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Definitions & Abbreviations

”Act”

refers to the Capital Markets Act (Cap. 485A) and the
Regulations
and Guidelines issued thereunder.

“Authority”

refers to the Capital Markets Authority established under
Section 5 of
the Capital Markets Act (Cap. 485A).

“Authorised
Participant”

means an ASD, Broker dealer or any other institutions approved
by CMA and admitted by the Exchange to access the platform.

“Benchmark Bond”

A government bond that provides a standard against which the
performance of other bonds in the market can be measured.

refers to the Central Depository and Settlement Corporation

“cbsc”
Limited a limited liability company incorporated in Kenya and
approved under Section 5 of the Central Depositories Act
2000.

“CBK” refers to the Central Bank of Kenya established under the

Central
Bank of Kenya Act (Cap 491 of the Laws of Kenya).

“Indicative Quotes”

refer to preliminary, non-binding bids and offers provided by
Authorized Participants and Dealers trading in Fixed Income
Securities.

“Quotations Board”

refers to a board where Authorized Representatives input a
two-way indicative quote as defined in these Rules

“Spread”

means the difference between the prices quoted for an
immediate sale (ask) and an immediate purchase (bid) for a
fixed income security in the quotations board.
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Background

The Nairobi Securities Exchange Plc (NSE) Bond Quotations Board platform seeks to enhance
Fixed Income market liquidity, promote market efficiency, support pre-trade transparency,
enhance bond portfolio valuations by providing accurate and updated bond pricing
information and assist in the generation of a more reflective Yield Curve in the Kenyan Bond

market. The Quotations Board serves as a secure web based and transparent platform which

enables Authorised Participants to submit real-time daily two-way bond quotes.

2.

Purpose

This document describes the operational guidelines for the NSE Bond Quotation Board which

will serve as a reference guide for the Authorised Participants in their access and use of the

system to perform the following functions:

a)
b)
c)

d)

3.

Registering on the NSE Bond Quotation Board,

Contributing daily bond quotes.

Viewing own quotes, market participant quotes, average quotes per bond and
qguoted yield curve.

Viewing day’s implied yields for all bonds and day’s yield curve.

Notes

The operational guidelines are made pursuant to:

a.
b.

- o o o

4.

The Capital Markets Act (Cap. 485A) of the Laws of Kenya.

The CBK Operational Guidelines for Automated Clearing & Settlements for Government
Securities.

The Capital Markets (Licensing Requirements) (General) Regulations, 2002.

The Capital Markets (Conduct of Business) (Market Intermediaries) Regulations, 2011.
The Nairobi Securities Exchange (Market Participants) Rules, 2014.

The NSE Fixed Income Trading Rules, 2024.

Requirement

Following sign-up, the submission of bond quotes can be conducted via the provided link

NSE Quotation Board
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5. Registration of Users
a) Sign-Up
The Authorized Participant is required to register on the platform by entering the
following details: the name and address of the registered institution, institution email
address, name of the institution representative, Authorized Representative's email
address (where OTP will be sent for every login), and the institution's office number.
Subsequently, the user will need to agree to the terms and conditions.
Once the NSE receives a sign-up request, it will proceed to verify the provided details
and upon approval, a registration link will be dispatched to the Authorized

Representative's email address. This link will enable the completion of the sign-up
process by setting up a password.

LogIin Sign Up

Fe

Institution Narme
Specify institution type v

Address

Institution Email

Authorised Representative Name

Authorised Representative Email b

Institution Phone Number

D | agree with the terms and conditions.
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b) Log-In
Once the Authorised Participant has set up password, they will input their registered
email and password into the designated section to successfully log in. For each login
attempt, a one-time password (OTP) will be dispatched to the user's email address.

Fy

=

= Y

m Forgot Password?

