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   14 October 2021 

 Today’s Indicative Exchange Rate for SWIFT transfers: 

Bid Ask Bid Ask

USD - - 110.20 111.50

GBP 1.3617 1.3717 150.06 152.94

EUR 1.1544 1.1644 127.21 129.83

JPY 112.55 114.05 0.9662 0.9907

AED 3.49 3.69 29.86 31.95

AUD 0.7335 0.7435 80.83 82.90

ZAR 13.79 15.29 7.21 8.09

UGX 3441 3691 30.86 33.49

Against USD Against KES

 
 
Kenya Shilling: The Kenya shilling was little changed on Wednesday, 
with both dollar demand and inflows matching in a slow market, 
 
Money-Market: The overnight rate fell to 5.1410% on a volume of 
Kes.16.930B compared to Kes.10.760B  posted in the previous session. 
 
Global Trends: 
EUR: The euro rose on Wednesday as dollar took a breather after U.S. 
inflation data. U.S. consumer prices increased solidly in September as 
Americans paid more for food. 
GBP: Sterling edged higher on Wednesday as traders assessed that data 
showing the British economy grew slightly below consensus in August 
was not enough to dent expectations the Bank of England will increase 
interest rates. 
JPY: The yen rose against dollar on Wednesday as longer-dated 
Treasury yields dipped after U.S. inflation data showed prices rose 
solidly last month, 
GOLD: Gold prices rose 2% to a near one-month peak on Wednesday, as 
a pullback in the dollar and U.S. Treasury yields lifted demand for the 
safe-haven metal. 
OIL: Oil prices eased on Wednesday on worries that crude demand 
growth would slow, which ate into recent gains that had brought prices 
to multi-year highs in recent sessions.  

 
Market Summary: 
    13.10    12.10    11.10    07.10    06.10 

Interbank Rate (%) 5.1410 5.4439 6.0205 6.1063 6.3831 

NSE 20 Share index 1,974.15 1,981.44 1,992.92 2,002.23 2,018.13 

Oil ($) 83.76 83.29 83.61 82.88 80.73 

Gold ($) 1,788.66 1,761.72 1,758.03 1,758.50 1,759.16 

Inflation & CBR 
 Sep Aug Jul Jun May 

Inflation rate 6.9% 6.6% 6.40% 6.30% 5.90% 

CBR rate 7.00% 7.00% 7.00% 7.00% 7.00% 

Libor Rates (%)                              Deposit Rates (> 20M) 

Tenure USD GBP EUR 

O/N 0.07400 0.03888 -0.58986 

1M 0.08788 0.06525 -0.57143 

3M 0.12675 0.11813 -0.56814 

6M 0.15713 0.25150 -0.53771 

Treasury Bills 

 Current rate Previous rate 
91-day  6.935% 6.895% 

182-day 7.316% 7.282% 

364-day  8.028% 7.949% 

 

Highlight of the Day: 

USD: The dollar held near a one-year high on Wednesday after U.S. 

inflation data showed prices rose solidly in September, stoking 
expectations the Federal Reserve will announce a tapering of stimulus 
next month, with the potential for rate hikes by mid-2022. 
 
The consumer price index rose 0.4% last month, versus a 0.3% rise 
expected by economists polled by Reuters. In the 12 months through 
September, the CPI increased 5.4%, up from a 5.3% year-on-year 
advance in August. 
Sources: Bloomberg, FXStreet, Reuters, Global-rates, CBK, EconoTimes, 
YahooFinance,CNBC. 

Tenure Rate 
Call 3.00% 

1M 5.00% 

3M 6.00% 

6M 7.00% 
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