INTER-BANK MONEY MARKET REPORT

Wednesday, 14 February 2024

ITEM AMOUNT(M) . LENDING RATE % WEIGHTEDAV. %
1 50 13.00 0.0198
L 2 100 13.00 0.0397
3 100 13.00 B 0.0397
4 1000 13,00 ' 0.3965
5 1650 13.25 0.6668
5 2600 13.25 1.0508
7 2000 13.25 0.8083
8 5000 13.30 2.0284
9 2000 13.30 0.8113
10 700 1335 0.2850
1 2000 1335 08144
12 1800 13.35 0.7330
13 2500 13.35 1.0180
14 1000 - 13.35 0.4072
15 285 13.36 0.1161
16 1000 13.45 0.4102
17 1000 13.45 0.4102
18 | 100 13.50 0.0412
19 | - 100 N 13.50 0.0412
20 ' 100 - 1350 B 0.0412
21 | 200 1350 - 0.0824
22 100 13.50 0.0412 —
23 100 13.50 0.0412
24 1200 13.50 0.4941
25 200 13.50 0.0824
26 200 13.50 0.0824
27 300 13.50 0.1235
28 200 13.50 0.0824
29 200 13.50 0.0824
30 — - 200 13.60 0.0830
) 31 150 13.60 0.0622
Y 200 13.60 0.0830
33 100 13.60 0.0415
34 50 13.60 0.0207
35 B 3000 - I 1365 1.2490
36 100 13.80 1 0.0421
37 100 13.80 0.0421 |
38 300 14.60 0.1336 |
39 800 14.75 0.3509 ’
32,785.00 | TODAYS AVERAGE | 13.4080 |
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT RATE ‘ TENOR
0.00 0.00 ] 0
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
1600 1 17.00 745,205.50
TOTAL 745,205.50

GOVERNMENT SECURITIES REDISCOUNTED

TYPE DAYS TO MATURITY AMOUNT(Ksh M)
;BILL ) 243 1,000.00
BILL 68 0.20
BOND 1748 0.20
BOND B 2308 | 020
BOND o 3003 : 0.10
BOND 446 ' 0.50
BOND 915 0.25
TOTAL 1,001.45
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