DOMESTIC MONEY MARKET LIQUIDITY POSITION

Banks 5-day cummulative average position:UGX 267.138 Billion long.

-83.73[Opening Position

408.11]

173.99] Total [
~687.32| Total I

867.14]

Expected Closing Excess Reserve position before Policy Action

597.06|Closing position

-83.73|

*The current day projections may deviate on account of changes in autonomous fac

ors such as EFTs and taxes, other autonomous factors such as commercial

bank cash deposits, and fees.
CURRENT CBR 9.75 % - EFFECTIVE 08 FEBRUARY 2026
A WEIGHTED AVERAGE INTERBANK RATES (%)
TENOR Tue Wed Thu Fri Tue
05/02/2026 06/02/2026 09/02/2026 10/02/2026 11/02/2026 12/02/2026 13/02/2026 17/02/2026
7.DAYS 650 10.720 10.000 10410 10.160 10.310 10.140 10.420
o 10.610 10.470 9.930 95550 9470 9.970 9.730 9.990
B. DAILY UNSECURED INTERBANK MONEY MARKET TRANSACTIONS (Excl. REPO
TIME RATE(%) TENOR AMT(EN) FROM T TIME | RATE (%) | TENOR AMT (BN) FROM T DOMINANT BORROWERS & LENDERS
9:21AM 10.00 7 11:12AM 10.00 1 25.00 AT 5
9:21AM 10.00 7 3.00 12:42PM | 9.50] 1 18.00 £
9:49 AM 10.50 7 35.00 1:24PM 10.00 1 10.00 IMUG —
9:59AM 10.00 7 3.00 1:25PM| 11.00] 1 10.00 EBUG —
10:05 AM 10.50 7 13.50 1:25PM 9.75 1 8.00 27
10:49AM 10.50 7 5.00 2:04PM| 9.00 1 7.00 NCBU -32
12:22PM 10.50 7 6.00 2:32PM 11.00 1 10.00 BBUG -
12:32PM 10.25 7 8.00 3:01PM] 10.00] 1 15.00 75
9:21AM 10.00 3 3.00 3:09PM 10.25 1 5.00 BOBU
9:21AM 10.00 3 3.00 3:13PM| 10.00] 1 5.00 BOAU
10:00 AM 10.00 1 8.50 3:13PM 10.00 1 5.00
10:02AM 10.00 1 10.00 3:18PM| 10.00] 1 5.00 EXUG
10:07 AM 10.50 1 17.00 3:19PM 10.00 1 5.00 TBUG
11:07AM 9.75 1 25.00 3:31PM| 10.00] 1 5.00
11:09AM 10.00 1 25.00 3:37PM 10.00 1 5.00 Ecou
11:10AM 9.50 1 15.00 3:39PM| 10.10] 1 2.00 CRDU
-100.00 -50.00 0.00 50.00 100.00 150.00
T/T
c. SELL BUY BACK TRANSACTIONS (SECURED MARKET)
vALUE DATE [amourT [raTe o TENOR/DAYS |MATURITY DATE
17-Feb-ze 42.975.600,000 10.50 7.00 2a-Feb-ze
17-Feb-2e 71.650.600.000 10.50 1.00 18-Feb-ze
17-Febze 102.186.000.000 10.50 7.00 2a-Feb-ze
17-Feb-ze 51 10.50 s.00 23-Feb-ze
Totar 224,929,600,000 ]




mTAem——i

Total O/S Re

Total O/S BOU Bill balances held by BOU : UGX 410 BN
po, Reverse Repo, BOU Bill balances held by BOU: UGX 1,205 BN

VERTICAL REPOS, REV-REPOS , BOU BILL & SF)

WAR-Weighted Average Rate.

FX SWAP(SELL) 2-Feb|- 10.73 3,579.590 7
SLE 3-Feb 345.00 1
SDF 3-Feb|- 160.00 1
SLF 4-Feb 195.00 1

4-Feb|- 80.00 1
FX SWAP(SELL) 4-Feb)- 21.38 7
SLE 5-Feb 130.00 1
FX SWAP(SELL) 5-Feb|- 28.49 14
SLE 5-Feb 75.00 3
SDF 6-Feb 70.00 3
REPO 9-Feb|- 974.00 3
FX SWAP(SELL) 9-Feb|- 14.24 8
REPO 10-Feb|- 201.50 2
SDF 11-Feb|- 165.00 1
FX SWAP(SELL) 11-Feb|- 2843 28
BOU BILL 12-Feb|- 129.01 28
BOU BILL 12-Feb|- 2954 56
BOU BILL 12-Feb|- 87.88 84
REPO 12-Feb|- 79347 7
SDF 17-Feb|- 80.00 1
SLF 17-Feb 270.00 1
FX_SWAP(SELL) 17-Feb|- 14.12 7

