INTER-BANK MONEY MARKET REPORT

Tuesday, March 12, 2024

ITEM g AMOUNT({M) . LENDING RATE % WEIGHTED AV %
1 50 12.80 0.0187
2 150 1 1290 ~ 0.0566
3 500 12.90 0.1885
B 4 2000 . 1290 - 0.7542
5 1600 N _ 12.95 0.6057 B
6 | 150 | 13.00 0.0570
7 300 13.00 0.1140
8 200 | 13.00 0.0760
9 200 ; 13.00 0.0760
10 1900 I 13.00 B 0.7220
R 500 | 13.00 3 0.1900
12 180 | 13.00 0.0684
13 1 B 2600 13.00 0.9880
14 2000 13.00 0.7600
15 2100 13.00 0.7960
16 1800 _ 13.00 0.6840
17 1500 [ 13.00 0.5700
18 200 13.00 0.0760
19 200 13.00 0.0760
20 50 i 13.00 0.0190
21 100 13.00 0.0380
22 300 [ 13,00 - 0.1140
23 100 13.00 0.0380
24 1000 ' 13.00 0.3800
25 1000 ' 13.00 0.3800
26 200 _ 13.00 0.0760
27 200 13.00 0.0760
28 | a0 13.00 o140
29 100 | 13.00 0.0380
30 100 i 13.00 0.0380
31 300 _ 13.00 0.1140 .
32 200 13.00 0.0760 |
33 1000 . 13.00 0.3800
34 1300 13.15 0.4997 -
35 150 _ 13.15 0.0577 f
36 i 1500 ! 13.20 0.5788
37 o B 100 13.20 - 0.0386 |
38 50 ' 13.20 : 0.0193 i
39 2700 f 13.25 . 1.0457 |
40 1000 ' 13.25 | 0.3873 |
a1 100 13,25 j 0.0387 ’
42 200 13.25 | 0.0775
43 1000 13.25 0.3873
a4 250 | 13.25 0.0968
45 50 1325 0.0194
46 100 13.30 00389
47 200 13.30 0.0778
48 100 13.30 0.0389
49 400 _ 13.35 0.1561
50 200 f 13.40 0.0783
51 100 ' 13.50 0.0395
52 - 50 | 13.50 0.0197
53 60 R B 13.50 0.0237
54 130 o 1350 0.0513 |
55 90 13.50 ~ o035 |
56 800 13,90 | 0.3251 :
57 250 14.00 0.1023 '
58 250 14,00 0.1023 :
34,210.00 | TODAYS AVERAGE | 13.0962
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT RATE "TENOR |
111.15 14.10 7
535.28 14.09 7




DAILY CBK LENDING

PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
3800 1 17.00 1,769,863.00
700 1 17.00 326,027.40
T 2700 1 17.00 1,257,534.25
TOTAL 3,353,424.65

GOVERNMENT SECURITIES REDISCOUNTED

AMOUNT (Ksh M) |

TYPE DAYS TO MATURITY
T/BILL 1

T/BILL 230

' TOTAL

Prepared By (/@’ thecked By

0.20 |
2.50 |
2.70 |

SGURCE: BANKING SERVICES DIVISION, CENTRAL BANK OF KENYA