6. Bonds Section

On the bonds tab (part 1) below, the below will be displayed;

Bands

-
- =

& Bonds

uuuuuuuuuuuuuuuuuuuuuuuuuuu

i. (Part1)-Bonds Tab
Displays all bonds listed in the market and categorized as Benchmark Bonds, Fixed Interest
Rate Bonds (FXDs), Infrastructure Bonds (IFBs) and Corporate Bonds.

ii. (Part2)-View Tab

Authorised Participants shall have the capability to view individual bond details and quotes
summary for the day as indicated below;
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¢ Back # New Quotation
Bond Details

Security: FXD2/2019/005 ISIN Code: KEEBOOOO01096 IssueDate: 2019-05-13

MaturityDate: 2024-05-06 OutstandingValue: KES 39,201.40 CouponType: Fixed

CouponRate: 10.872 BondType: Government

I} Quotations Summary

TotalBuyingYield: TotalSellingYield: AverageBuyYield:
AverageSellyield: AverageYield: TotalBuyVolume:
TotalSellVolume: TotalQuotations:

iii.  (Part 3)-Fixed Interest Rate Bonds Tab

Benchmark Bonds Fixed Bonds Infrastructure Bonds  Corporate Bonds

Yrs to il Coupon
Security Y ISIN Cede Y Issue Date Maturity Date N 9”‘5}?""'“9 Vvalue P Bond Type
Maturity (in Millions) Rate
FXD2/2019/005 KEE0Q000010%6 2019-05-13 2024-05-06 (o31°) KES 39,201.40 10.8720 Government Add Quotation |
FXD1/2009/015 KE4000003436 2009-10-26 2024-10-07 062 KES 31,952.45 125000 Government Add Quotation |
FXD3/2019/005 KEGD00005766 2019-12-16 2024-12-09 0.79 KES 44,830.50 114920 Government ‘ Add Quotation |
Benchmark Bonds Fixed Bonds Infrastructure Bonds Corporate Bonds
¥Yrs to i Coupon
Security Y  ISIN Code Y Issue Date Maturity Date R CA)utsALa_ndmg value P Bond Type
Maturity (in Millions) Rate
IFB1/2017/007 KES000007988 2017-11-27 2024-11-18 Q.73 KES 21,262.25 12.5000 Government ‘ Add Quotation ‘
IFB1/2015/009 KES000004100 20151214 2024-12-02 Q.77 KES 8,506.50 11.0000 Government ‘ Add Quotation ‘
IFB1/2016/009 KES000004654 2016-05-23 2025-05-12 121 KES 28,035.40 12.5000 Government ‘ Add Quotation ‘
Benchmark Bonds Fixed Bonds Infrastructure Bonds  Corporate Bonds
Yrs to i Coupon
Security Y  ISIN Code Y  Issue Date Maturity Date . O.ulst?nd|ng Value P Bond Type
Maturity (in Millions) Rate
ACORN FXD KE6000007093 2019-11-08 2024-11-08 070 KES1,865.90 12.2500 Corporate View
EABL DMT FXD KE7000006549 2021-10-29 2026-10-20 266 KES 11,000.00 12.2500 Corporate View

vi.  (Part 6)-Benchmark Bonds Tab
All benchmark Bonds selected from time to time by the NSE shall be displayed on the
benchmark section. Authorised Participants shall be expected to provide daily quotes for all
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the bonds within their portfolio with mandatory contribution on NSE selected benchmark
bonds.

Benchmark Bonds Fixed Bonds Infrastructure Bonds Corporate Bonds

Security Y ISIN Code Y  Issue Date Maturity Date Lraslzurity ?:ts‘lua::j‘mg Value i::‘:un Bond Type

FXD1/2019/020 KES5000009984 2019-04-15 2039-03-21 1532 KES 83,350.00 12.8730 Gowvernment
FXD1/2022/025 KE8000005093 2022-10-24 2047-09-23 2365 KES 20,699.83 14.1880 Gowvernment
FXD1/2019/010 KE5000009653 2019-02-25 2029-02-12 498 KES 67,524.85 12.4380 Gowvernment
FXD1/2024/003 KE8000006323 2024-01-15 2027-01-1 2.88 KES 22,069.44 18.3200 Gowvernment

vii.  (Part 7)- Adding Bond Quotes

Authorised Participants shall input two-way quotes (Buy yield & Sell yield) on this section. The
buy yield and the selling yield should be within a spread of 100 basis points and the average
within a limit of 100 basis points above or below the previous day’s implied yield for the
respective bond.

