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February 27, 2025|

TWO YEAR BONDS
FxD1202372v¢ (Re-opened) 21-Aug 23| 18-Aug 25| 172 9463805 Fired 69723 1034463
YEAR BONDS
Fx01/2022/5¢ (Re-opened) 11-Apr22|_07-Apr 25| 39 6152815 Fied 117660 1001696
FxD1/2023/3¢ 15May-23|_11-May26 438 76537.95 Fired 14.2280 1035612
(Re-opened) 15-Jan-24]_11-Jan-27] 653 9155515 Fired 183854 Ti1832s
FIVE YEAR BONDS
FxD12020057¢ (Re-opened) 11-May-20| 05-May25 o7 13959676 Fired 116670 1005035
Fx012021/5¢ (Re-opened) 15Nov21|_09-Nov-26 620 6607585 Fied 112770 1003534
FXD1/2023/5v¢ (Re-opened) 17-90-23]_10-4ur28] 1229 144.534.30 Fired 16,6440 131517
TEN YEAR BONDS
Fxp12016/10ve (Re-opened) 29 Aug 16| 17-Aug26) 53 10338070 Fied 15,0390 10,9000 1058969 1054837 1054073 500,000,000
3107 190u27| 72 6597490 Fied 12,9660 1021932
KES000008762 27-Aug18]_14-Aug 28| 1264 4056460 Fired 12,6860 123000 1014037 1010552 1014418 500,000,000
(Re-opened) 17-Dec-18|_04-Dec28 1376 6382020 Fired 125020 1005558
Exp12010r10v 25Feb19| 12.Feb29 1446 6752485 Fired 124380 124108 1004153 100.0736 1001078 122:300.000
25 Fob19]_12Feb29) 1,446 67.524.85 Fied 124380 124108 1004154 1000737 1001078 557.000.000
KE5000009653 25 Feb-19| 12Feb29 1446 6752485 Fired 124380 122000 1010643 1007226 1001078 2.354.000.000
15-Apr19|_02-Apr-29 1495 6072530 Fired 2 99,9285
Fxpazotartove 19-Aug19]_06-Aug 29| 1621 6874345 Fired 115170 973578
25 Nov-19]_12.Nov-29| 1719 8997285 Fied 122800 98,8368
16-May22|_03May-32 2622 80901.70 Fired 13,4900 135500 1036785 99,6760 1017359 1.050,000,000
13Feb23 31-Jan33 2895 7747775 Fired 141510 1050816
Fx12020r10v (Re-opened) 25Mar24| 13Mar34 3301 12453940 Fied 16,0000 13,6000 1191654 1122643 1186510 300,000,000
Fx012028/10v¢ (Re-opened) 25 Mar24|_13Mar34 3301 12453940 Fied 16,0000 13,3000 1208561 1139550 1186510 300,000,000
VEAR BONDS
29:Mar-10]_10-Mar-25| " 2769390 Fired 102500 999054
022010015+ (Re-opened) 25-Apr11_08-Dec5| 281 25,199.80 Fied 50000 99,0365
24-Sept-12] 06-Sept-27| 921 90,939 90 Fied 11,0000 97,8573
(Re-opened) 25Feb-13|_07-Feb28 1075 8247325 Fired 11.2500 11.7800 992214 98,6960 98,1656 200.000.000
(Re-opened) 25Feb13]_07-Fen2g) 1075 8247325 Fired 112500 117500 992039 967685 981656 200,000,000
Fxp22013/15ve (Re-opened) 29-Ap13|_10-Apr-28| 1138 7085975 Fied 12,0000 99,9659
28-May-18]_09-May-33| 2993 10010472 Fied 126500 99,4506
(Re-opened) 22.0ct-18] 0300133 3140 341170 Fired 12.7500 854125
28-Jan-19]_08-Jan-34) 3238 7900685 Fired 128570 960925
Fxo2201915 Ve KE6000001104 | 13:May 19| 2-Apr-34 3343 8164475 Fired 127340 1012135
29019 10.4u-34] 3420 5391960 Fied 123400 981151
(Re-opened) 25Feb-20|_05Feb35 3630 73.156.30 Fired 12.7560 96,9676
0112022115V (Re-opened) 25-Apr22|_06-Apr37| 4421 8592915 Fired 139420 596158
