INTER-BANK MONEY MARKET REPORT Monday, 27 November 2023

GOVERNMENT SECURITIES REDISCOUNTED

ITEM. AMOUNT(M) LENDING RATE % WEIGHTEDAV.%
1 400 . 11.00 03135
2 - 2300 11.00 1.8026

T 2000 | 11.15 1.5889 -
4 - 300 [ 11.15 0.2383 -

5 2000 I 11.25 1.6031
6 765 11.25 06132
7 1500 11.25 1.2024
8 _ 400 _ 11.25 0.3206
9 | 1000 11.30 0.8051

S | E— 50 ! — 11.30. = _0.4028
11 270 1130 02174
12 - 100 11.30 L 0.0805
13 50 . 1150 . 0.0410
14 200 _ 11.50 01639
15 | 1000 ; 11.50 0.8194
16 500 11.50 0.4097
17 350 11.75 0.2930
18 200 11.75 0.1674
19 200 11.75 0.1674

| 14,035.00 [ TODAYS AVERAGE | 11.2501 |
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT RATE | TENOR
200.00 |’ 11.20 | 2
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
0 0 14.50 .00
TOTAL .00

TYPE DAYS TO MATURITY | AMOUNT(Ksh M)
BOND 372 34.35 '
BOND ’ 533 54.53
BOND = 6447 10.10

| TOTAL 88.98
Propared By... T ] Checked By @’

SOURCE: BANKING SERVICES DIVISION, CENTRAL BANK OF KENYA




