| Sotottes
E exchange

el Dt Oppatanty

NAIROBI SECURITIES EXCHANGE YIELD CURVE
02-Oct-2020

WV

_A/—‘—‘,
_

TENOR (years)




20012020

VIELDS FOR
Year _|THE WEEK ENDING
97 day 54000
182 day 68390
1 77840
2 91258
3 99573
4 10,2354
s 10.4650
3 106734
7 11,0250
3 11.4202
3 11,5482
10 11.5781
n 11.7365
12 12,0500
13 12,0584
1 12.3344
15 12,3021
16 12.4075
17 12,5362
18 12.7208
190 12.7670
2 128517
21 12,8850
2 12,9600
2 12,0790

Indicative yields
364
T 64| ioctat 77480
2 728 |  300p-22
3 1002 | 20.5ep23
4 1456 | 27.5ep24
s 1820 | 26.5ep25
s 2184 |  2550p:26
7 2508 | 24ep-27
s 2912 | 2250p:28
s 3276 | 21.50p-20
10 3660 | 2050p-30
11 4,004 | 1950p-31
12 368 | 1750p-32
13 4732 | 16Sep-33
14 5006 | 1550p-34
15 5460 | 14Sep-35
16 5824 | 125036
17 6188 | 11.Sep-37
18 6552 |  1050p-38
10 5916 | 0Sep-3
2 7260 | 7.S0pa0
2 7604 | 6Sepat
2 8008 |  5sepaz
2 8372 |  4Sepss
2 8736 | 2.S0pas
2 9100 | 1.Sepss

* based on yields traded at the NSE




