UNIT TRUSTS [ o06Jan25 | 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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First Capital

A Janashakthi Group Company

First Capital Money Market Fund 3,286.80 3,286.80 9.11% | & | &N W 4
First Capital Gilt Edge Fund 2,479.63 2,479.63 8.21%
First Capital Wealth Fund 2,048.40 2,048.35 15.87% i
DAI LY First Capital Equity Fund 3,200.74 3,152.73 35.60% ]
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Excess Liquidity (LKR 'Bn)
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1,063.03 1,063.03 8.84%

UNIT TRUST

- 12.0% < 91 Days 3m 8.60%  8.50% 8.55%  8.60%
TOTAL (LKR Mn) 18,293.78 Wow 1.98%

<182 Days 6M 875%  8.65% 870%  8.75%
T;‘:i;';' <364 Days 1y 890%  8.80% 8.85%  8.90%

15-Dec-26 2y 9.50% 9.30% 9.40% 9.10%
15-Dec-27 3Y 9.85% 9.75% 9.80% 9.90%
15-Dec-28 ay 10.60%  10.50% 10.55%  10.50%

15-Sep-29 5Y 10.85%  10.75% 10.80%  10.73%

T-Bon 15-Oct-30 6Y 11.10%  11.00% 11.05%  10.95%
January 7, 2025 '

14,223 01-Dec-31 7Y 11.40%  11.30% 11.35%  11.35%

“Mixed sentiment prevails ahead of
T-Bill auction” 01-Jun-33 oy 11.60% 1145%  1153% 11.53%

The secondary market yield curve witnessed a day of mixed

sentiment amidst the presence of both buying and selling 01-Jan-34 11.75%  11.50%

activity. The yield curve remained relatively stable ahead of 15-Mar-35 N/A N/A N/A N/A

tomorrow’s treasury bill auction, where the CBSL is scheduled 31-Dec-24 =0=07-lan-25

to raise LKR 102.0Bn in T-Bills, where LKR 30.0Bn is to be L p— 15-Aug-39 N/A N/A N/A N/A

raised from the 91-day maturity, LKR 30.0Bn is to be raised ’ 01-Jan-a1 N/A N/A N/A N/A

from the 182-day maturity, and LKR 42.0Bn is to be raised ) )

from the 364-day maturity. Notable trades were on the short

to mid end of the curve, primarily amongst the 2026, 2027,

2028, 2030, and 2032 maturities. On the short end of the

curve, 15.05.26, and 01.08.26 both traded between rates of

9.30% - 9.25%. Similarly, 15.01.27 traded at a rate of 9.58%. | T-BILL AUCTION (g wn) T-BOND AUCTION (ikr mn) MATURITY TABLE (kr mn)
On the belly end of the curve, 15.01.28, and 15.02.28 traded

between rates of 10.20% - 10.15%. 01.07.28 traded at 10.44% New Auction Announcement Week ending 25
and 15.10.28 traded at a rate of 10.52%. Additionally, 168,000
15.10.30 traded at a rate of 11.15%, while 01.07.32 and Offered

01.10.32 both traded at 11.48%. On the external front, the E 405,775 91 days
LKR depreciated against the USD, closing at LKR 294.93/USD Bids i

compared to LKR 293.56/USD recorded the previous day. CBSL

ET-Bill
184 days
holdings of government securities remained unchanged, Accepted E 168,000
closing at LKR 2,515.62Bn today. Overnight liquidity in the 364 days
banking system contracted to LKR 136.22Bn from LKR 0 100,000 200,000 300,000 400,000 500,000

162.73Bn recorded the previous day.

01-Oct-32 8y 11.55%  11.45% 11.50%  11.50%
FOREIGN HOLDING (kg mn)

11.63%  11.63%

5-Dec 12-Dec 19-Dec

11.00%2028 ‘A’ 11.00%2030 ‘B’ 09.00%2033 ‘B’
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