UNIT TRUSTS [ 10-Nov24a | EXCESS LIQUIDITY AND CBSL HOLDINGS

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

] : LKR LKR
First Capital

A Janashakthi Group Company

First Capital Money Market Fund 3,239.24 3,239.24 9.56%

i 4 B.B. = B
First Capital Gilt Edge Fund 2,443.79 2,443.79 9.21%
First Capital Wealth Fund 1,962.78 1,962.73 24.87% - |
DAI LY First Capital Equity Fund 2,767.40 2,725.89 21.17% 1
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1,047.25 1,047.25 8.93%
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15.0%

< 91 Days 3M 9.40% 9.25% 9.33% 9.35%
TOTAL (LKR Mn) 17,417.30 WoWw 0.17%

<182 Days 6M 9.70% 9.55% 9.63% 9.65%

.4,041 01-Aug-26 2y 10.45%  10.35% 10.40%  10.53%

15-Sep-27 3y 11.25%  11.15% 11.20%  11.50%

<364 Days 1y 9.95%  8.95% 9.45%  9.95%
\ T-8ills,

01-Jul-28 ay 11.70%  11.60% 11.65%  11.85%

15-Sep-29 5Y 12.05%  11.95% 12.00%  12.05%

T-Bonds, 15-May-30 6Y 12.25% 12.15% 12.20% 12.25%
November 11, 2024 13,376
’ 01-Dec-31 7Y 12.35% 12.25% 12.30% 12.30%

01-Oct-32 8Y 12.45% 12.35% 12.40% 12.40%
“ - FOREIGN HOLDING (kr mn)
Market slows dow.n ahead of T-Bond 01-Jun-33 9y 12.50%  12.40% 12.45%  12.45%
auction”

01-Jan-34 12.60%  12.40% 12.50% 12.55%
The secondary market saw limited activity during today’s

trading session ahead of the LKR 132.5Bn worth T-Bond —— 15-Mar-35 N/A N/A N/A N/A
auction scheduled for tomorrow. However, short to mid ’

—_— 04-Nov-24 =O=11-Nov-24 15-Aug-39 N/A N/A N/A N/A
tenors saw some activity resulting in a slight downward shift ﬂ N
in the vyield curve. Accordingly, on the 2027 bond, L 1 L

01-Jan-41 N/A N/A N/A N/A
15.12.2027 registered trades at 11.30%. Moreover, on the 10-Oct 16-Oct

2028 bond, 01.05.2028, 15.10.2028 and 15.12.2028 saw
trades at 11.60%, 11.75% and 11.80%, respectively.
Meanwhile, CBSL is raising a cumulative of LKR 280.0Bn

during this week from primary auctions where LKR 132.5Bn | T_BJLL AUCTION (ikr mn) Auction Date T-BOND AUCTION (u mn MATURITY TABLE («r mn)
is raised from tomorrow’s bond auction whilst LKR 147.5Bn

is being raised from the weekly T-Bill auction. On the New Auction Announcement
external side, the LKR appreciated against the USD for the G 175,000

third consecutive day, closing at LKR 292.65/USD. Similarly, Offered

GBP, EUR, JPY and AUD too appreciated against the LKR _ 379 )

during the day. Overnight liquidity closed at LKR 162.93Bn Bids ﬂ 300,967 il s37% A W Bond interest

compared to the previous day’s closing of LKR 173.37Bn 9.70% A Bond

while CBSL Holdings remained unchanged at LKR 2,515.62Bn. | Accepted E 175,000 HET-Bill

Weekly AWPLR for the week ending 08th November 2024 9.95% dp )

increased by 1lbps to 9.16% compared to the previous 0 100,000 200,000 300,000 400,000
week.
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