17-Feb-26 19-Feb-26 12-Mar-26 9-Apr-26 7-May-26 30-Jul-26 6-Aug-26 13-Aug-26 20-Aug-26 27-Aug-26 10-Sep-26 17-Sep-26
REPO - 794.96 - - - - - - - - - - 794.96
FX SWAPS(BUY) - 173.77 - - - - - - - - - - - 173.77
FX (SELL) 14.26 2856 B - - B B - - - - - 42.82
BOU BILL - - 270.00 30.00 90.00 20.00 - - - - - - 410.00
‘TOTALS - 159.51 23.52 270.00 30.00 90.00 20.00 - - - - - - 1,074.01




DAILY SECONDARY MARKET QUOTES (On-the-run GOVERNMENT TREASURY SECURITIES —End of Dav Quotes)
T-BILLS

TBONDS
TENOR 91 DR 182 DR 364 DR 2YRYTM 3YRYTM SYRYTM 10YR YTM 15YR YTM 20YRYTM 25YRYTM
CCOUPON 0.000% 0.000% 0.000% 13.500% 14.125% 14.250% 14.250% 15.800% 15.000% 16.000%
MATURITY DATE 27-Nov-25 26-Feb-26 27-Aug-26 9-Jul-26 13-Jan-28 23-Aug-29 22-Jun-34 23-Jun-39 18-Jun-43 7-Jul-50
BID/ASK BID/ASK BID/ASK BID/ASK. BID/ASK. BID/ASK. BID/ASK. BID/ASK. BID/ASK. BID/ASK
DFCU 1020 10.00 11.60 1135 1250 12.30 13.50 1330 14.00 1355 1450 14.00 1540 | 15.00 15.75 1550 | 1600 | 1555 16.25 15.90
ABSA 10.40 9.90 11.70 11.20 12.50 12.00 13.50 13.00 14.00 13.50 14.45 13.95 15.50 15.00 16.00 15.50 16.00 15.50 16.35 15.85
CENTENARY 10.10 9.50 12.00 11.50 12,60 12.10 | 13.80 | 13.50 14.00 13.80 14.60 14.20 15.60 | 15.20 16.00 15.50 | 1630 | 16.00 16.50 16.10
HFBU 10.75 9.75 11.80 11.30 12.60 12.30 13.75 13.20 14.25 13.70 14.50 14.10 15.50 15.00 16.00 15.50 16.00 15.80 16.75 15.80
ST) T 10.30 9.80 11.60 11.10 12.50 12.00 | 1350 | 13.00 14.00 13.50 14.50 14.00 15.50 | 15.00 16.00 15.50] 16.00 1550 16.20 15.70
STANBIC 10.20 9.90 11.75 11.35 12.70 12.20 13.80 13.30 14.05 13.55 14.50 14.00 15.40 14.90 15.90 15.40 16.00 15.50 16.10 15.60
ciml 10.25 10.00 11.60 11.20 12.50 12.00 | 1350 | 13.20 14.50 14.00 14.50 14.00 15.30 | 15.00 15.70 15.25 | 16.00 | 1550 16.25 15.75
EQUITY 10.20 9.70 11.70 11.20 12.50 12.00 13.80 13.30 14.00 13.50 14.50 14.00 15.50 15.00 16.00 15.50 16.20 15.70 16.40 15.90
Av. Bid 10.30 11.72 12.55 13.64 14.10 14.51 15.46 15.92 16.06 16.35
Av. Ask 9.82 11.28 12.11 13.23 13.64 14.03 15.01 15.46 15.63 15.83
Sec Mkt Yield 10.059 11.497 12.331 13.434 13.869 14.269 15.238 15.688 15.847 16.088
BestBid 10.10 11.60 12.50 13.50 14.00 14.45 15.30 15.70 16.00 16.10
BestAsk 10.00 11.50 12.30 13.50 14.00 14.20 15.20 15.50 16.00 16.10

Amount (Bn) |Funding (%) | Rates (%)

Mkt Demand - 405.00

Sources of Funding |L market 323.00 57.45 9.00-10.50
Sell buy back 224.93 40.01 10.25
FXSwap 14.26 2.54 3560.91

Total 562.19







