UNIT TRUSTS 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 3,271.11 3,271.11 9.36% | o w _
First Capital Gilt Edge Fund 2,469.70 2,469.70 9.18%
First Capital Wealth Fund 2,035.79 2,035.74 26.87%
DAI LY First Capital Equity Fund 3,028.75 2,983.32 32.61% T
FIXED I NCOM E First Capital Money Plus Fund : . . . . . . . . .
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Excess Liquidity (LKR 'Bn)
(ug, ¥x1) sBuIp|oH 159D

1,058.16 1,058.16 8.69%
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UNITTRUST Qe
- < 91 Days 3M 8.70% 8.60% 8.65% 8.65%
TOTAL (LKR Mn) 17,636.92 WoWw 0.06%

<182 Days 6M 8.85% 8.75% 8.80% 8.85%

'EIZT:. < 364 Days 1y 9.00% 8.90% 8.95% 9.23%

15-Dec-26 2Y 9.20% 9.00% 9.10% 9.35%
15-Dec-27 3y 9.95% 9.85% 9.90% 9.95%

15-Dec-28 ay 10.55%  10.45% 10.40%  10.60%

15-Sep-29 5Y 10.75%  10.70% 10.65%  10.75%

T-Bon 15-Oct-30 6Y 11.10%  11.00% 10.98%  11.00%
December 19, 2024 g
d 01-Dec-31 7Y 11.45%  11.35% 11.35%  11.30%

“Profit taking emerges post auction” FOREIGN HOLDING (wxrmn) 01-Oct-32 8y 11.55%  11.45% 11.45%  11.40%
The secondary market yield curve witnessed increased profit
taking, as the vyield curve edged upwards, slightly. 0LJan.34 5% 11.50% 1150%  11.55%
Additionally, the CBSL announced the issuance of LKR REIH /3% -20% -50% -55%

120.0Bn in T-Bills, scheduled to be held on 24t Dec-24, 15-Mar-35 N/A N/A N/A N/A
where LKR 30.0Bn is to be raised for the 91-day bill, LKR T =55 58,405 68,145 12-Dec-24 «O=18-Dec-24

40.0Bn is to be raised for the 182-day bill, and LKR 50.0bn is 15-Aug-39 L1 LI N/A N/A
to be raised for the 364-day bill. Notable trades were |

01-Jan-41 N/A N/A N/A N/A
primarily amongst the 2028, 2029, and 2031 maturities. On 13-Nov 21-Nov 28-Nov

the belly end of the curve 15.02.28, 15.03.28, 01.05.28, o

01.07.28, and 15.10.28 traded at rates of 10.15%, 10.15%,
10.26%, 10.35%, and 10.40%, respectively. Similarly,
15.09.29 traded at a rate of 10.75%, and 01.12.31 traded at a

rate of 11.38%. Meanwhile, on the external front, the LkR | 1-BILL AUCTION wamn) T-BOND AUCTION (e mn) MATURITY TABLE (e vmy
depreciated against the USD, closing at LKR 291.28/USD 10.75% 11.47%
compared to LKR 290.94/USD recorded the previous day. 185,000 i
Conversely, the LKR appreciated against other major Offered D

currencies such as the GBP, EUR, AUD, CNY, and JPY. CBSL

0
holdings of government securities remained unchanged, Bids - ' 410,169 866% V

closing at LKR 2,515.62Bn today. Overnight liquidity in the

= T-Bill
0 124,256
banking system contracted to LKR 186.66Bn from LKR cj ERCEE 881% ¥V . o a 124,256
187.85Bn recorded the previous da Accepted RR00 ¢ 8 -"~N ‘
’ P v 364 days 9.02% V 8 s
11.00%2029 ‘A 09.00%2033 ‘A

m91days 182 Days 364 Days EBids i Offered & Accepted

01-Jun-33 9y 11.60%  11.45% 11.45%  11.50%
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