INTER-BANK MONEY MARKET REPORT

Friday, September 8, 2023

ITEM AMOUNT (M) LENDING RATE % WEIGHTED AV %
1 1000 _ 11.80 ' 0.2360
2 250 ' 11.80 . — 0.05%
3 250 11,80 0.0590
4 100 12.00 0.0240
5 250 12,00 : 0.0600
6 il 225 - - 12,00 [ 0.0540 |
7 800 - 12.00 | 0.1920
8 600 12,00 ! 0.1440
9 - 100 — 12.00 ' 0.0240
10 100 12.20 0.0244 ]
1 - 1900 12.20 0.4635
12 2100 12.20 0.5123
13 700 12.20 0.1708
14 i 1450 12.20 0.3537
B 15 2000 B 12.25 0.4899
I 16 1400 12.25 0.3429
17 - 1000 - 12.25 0.2450
18 2000 12.30 0.4919
19 150 12.30 0.0369
20 300 12.30 0.0738
21 1000 12.35 0.2470
22 2600 12.35 0.6421
23 2400 12.38 0.5941
24 962.8 - 1238 N 0.2383
25 5000 - | 12.38 1.2378 —
26 2161 1 12,38 05350
27 - 1000 B 1238 - - 0.2476
28 - 1000 12.38 0.2476
29 1000 12,38 02476
30 - 1000 I 1238 02476
a1 700 - 1240 0.1736
32 [ 270 - 12.40 00669
33 100 12.40 0.0248
34 1450 12,40 0.3595
35 2170 | 1240 05381
36 150 | 12,50 0.0375 i
I a7 50 12.50 0.0125
38 - 250 12,50 0.0625
39 - 150 B 12.50 0.0375
40 500 12,50 0.1250
41 50 12.60 0.0126
42 100 - B 12.60 0.0252 a
43 2600 T 1260 o B 0.6551
44 B 1500 - 12.60 0.3779
45 | 50 12,76 0.0127
46 - 900 12,80 02304
a7 1000 - - 1280 0.2560 -
48 100 12,90 T 0.0258
49 200 13,00 0.0520
50 - 1000 13.00 0.2600
51 250 13,00 00850
52 100 13,00 0.0260 =]
B 53 250 1300 B | 00850
54 200 13,00 0,0520
55 50 13,00 0.0130
56 B 500 o 13.00 0,1300
57 B 100 13,20 0,0264
58 | 200 1330 0.0532
59 200 13.40 0053
i 60 70 - 13.50 B 0.0189
50,008.80 TODAYS AVERAGE 12.3900
HORIZONTAL REPO TRANSACTIONS
SETTLEMENT AMOUNT RATE TENOR
1,000.00 14.50 27 ’
501.32 13.65 7J
DAILY CBK LENDING
PRINCIPAL LOAN(Kshs M) DAYS TO MATURITY INTEREST RATE INTEREST
CHARGED(Kshs)
0 0 14.50 | .00
.00




GOVERNMENT SECURITIES REDISCOUNTED

YPE DAYS TO MATURITY | AMOUNT(Ksh M) ‘

BILL 101 ' 1.00
BILL - 45 0.25 '
TOTAL ] 125
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SOURCE: BANING SERVICES DIVISION, CENTRAL BANK OF KENYA