The volume section shall default to Kes. 50M if the Authorised Participants does not have
inventory otherwise the user shall input the exact volume of the quote.

Please fill in the form below to create a quotation

50,000,000 50,000,000

viii.  Part 8- Bulk Upload

Authorised Participants shall have the capability to upload bulk quotes following successful
validation of limits mentioned in section (vii) above. A template in excel format has been
provided for ease of uploading and can be accessed in the link indicated below.

Click here to download a sample template file

Choose File | No file chosen
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7. Quotation Section

On this section, Authorised Participants can view on Own Quotes, Market Quotes, Average
Quoted Yields Per Bond and Quoted Yield Curve.

i Own Quotes

Authorised Participants have the capability to view own quotes for the day.

Quotes Market Quotes Average Quoted Yields Quoted Yield Curve

Security Y ISIN Y Buying Yield Selling Yield Average Yield Created On User

No results found

ii. Market Quotes

Authorised Participants have the capability to view quotes (buying yield & selling yield) from
other authorised users for the day.

' Quotes Market Quotes Average Quoted Yields Quoted Yield Curve

iii.  Average Quoted Yields

Authorised Participants have the capability to view average quoted yields for individual
bonds based on all quotes from the market.
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Quotes Market Quotes Average Quoted Yields Quoted Yield Curve

Security ISIN AverageBuyYield AverageSellyield AverageYield
SDB1/2011/030 KE2000002135 17.2050 16.9050 17.0550
IFB1/2018/020 KES000009102 15.8000 15.5000 15.6500
IFB1/2022/014 KEB000005218 16100 15.8100 15.2600
IFB1/2021/021 KE7000005327 15.9250 15.6250 15.7750
IFB1/2016/009 KES000004654 136000 13.3000 13.4500
FXD1/2018/025 KE5000008549 172750 169750 171250
IFB1/2022/018 KE8000002322 157486 154486 15.5986
FXD1/2021/020 KE7000005210 172150 169150 17.0650

iv.  Quoted Yield Curve

This tab allows Authorised Participants to view the yield curve based on market quotes. The
Yield Curve is based on Fixed Interest Bond average market quotes.

Equity Quotes Market Quotes Average Quoted Yields Quoted Yield Curve

14 Tenor (Vears)
1 3 5 7 1 2 13 7 9 2 23

8. Reporting Section
This tab displays the bond performance in terms of previous implied yield, average traded
yield, average quoted yield, and day’s implied yields.

i. Bond Performance Tab
This section displays the previous implied yield, average traded yield, average quoted yield,
and day’s implied yields for all the bonds (IFBs, FXDs & Corporate Bonds) as shown below; The
day’s implied vyield is a factor of 100 basis points movement from the previous yields, the

average volume weighted traded yields and the average volume weighted quoted yields per
bond.
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Bond Performance Yield Curve

Filtered to 2024-02-22

Filter Date

22/02/2024 =]

Please select a date to filter with

Security Y ISIN Y Tenor Previous Implied Yield Average Traded Yield Average Quoted Yield Day's Implied Yield
FXD2/2019/005 KEGO00001096 0.20 16.5508 0.0000 18.6504 16.6504

91 Days T-Bill T-Bill 025 16.6000 16.6000 16.6000 16.6000

182 Days T-Bill T-Bill 0.50 16.8522 1e.8522 16.8522 16.8522
FXD1/2009/015 KE4000003436 0.63 16.8058 0.0000 17.2100 172100
FXD3/2019/005 KEBO00005766 0.80 16.8729 0.0000 17.2800 17.2800

364 Days T-Bill T-Bill 100 16.9355 16.9355 169355 16.9355
FXD1/2010/015 KE4000003550 105 17.2370 0.0000 17.4100 17.4100
FXD?1/2022/003 KE7000009212 113 175627 0.0000 17.4200 17.4900
FXD1/2020/005 KEG000008547 120 17.8480 17.7000 17.5700 17.5700

ii.  Day’sYield Curve
This section displays the day’s yield curve which is a factor of the day’s implied yields for Fixed
Interest Rate Bonds.

