INTER-BANK MONEY MARKET REPORT

Tuesday, December 19, 2023

ITEM AMOUNT(M) LENDING RATE % WEIGHTEDAVS 71
[ 1 ] T N R " N [E—— ]
i 2 700 | 11.60 0.2532 |
| 3 150 11.75 0.0550 |
| 4 50 11.75 0.0183 |
; s _ 250 [ I £ 7 T — 00916 =
! 6 1 o 50 - [ — M7 . oo0183 i
= W ] - - s B iR L ee—— o3t
: 8 [ B 3000 - - s 10092
) I — 3000 - - te0 [ tss

10 2000 - - 11.80 [ 0.7359
11 1000 11.80 0.3679
12 500 11.80 0.1840
13 270 | 11.80 0.0993
R 2600 B [ 1180 ~ 0.9567 B
15 - 2000 - B 1180 0.7359
16 S s 1 K 1774
BRI 00 R P 0038 N
T 1350 N R X  oa%e7
19 750 11.80 0.2760
20 1530 11.80 0.5630
21 2300 11.80 0.8463
R o 50 - s | ~ 00185
P a— B L 190 ! 00926}
24 20 - ~11.90 | o098
Fr 150 - e 0.0557
2% | 50 . - 1200 | 00187
27 50 12.00 | 0.0187
28 1000 12.00 0.3742
29 1000 12.00 0.3742
0 — 60 _ — B — 00191
31 - 1000 1225 T 03820 |
o s2 | 500 - 1225 T oets0
i N 200 - 1225 1 oares -
34 - 100 o - 1250 = 0.03%0
35 50 C 12.50 | 0.0195 '
36 50 12.50 0.0195
a7 30 12.50 0.0117
250 - 250 | 00974
39 B 200 - - 1250 L oo780 |
a0 300 - 1250 - [ otes —
B a1 | ) I 1250 [ oor0 |
42 100 1 ~13.00 — 1 0.0405 _‘
43 - T 120 13.80 0.0516 ]
32,070.00 TODAYS AVERAGE | 11.8592 |
HORIZONTAL REPO TRANSACTIONS
. SETTLEMENT | RATE | TENOR |
[ 300.00 16.90 31 ‘
1,217.98 13.50 & ‘
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
600 = 16.50 271,232.90 ]
TOTAL 271,232.90 |

GOVERNMENT SECURITIES REDISCOUNTED

BOND

TYPE DAYS TO MATURITY | AMOUNT(Ksh M) |
BILL 14 | 0.10 |
BILL 35 0.40

| 5571 0.30
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