YEAR BOND
(Re-opened) KE1000001493 30-Jun08|_05-Jun28 1194 56,844.60 Fired 13,7500 1043302
Fxo12011720v¢ (Re-opened) 30May-11]_05-May31 2258 37.029.40 Fired 10,0000 85,7001
KE4000003949 26Nov12|_01-Nov-32 3160 728565 Fired 12,0000 s51762
26-Sept-16| 01-Sopt 36 4200 2197290 Fied 14,0000 1071182
26Mar18]_01-Mar 38| 4750 11525730 Fied 132000 12,9000 1077992 1018519 101.2200 300,000,000
KE5000008655 304018 _05-4u-38 4876 89.198.60 Fired 13.2000 954705
15-Apr-1|_21-Mar-39 5135 8335000 Fired 128730 134250 1015677 965105 504125 150,000,000
0120011201, 16Avg21| 229041 5989 75.984.00 Fied 13.4440 1029829
TWENTY FIVE YEAR BOND
(Re-opened) KE4000003089 28-Jun-10]_28-May 35| 3742 2019250 Fired 11.2500 728741
KE5000008549 25-Jun-18]_25May43 6661 9432670 Fied 13.4000 99,9657
(Re-opened) 10-May21|_08-Apr46 7 90.490.00 Fired 139240 102.1805
Fx0112022125v¢ (Re-opened) 24-0ct-22] 23 Sept47] 8243 4550211 Fired 14,1880 101.2200
THIRTY YEAR BOND
508 12011730V (Re-opened) KE2000002135 28 Feb11| 21-dansd1 5807 28.,144.70 Fired 12,0000 0834
INFR BONDS
F12013/12vr 30-Sept-13]_15-Sept-25| 20 16.060.21 Fied 11,0000 999742
iF12014/12ve KE4000001109 27-0ct-14] 1200126 592 16.631.48 Fired 11,0000 973218
FB12015/12v¢ 30Mar-15|_15-Mar-27 1,637 12.18065 Fired 11,0000 895453
IFB12018/9vr KES00000465¢ | 23-May-16| 12-May-25| 7 2566109 Fired 12,5000 o77577
FB 12015115V 24-0ct16]_06:0ct31 2412 3000470 Fied 12,0000 57527
F12017/12ve 27Feb-17|_12Feb29 1446 11.40285 Fired 12,5000 98 0867
FB12018/15 V¢ KE5000008093 29-Jan-18]_10-Jan-33) 2874 41.169.47 Fired 12,5000 956117
iFB12018/20v¢ 19Nov-18|_25:0ct:38 4,988 36.787.30 Fired 11,9500 515016
iF 201916 v 28-0ct-19]_08-0ct35| 3875 71.028.55 Fied 11.7500 93.0501
P8 12019725V 25 Mar19]_22Foba4] 6954 1682865 Fied 122000 54,4608
kB 112020/6" 03-Jun 20| 25May26 452 10.252.00 Fied 102000 987899
IFB 112020091 KE6000008430 15-A0r20|_ 02029 1495 7897360 Fired 10,8500 98,0852
\FB112020/11v¢ 24-Aug20] 11-Aug 31 2356 8024960 Fired 10. 916324
P 1202116 v 25-Jan21|_05-Jan-37 4330 8095835 Fied 122570 205760
FB 1202118 v 12:Apr21_21-Mar39| 5135 81,785 60 Fied 126670 939774
IFB112021121v¢ KET000005327 | 13-Sept21| 18-Aug42| 6.381 106.74220 Fired 127370 935016
FB 12022118 v 13-Jun-22] 21-May-40) 5562 7982750 Fired 137420 97,0057
\FB 112022110V 21-Feb22 28-Jansi 5814 9837755 Fied 129650 1057625
FB12022/14ve 14-Nov-22|_27-0ct-36| 4260 15951435 Fied 13.9380 137200 1051276 1009921 1013325 300,000,000
IFB112022/14v¢ KE8000005218 1aNov22|_27-0ct36 4.260 15951435 Fired 13,9380 13.7000 1052247 1010892 1013325 650,000,000
o T Teosiizs = oo | iserol | iossros | ioizset| otosss | ssaoonoo
Fat20228ve TaNov22| 270036 4250 15951435 Food 135380 136500 1054680 Tot.3525 To13525 467,000,000
