INTER-BANK MONEY MARKET REPORT

Thursday, 2 November 2023

GOVERNMENT SECURITIES REDISCOUNTED

ITEM AMOUNT (M) LENDING RATE % WEIGHTED AV.%
1 1900 11.80 ‘ 1.8904
2 500 1190 0.5017
3 ™ 200 - | 11.90 0.2007 |
4 500 - _ 12,00 05059 _‘
5 1500 [ 12.00 15177
6 1060 . 12.20 1.0904
7 100 | 12.30 01037
8 400 1230 0.4148
9 200 ' 12.30 0.2074
10 150 12.30 0.1556
" 1500 B 12.30 1.5556 ll
12 1500 1282 — 1.5582 B
13 500 12.35 05207
14 250 12.40 02614
15 100 12.50 01054
16 500 1250 05270
17 50 1250 00527 ‘
18 100 | 12.50 01054
B 19 B 100 1250 01054 |
20 B 50 125 _ 00527
21 250 12,50 | 02635
22 200 12.50 02108
23 | 150 13.00 01644
24 . 100 13.30 01121 _
| 11,860.00 TODAYS AVERAGE 12.1836 ]
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT RATE ' TENOR
650.00 14.49 29 |
220.00 | 14.50 29 ‘
80.00 1450 72797’
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
0 | 0 14.50 00
TOTAL R 00 '

TYPE DAYS TO MATURITY | AMOUNT(Ksh M) ‘
BILL 102 0.25
BILL : 4 | 0.10 ‘
BILL 46 0.20 '
BILL 74 025
TOTAL | o080
) .
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SOURCE: BANKING SERVICES DIVISION, CENTRAL BANK OF KENYA




