INTER-BANK MONEY MARKET REPORT

Thursday, 28 September 2023

ITEM AMOUNT(M) LENDING RATE % WEIGHTED AV%

1 300 11.50 0.1316 |

2 2600 11.90 1.1805 '
3 1900 1200 08699
C 4 700 12.00 0.3205
5 800 T 12.00 02747
6 ] 200 T 12.00 00916
7 500 12.00 0.2289
f 8 1000 12.00 0.4578
| s 3670 12.00 1.6803
| 10 1000 1210 0.4617
. 1 1800 1225 08413
| 12 1200 - 1225 05608
] 13 1000 12.25 04674
| 14 500 12.25 02337
| 15 850 12.40 04021
| 16 1000 12.60 0.4807
17 1000 12,60 04807
18 500 12.60 02404
[ 19 800 1270 043876
20 70 12.70 00339
21 50 1280 00244
22 200 1285 0.0981
23 270 12.85 01324
24 400 | 1285 0.1961
25 1000 ' 1285 04903
26 300 1300 01488
27 B 50 13.00 00248
28 - 50 13.00 0.0248
29 300 13.00 0.1488
30 100 13.00 0.0496
31 150 13.00 0.0744
32 100 13.00 0.0496
33 250 13.00 B 01240
34 100 13.20 N 00504
35 300 1320 01511
36 200 13.30 0.1015
a7 350 1330 01776
38 250 13.50 01288
39 100 13.50 00515
40 200 13.90 01061
41 . 300 14.00 0.1602

[ 26,210.00 TODAYS AVERAGE | 12.3393 |

HORIZONTAL REPO TRANSACTIONS
SETTLEMENT | RATE | TENOR
0.00 l 0.00 ‘ oj
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
| 0 0 14.50 .00
TOTAL .00

GOVERNMENT SECURITIES REDISCOUNTED

TYPE DAYS TO MATURITY AMOUNT(Ksh M)
BILL 116 1.35
TOTAL 1.35
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