iFB112022114vc 14-Nov22| _27-0ct36 4.260 159,514.35 Fixed 13.9380 135000 1062032 102.0677 101.3325 800,000,000
IFB112022/6v1 KE8000005325 05Dec22|_27-Nov-28| 1369 5942435 Fired 132150 1012526
FB12023/17v¢ (Re-opened) 13Mar23|_20-Febd0 5471 186.018.92 Fired 143990 141500 1082663 1013437 1040883 0,000,000
IFB1/2023/17Yr (Re-opened) 13-Mar-23|_20-Fen-40 5471 186,018.92 Fixed 143990 137000 1106245 103.8601 104.0883 109,000,000
FB12023/17ve (Re-opened) 5471 186.018.92 Fied 143990 13,6900 1106816 1039172 104.0883 100,000,000
IFB112023/17v¢ (Re-opened) KE8000005549 5471 186.018.92 Fired 143990 13,6500 1109107 104.1463 104.0883 267.200.000
FB12023/17v¢ (Re-opened) 5471 186.018.92 Fired 143990 136750 1109286 1040060 1040883 135,000,000
\FB112023/17v¢ (Re-opened) 5471 186.018.92 Fired 143990 13,5900 1112557 1044913 104,083 320,000,000
kB 112023/7ve 47684 21325160 Fied 158370 1103433
IFB1/2023/8 51 1894 186.925.00 Fired 17.9327 128000 1191688 1138489 1153663 809,050,000
\Fa11202418 51 2720 24033485 Fired 18.4607 135100 1191569 1186498 1204385 647,250,000
IFB1/2024/8 51 2720 24033485 Fired 184607 135000 19,1997 118.6926 1204385 300,000,000
75 112020/8 5 2720 240.334.85 Fired 18.4607 133198 119.9777 119.4708 1204385 163.700.000
KE8000006430 2720 240,334 85 Fired 18.4607 124300 123.9340 123.4269 1204385 125,000,000
2
GOVERNMENT OF KENYA FIXED RATE TREASURY BONDS BELOW KES 50 MILLI
Fx01/202372ve (Re-opened) KEB000006109 21-Aug 23] 18-Aug25| 172 9463805 Fied 16.9723 11.2500 1030181 1025518 103.4463 200,000
FxD12021/57¢ (Re-opened) KE7000006655 15Nov21|_09-Nov-26 620 6607585 Fired 112770 11.2500 1033495 100.0036 1003534 14.000.000
Fx01/2023/5¢ (Re-opened) 17-9u-23]_10-4u-28) 1220 14453430 Fored 168440 131000 110921 109 9087 1131517 800,000
Fxp12017/10ve 31017 199uk27 a2 65.974.90 Fired 129660 137000 998611 85075 1021932 6,000,000
Fxo12017/10ve 3107|_199u27| 72 65.974.90 Fied 12,9660 12,0000 1032835 1019299 1021932 13,000,000
KE4000003949 26Nov-12|_01-Nov-32 3160 7.28565 Fired 12,0000 134200 98225 932621 951762 1,000,000
30-Ju-18]_05-4u-38 4876 9.198.60 Fired 132000 152057 00000 886220 954705 3,000,000
309018 05-4ur-38| 4876 89,198 60 Fied 132000 150129 91,0000 896220 954705 5,000,000
30018 _05-4u-38| 4876 89,198 60 Fied 132000 148235 92,0000 906220 95,4705 1.000.000
KE7000005210 Aug:21|_22-ul4 989 984 ed 4440 14,4600 04 2884 6605 1029629 000,000
un- tay4 661 54,326 xed 4000 151277 0000 3126 9657 000,000
KES000008549 jun-18| 25 May 4 661 54,326, ned 4000 147766 54.0000 3126 9657 100000
[ jun-18]_25-May-4 661 54,326 xed 4000 144385 56,0000 3126 9657 ,000.000
KES000008549 jun-18| 25 May 661 54,326, bed 4000 142500 a6 04,4602 9657 11.100.000
