CURRENT CBR 10.25 % - EFFECTIVE 04 JUNE 2024

MONEY MARKET REPORT FOR MONDAY, JULY 15, 2024
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|[Liquidity torecast position
Expected Opening Excess F

D. IONETARY POLICY OPERATIONS MATURITIES PROFILE: (18-JUL- 2024 TO 19-SEP- 2024)
[DATE Th.oc TR TOTAL

- A ratrtectod TNniaect o ns
+ FlrOjeCled INjeCLio

[TOTALS 1,239.25 15.00 1,254.25

drawals

Total O/ B es b BOU X 60 BN
Total O/YEREPO, Reverse Repo Bill balances neld by BOU: UGX 4 BN
Ei) STOlK OF TREASURY SECURITIES ‘Eii) MONETARY POLICY MARKET OPERATIONS

5T B “ATE: 03-JULY-2024
On-the-rurfid/S T-B K 3 6a18.89 711612024
On-the-rurfib/s T-BONSBTOCKS( A ¥t Y 4 YT A4

TOTAL TBJ & TBOND STOCK- 43 75.9

ors=Outstandint
MATURIT

91
182
364
2YR
3YR
5YR
10YR
15YR 335.00 |

. 14,128.66 .
20YR 7.107.68 17.000 554.00

cut oFF is tiflllowest price/ highest yield that satisfies the auction awarded amount. 4-Ju 60.00 .250
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WAR-Weighted Average Rate SF-Standing Facilities



H. DAIL

Y SECONDARY MARKET QUOTES (On-the-run GOVERNMENT TREASURY SECURITIES —-End of Day Quotes)

T-BILLS TBOND:!

TEN 91 DR 182 DR 364 DR 2YRYTM 3YR YTM 5YR YTM 10YR YTM 15YRYTM 20YR YTM

cou 0.000% 0.000% 0.000% 13.500% 13.500% 14.250% 14.375% 15.800% 15.000%

MATURITDATE 3-Oct-24 2-Jan-25 3-Jul-25 9-Jul, 9-Jul-26 Aug29
Bl SK BID/ASK /ASK /1 BID/ASK 1D,

DFCU 1 " 2.50 5 . 7 1o
ABSA ir 3 9.8 12.60 170 ), 195 5.2 1 .80 0
CENTENERY il 9. 12.50 1. 5 5 4. 40
HFBU 10. 9. 12.80 12. .60 .10 8 -20 5.40 14.7 .50 .00
STANCHERT 10.30 9.80 12.55 12.05 13.65 13.15 13.55 13.05 15.20 14.70 15.50 15.00
STANBI . " - . " n n . n " " " " " " n n n
CITI 10.30 | 9.80 12.75 | 12.25 13.65 | 13.15 13.75 13.25 15.30 | 14.80 15.40 | 15.00 16.00 | 15.50 | 15.75 | 15.25 | 16.65 |  15.90
EQUITY 10.35 9.80 12.60 | 12.15 13.60 | 13.20 13.60 13.10 15.30 | 14.70 15.50 | 14.90 16.00 | 15.60 15.80 | 15.00 16.70 | 16.20
Av. Bid 10.33 12.60 13.57 14.04 15.31 15.46 16.08 15.81 16.69
Av. Ask 9.80 12.16 13.21 13.60 14.78 14.99 15.57 15.23 16.06
Sec Mkt Yield 10.066 12.378 13.388 13.819 15.044 15.225 15.822 [ 15.519 [ 16.372
BestBid 10.25 12.50 13.50 13.55 15.20 15.40 15.95 15.70 16.25
BestAsk 9.85 12.30 13.35 14.70 15.00 15.00 15.70 15.40 16.25




