034 ‘A
m91days @182Days 364 Days HBids 1Offered M Accepted




