UNIT TRUSTS 18-Feb-25 EXCESS LIQUIDITY AND CBSL HOLDINGS
First Capital Unit Trust Funds == CBSL Holdings of GS Excess Liquidity
200.0
LKR TS T 1800 5120
‘ 2
" " 1600 a
First Capital Money Market Fund FCMMF a 3,321.76 3,321.76 8.76% E 1400 2510.0 %
> - s
: ol G m 5 1200 E
First Capital Gilt Edge Fund FCGEF 2,502.23 2,502.23 7.26% 2 1000 25080 @
>y 2 5
First Capital Wealth Fund FCWF [ﬁ] 2,067.72 2,067.67 14.96% g ::'Z 25060 %
& . E3
400
First Capital Equity Fund FCEF [l 3,363.04 3,312.59 42.48% 2o 25040
FIXED IN OME First Capital Money Plus Fund FCMPF = 1,074.14 1,074.14 8.85% o0 2020
UI l I I I lUS I OUTSTANDING STOCK [GSEC] BILLS AND BONDS VIELDS
- 12.0% <9lDays <3M 7.70%  7.60% 7.65%  7.65% 0
TOTAL (LKR Mn) 18,487.71 Wow 0.01%
<182 Days < 6M 7.95% 7.85% 7.90% 7.90% 0
T-Bills, 11.5%
4,115 <364 Days < 1 8.35% 8.25% 8.30% 8.40% -10
b 11.0% 15-Jan-27 <2y 8.90% 8.80% 8.85% 9.15% -30
15-Feb-28 < 3Y 10.00%  9.90% 9.95% 10.08% -13
10.5%
15-Dec-28 < 4y 10.40%  10.30% 10.35%  10.48% -13
10.0% 15-Dec-29 < 5Y 10.80%  10.70% 10.75%  10.85% -9
T-Bonds, 15-Oct-30 < 6Y 11.20%  11.10% 11.15%  11.25% -10
February 19, 2025 14372 5%
01-Dec-31 < 7Y 11.40%  11.30% 11.35%  11.40% -5
“Auction yields slump; yields continue to decline” 01-0ct32 < 8Y 11.50%  11.40% 11.45%  11.45% 0
In today’s weekly T-Bill auction, weighted average yields FOREIGN HOLDING (& mm) UL 0.03% 9.0% .
registered a marginal dip. The weighted average yield rates for 01-un-33 < 9Y 11.60%  11.45% 11.53%  11.53% o
the 3M, 6M, and 12M bills stood at 7.61%, 7.90%, and 8.36%, 8.5% 01-Jan-34 <107 11.75%  11.50% 11.63%  11.63% 0
respectively, reflecting auction yield drops of 8bps, 4bps, and 4 o
6bps respectively. Furthermore, CBSL offered a total of LKR 11-Feb-25 «O=19-Feb-25 15-Mar-35  <12Y N/A N/A N/A N/A N/A
115.08n worth of T-bills collectively, and this amount was fully 79,999 957 77,980 80% B @ R A N/A N/A N/A
subscribed. In the secondary market, participants maintained a
their buying momentum from the previous day, resulting in 7.5% 01-Jan-41 <20y N/A N/A N/A N/A N/A
both high trading volumes and increased market activity. 9-Jan 16-Jan 23-Jan 30-Jan 6-Feb 13-Feb N & Y D N N & & N & & S
Amongst the traded maturities in the short end 01.08.2026 ¥

and 01.05.2027 maturities traded at 8.65% and 9.25%
respectively. Whilst both bond maturities, 15.09.2027 and
15.10.2027 traded at the range of 9.55% to 9.45%. Towards

the belly end of the curve, both 15.02.2028 and 15.03.2028 | T-BILLAUCTION e nn) T-BOND AUCTION (uamm) MATURITY TABLE e

traded at the rate 10.00%, whilst 01.05.2028 traded between
WA 1031 ¥ 11.23%

10.15% to 10.07%. Furthermore, 01.09.2028, 15.10.2028 and 115,000 031% ‘

15.12.2028 bonds traded between 10.35% to 10.25%. Offered D 4

15.09.2029 and 15.05.2030 bonds traded at the rates of

10.75% and 11.00% respectively. Additionally, 15.10.2030 s -:] 273,302 761% W 8 bes
ids

= B B 15,529
maturity traded between 11.18% to 11.15%. The CBSL F] - . 2 e w ¥ Bond interest ==z
holdings of government securities remained unchanged, D 7.90% v -4 bps 3 .;".;i % g"g' @ T-Bill
closing at LKR 2,511.92Bn today. Overnight liquidity in the | Accepted 115,000 8 8 s S 131,050
banking system expanded to LKR 164.8Bn from LKR 146.7Bn 8.36% v -6 bps 11.50%2028 &' 11.00%2030 8’
recorded the previous day. 30000 70000 170,000 270,000 370,000
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