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NAIROBI SECURITIES EXCHANGE YIELD CURVE
14-Jan-2022

TENOR (years)



14-Jan-2022

VIELDS FOR THE Indicative yields

Year WEEK ENDING 364

o1 day 7300 T 64| 39anz 4440

162 day 80810 2 72| 12an24
1 9.4740 s 1092|  10Jan2s]
2 10.0487 4 1456 | 09-van26]
3 108539 s 1820|  08.dan27]
4 12813 3 2184|  o7an28
s 13038 7 256|  05an29
5 11.9630 s 2912| oaan30
7 122000 3 3276|  03yan3t
s 124575 10 3660|  02an32
5 125181 1 4004|  31Dec2
10 125018 12 4368|  30.Dec33
1 12,6677 13 4732|  29.Dec3a
12 127760 14 5006 |  28.Dec3s
13 12,8493 15 5460|  26-Dec3s
" 129308 1 58|  25Decar
15 130110 7 6188|  24-Dec38
16 131859 18 6552|  23Dec3n
” 133274 19 6916 | 21-Doc0)
18 133390 2 7280|  20.Decat
19 133500 2 7664|  19.Deca2
2 135400 2 8008|  18.Deca3
2 13,5900 2 8372|  16Decas
2 135063 2 8736 |  15-Docs|
2 136076 2 9100|  14-Decas
2 136150
2 13,6193

* based on yields traded at the NSE