Bond Performance Yield Curve

Yield Curve
Filter Date
22/02/2024 [m)

Please select a date to filter with

Yield
19

14 Tenor (Vears)
1 2 3 4 5 6 7 ) 9 10 n 12 13 14 15 16 17 18 19 20 21 22 2

This section also displays the yields per tenure for the day as shown below.

Tenor Yield

1 16.9355
2 18.4599
3 18.5050
4 18.5286
5 18.2739
6 17.5678

9. User Section
Authorised Participants shall have the ability to add and view all sub users within their Firm
who can access the NSE Bond Quotation Board.
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NOTE
Implied Yields Report

The daily implied yield report which factors individual bond prices shall be prepared outside
the system using the implied yield file downloaded from the Quotations Board at the end of
the day. Below is a sample snapshot of the final output;
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[ Value Date | March 8, 2024]

NSE BOND INDEX - (08th September 2023 = 1000)
Down 0.63 points to close at 997.93

https-/fwww.nse co ke/rules/
Government of Kenya Fixed Rate Bonds Listed at the NSE

Tenorte OQuistanding
Amount

Next Coupon Payment Maturity
Issue No. ISIN CODE Issue Date Last Coupon Payment Date Date (Days) Shs
FXD2/2019/005 |k € | 6] 0] 0] o] o] o] 1] 0] 9] & Monday, 13 May 2019] __Monday, 6 November 2023 Monday, 6 May 2024] Monday, 6 May 2024] 59| 89,201.40 | 10.8720%] 1 99.0868 | 3.6738 | 102.7605
FXD1/2009/015 |K | | 4| 0] 0] 0] 0] 0] 3| 4] 3] 6] _ Monday, 26 October 2009 Monday, & October 2023| Monday, 8 April 2024 Monday, 7 October 2022 213 | 31,952.45 | 12.5000%)| 1 07.6124 | 5.1854 | 102.7979
FXD3/2019/005 [K [E [ 6[ 0f o] of o of 5| 7] 6] 6] Manday, 16 December 2019] Monday, 11 December 2023| _ Manday, 10 June 2024[ _ Monday, & December 2024] 276 | 44,330.50 [ 11.4920%)| 16.9409%| 96.2106 | 27783 | 09a.9839
FXD1/2010/015 [k |€ | 4[ o[ o] o] o[ o[ 3] 5] 5] 0 Monday, 26 March 2010] Meonday, 11 September 2023] _Monday, 11 March 2024 Monday, 10 March 2025| 367 | 27,693.90 | 10.2500%] 1 93.9538 | 5.0405| 08.9943
FXD1/2022/003 [K [E | 7| 0] 0] o] o[ o o[ 2[ 1] 2| Monday, 11 April 2022 Monday, & October 2023] Monday, 8 April 2022 Monday, 7 April 2025 395 | 60,605.75 | 11.7660%] 1 946401 | 4.8810 |  99.5210
FXD1/2020/005 |K | | 6| 0] 0] 0] 0] 0] 8] 5] 4] 7 Monday, 11 May 2020] __Monday, 6 November 2023 Monday, 6 May 2024] Monday, 5 May 2025| 423 | 104,518.70 | 11.6670%] 1 93.8055 | 8.9424|  97.8379
