INTER-BANK MONEY MARKET REPORT

Monday, 25 September 2023

—
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SOURGE: BAIZ(IE: SERVICES DIVISION, GENTRAL BANK OF KENYA

ITEM AMOUNT(M) LENDING RATE % WEIGHTED AV %

1 150 . [ 1200 00888 |
2 50 [ 12.00 0.0296 .
3 15 - 12.00 00089
4 [ [— _800 12 20_ - 0 4£ |
5 200 B 1220 0.1204
6 100 12,40 0.0612

— 7 — 59 12.45 0.0307
8 | 1100 - 12.45 - 0.6756
9 2000 12,50 12333
10 — 1000 12,50 0.6167 _
11 B 1400 1250 06633
12 [ 500 12.50 0,3083
13 B 1000 B 1250 0.6167 B
14 B 700 - o 12.50 04317
15 100 12 50 0.0617
16 - 200 1250 01233 |
17 50 12,50 0.0308
18 C 50 - 12.50 N 0.0308
19 250 12.50 2 0.1542
20 B 270 B 12.55 1 0.1672
21 600 12.70 - 03759
22 200 12.?5 01258
23 B 100 1275 00629
24 2000 12,75 1.2580
25 400 12.80 0.2526
26 150 12.80 0.0947
27 500 12.80 ! 03157
28 600 12.85 | 03804
29 50 13.00 00321
30 1000 13.50 0 66§0 _|
31 1000 13.50 06660
32 500 13.50 0.3330
33 50 13.50 0.0333
34 400 13.50 0.2664
35 2500 _13 75 1.6959
36 35 - 13.90 0.0240
37 200 | 14.30 0.1411
~20,270.00 [ TODAYS AVERAGE 12.8585
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT | RATE | TENOR |
0.00 l 0.00 l 0 ‘
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 I AMOUNT(Ksh M) '|
BILL ) 105 1 0.30 |
BILL 168 0.15
TOTAL [ 0.45
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