INTER-BANK MONEY MARKET REPORT Monday, 12 February 2024

ITEM AMOUNT(M) LENDING RATE % WEIGHTEDAV %
il 300 | 12,50 0.0827
2 1000 | 12.80 0.2824
[ 3 1000 12.80 0.2824
4 1000  — 12,90 i 0.2846
5 1000 | 13.00 0.2868 |
6 1500 ' 13.00 | 0.4303 i
7 150 ‘ 13.00 : 0.0430 |
8 2100 | 13.00 _ 0.6024
9 500 | 13.00 0.1434
10 1000 | 13.00 0.2868
1 1000 | 13.00 02868
12 500 | 13.00 0.1434
13 B 1000 f 13.00 = 0.2868
14 1000 h ; 13.00 0.2868
15 1000 _ 13.00 0.2868
16 1000 I ~13.00 0.2868
17 1000 | 13.00 0.2868
18 1500 13.10 0.4336
19 2000 13.10 0.5781
20 2500 B 1340 0.7226
21 400 13.10 0.1156
22 200 | 13.10 0.0578
23 300 [ 13.10 0.0867
24 300 13.10 _ ~ 0.0867
25 200 13.10 0.0578
26 750 _ 13.15 02176
27 300 13.15 _ 0.0870
28 1000 13.15 02902
29 | o 1000 13.15 0.2902
30 i 1000 13.15 0.2902
at 350 13.15 0.1016
32 450 13.15 0.1306
33 670 _ 13.15 0.1944
34 1000 13.15 0.2902
35 200 13.25 0.0585
36 2000 1 1330 - | 0.5869
37 100 1830 0.0293 ]
38 100 13.30 00203
39 700 13.30 0.2054
40 300 13.30 ! 0.0880
41 1000 13.45 0.2968
42 200 13.50 | 0.0596
43 50 13.50 f 0.0149
44 1000 13,50 | 0.2979
45 1000 13.60 [ 0.3001
B 46 1000 ~ 13.60 B [ 0.3001
47 | 200 _ - 13,65 0.0602 ’
48 | 1500 13.70 L ossu
49 | 300 13.70 0.0907
50 | 900 13.75 | ~ 0.2731
51 3000 13.75 0.9102 |
52 1000 13.75 0,3034 |
53 300 14.00 | 0.0927 |
54 B 500 14.20 [ 0.1567 |
45,320.00 TODAYS AVERAGE | 13.2277 ]
0 -
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT RATE | TENOR |
0.00 0.00 l 0
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
' 1000 1 17.00 465,753.40
2800 1 17.00 1,304,109.60

TOTAL 1,769,863.00




GOVERNMENT SECURITIES REDISCOUNTED

TYPE DAYS TO MATURITY | AMOUNT(Ksh M)
BILL 14 ' 10.00
BILL ' ' 189 [ 0.40
BILL - ]

21 6.00
TOTAL [ 16.40

Prepared By % Chacked By QQr{;Qr_ﬂf_*;-#

SOURCE: BANKING SERVICES DIVISION, CENTRAL BANK OF KENYA




