INTER-BANK MONEY MARKET REPORT

Monday, March 11, 2024

ITEM _____AMOUNT(M) : LENDING RATE % WEIGHTED AV %
1 100 12.40 0.0321 [
2 1000 12.50 0.3240 |
= 3 500 i 12.50 01620 |
4 200 12.50 0.0648
[ s ] 150 . 12,50 04859 |
6 500 ’ 12.60 0.1633 |
' 7 500 12.60 0.1633 ’
8 150 12.80 0.0498
. 9 | 150 12.90 0.0501
f 10 100 12.90 0.0334
[ 11 | 40 12.90 0.1337
12 | 250 12,90 0.0836
13 | 200 12.90 0.0669
i 14 | 150 12.90 0.0501
15 | 200 12,90 0.0669
16 | 300 12.90 0.1003
17 | 200 12.90 0.0669
18 | 200 12.90 0.0669
19 | 300 12.99 0.1010
20 | - 75 13.00 0.0253
21 I 1500 13.00 0.5054
T 2 1600 13,00 0.5391
23 200 13,00 0.0674
24 2000 13.00 0.6738
25 500 13.00 0.1685
26 | 1500 13.00 0.5054
27 3000 13.00 1.0108 -
28 600 1 13.00 02022
29 50 | 13.00 0.0168
30 2000 ; 13.00 0.6738
. 39 2000 | 13,00 0.6738
32 400 | 13.00 0.4348
; 33 200 | 13,00 0.0674
34 1000 13.00 0.3369
35 1000 | 13.00 0.3369 ?
36 100 ; 13,00 00337
a7 400 B 13.00 0.1348
38 200 | 13.00 0.0674 j
39 100 13.00 0.0337 f
40 500 13,00 0.1685
4 1400 13.00 04717
42 300 13,00 0.1011
43 700 13.00 0.2358
44 | - 150 13.00 0.0505
45 400 13.05 0.1353 ]
- 46 | 3000 | 13.10 - - 1.0185
47 1500 ' 13.10 05093
48 1000 | 13.10 0.3395
49 150 i 13.10 0.0509
50 400 13.20 0.1368
51 100 13,20 0.0342
52 200 13,20 0.0684
53 100 13.25 0.0343
54 400 13.30 o 01379
|— 55 50 1330 00172 |
| 56 200 13.30 0.0689
57 400 13.30 0.1379
58 700 13.35 0.2422
59 200 13.35 0.0692 |
60 200 1340 0.0695 |
el 240 13.50 0.0840 |
62 - 150 13.50 0.0525 i
63 50 13.50 0.0175 |
64 50 13.50 0.0175 |
65 70 13.50 0.0245 |
66 300 13.50 0.1050 |
67 150 13.50 0.0525 |
68 200 13.60 0.0705 |
38,585.00 [ TODAYS AVERAGE 12.9942 |

HORIZONTAL REPO TRANSACTIONS

SETTLEMENT

0.00

RATE

| TENOR

0.00 ‘




DAILY CBK LENDING

PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)

0 : 0 ; 17.00 .00

TOTAL .00

GOVERNMENT SECURITIES REDISCOUNTED

TYPE DAYS TO MATURITY ] AMOUNT(Ksh M) |
T/BILL 21 0.10 '
T/BILL 63 2.30

2,40

@/ TOTAL \
Prepared By : mmw@bﬂ

V

SOURCE: BANKING SERVICES DIVISION, CENTRAL BANK OF KENYA