ur S May4 661 54326 ved 4000 14,0058 6709 5835 657 26,300,000
Re-opened) 10-May21|_08-Apr46 7 90.490.00 Fired 13,9240 14,8600 98,3444 93,9453 102.1805 1.100.000
FB12015/12v¢ 30Mar-15|_15-Mar-27 1,637 12.18065 Fired 11,0000 13,9000 999168 % 895453 2,000000
\FB112017112v¢ 27-Feb 17| 12Fen29) 1446 1140285 Fired 12,5000 133300 o 974522 98,0867 1.100,000
FB12017/12v 27-Feb 17| 12.Feb29 1,446 1140285 Fied 125000 116200 1030723 1027289 98,0867 700,000
FB12018/20v¢ 19Nov-18|_25:0ct:38 4.988 36.787.30 Fired 11.9500 14,0000 94,9902 914446 915016 250,000
FB12019/16 Y KE6000005543 28-0ct-19]_08-0ct35| 3875 7102855 Fired 11.7500 14,0300 93 5694 894053 930501 400,000
IFB 12019125 KE5000009760 25 Mar19|_22Febdd 6.9% 16.628.65 Fired 12.2000 13,2200 993115 938148 54,4608 10,800,000
FB12020/11v¢ 24-Aug20]_11-Aug 31 2356 8024960 Fored 10,9000 137800 923891 92 0897 916324 7,000,000
\FB 112021116 v 25-Jan21|_05-Jan37 4330 8095835 Fied 122570 147763 90,0000 88 7204 205760 7.600.000
iFB 1202116 v 25-Jan21|_05-Jan 37 4330 8095635 Fied 122570 14293 92,0000 907204 905760 42,000,000
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IFB1/2021/21Yr 13-Sept-21| 18-Aug-42 6.381 106,742.20 Fixed 12.7370 14.0000 99.2347 93.2511 93.5016 5,000,000
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IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 14.2000 107.8296 101.0652 104.0883 2,700,000
IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 14.1500 108.1038 101.3394 104.0883 40,000,000
IFB1/2023/17Yr_ (Re-opened) 13-Mar-23| 20-Feb-40 5471 186,018.92 Fixed 14.3990 14.0073 108.8927 102.1283 104.0883 200,000
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IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 136344 111.0000 104.2356 104.0883 600,000
IFB1/2023/17Yr_ (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 13.6000 111.1980 104.4336 104.0883 1,000,000
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IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40 | 5471 186,018.92 Fixed 14.3990 13.5431 111.5268 104.7624. 104.0883 21,250,000
IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 13.5069 111.7364. 104.9720 104.0883 7,000,000
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IFB1/2023/17Yr (Re-opened) 13-Mar-23| 20-Feb-40| 5471 186,018.92 Fixed 14.3990 13.1700 113.7215 106.9571 104.0883 2,750,000
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CORPORATE BONDS
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Togsther,

Abbr.
[FR: Floating Rate Treasury Bond
FXT: Fixcd Rate Treasury Bond

MA 12 weeks 91 day rates Moving Average - MTN: Medium Tem Note:
v YIC: c

bond

objectives

S+ Suspended

[No warranty of any kind, implied, express

¥ the information.