FXD1/2023/002 |K |€ | 8| 0] 0] o 0| 0] 6] 1] 0] 8 Monday, 21 AUgust 2023] __ Monday, 19 February 2024] Monday, 19 AUgust 2024] Monday, 18 AUgust 2025| 528 | 50,604.40 | 16.9723%| 1 98.8507 | 0.8393 |  99.6900
FXD2/2010/015 [k [€ [ 2[ o[ o] o[ o[ o[ 1] 5] 5] 8] Monday, 27 December 2010 Monday, 11 December2023] _ Menday, 10 June 2024[  Monday, & December 2025| 640 | 25190.80 | 9.0000%| 1 86.8240 | 2.1758 | 88.9988
FXD1/2023/003 [k [€ | 8[ o[ o] o] o[ o[ 5] 7] 6] 2| Monday, 15 May 2023] Monday, 13 November 2023]  Monday, 13 May 2024) Monday, 11 May 2026| 794 | 76,537.95 | 14.2280%] 16.19) 93.0450 | 4.5342| 97.5782
FXD1/2016/010 [K [€ | 5[ 0] 0] o] 0| 0| 6] 3] 2| 8 Monday, 29 AUEUSt 2016] __Monday, 19 February 2024] _Monday, 10 AUUst 2024] Monday, 17 AUEUSt 2026| 892 | 74,485.75 | 15.0390%] 1 93.8301 | 0.7437 | 94.5737
FXD1/2021/005 |K |E | 7| 0] 0] 0] 0] 0] 6] 6] 5| 5] Monday, 15 November 2021] _Monday, 18 November2023| _ Monday, 13 May 2024] __Monday, 9 November 2026| 976 | 66,075.85 | 11.2770%| 18.3579%| B85.4567 | 8.5938 |  89.0495
FXD1/2024/003 [k [E | a[ o] o] o of of 6] 3] 2] 3 Monday, 15 January 2024| Monday, 15 January 2024]  Monday, 15 July 2024] Monday, 11 January2027] 1,039 | 31,409.33 | 18.3854%| 1 99.8380 | 2.6770 | 102.5150
Infrastructure Bonds Listed at the NSE
iFe1/2013/012 [k [e | 3[ o[ o[ of o] o] g[ 1[ 3] 0] Monday, 30 September 2013] Monday, 18 September 2023 Monday, 18 March 2024] Monday, 15 September 2025 556 | 16,060.21 | 11.0000%] 12.9 97.3646 | 5.1078 | 102.5624
[Fe1/2012/012 |k |E | 2[ 0[ 0] 0] 0] 0] 1] 2[ 0] 8]  Monday, 27 October 2014 __ Monday, 16 October 2023| _ Monday, 15 April 2024] __Monday, 12 October 2026, 048 | 16,631.28 | 11.0000% 96.6116 | 4.3516 | 100.9632
\Fe1/2015/012 |k |E | 4] 0[ 0] 0] 0] 0] 1] 6 5/ 8 Monday, 30 March 2015| _Monday, 18 September 2023 _Monday, 18 March 2024 Monday, 15 March 2027] 1,102 | 83,486.55 | 11.0000% 98.3997 | 5.1978 | 103.5675
|FB1/2015/009_|K |E | 5| 0] 0] 0] 0] 0] 4] 1| 0] 0] Monday, 14 December 2015] _Monday, 4 December 2023 Monday, 3 June 2024] _ Monday, 2 December 2024] 269 | 8,506.50 | 11.0000%] 1 98.8787 | 2.8709 | 101.749
iFe1/2016/009 [k |E | s of of o] o] o] 4] 6[ 5[ 4 Monday, 23 May 2016] _Monday, 13 November 2023|  Monday, 13 May 2024 Monday, 12 May 2025| 430 | 15,925.79 [ 12.5000% 100.1706 | 3.9835 | 104.1541
IFB1/2016/015 [K |E [ 5[ o[ o[ o[ o[ 0] 6] 6] 5| 9]  Monday, 24 October 2016]  Monday, 16 October 2023|  Monday, 15 April 2024 Monday, 6 October2031] 2,768 | 30,004.70 | 12.0000%| 1 91.1663 | 4.7473| 95.9136
IFB1/2017/012 [K |€ | 5[ of o[ o[ o[ 0] 6] 9] & 0]  Monday, 27 February 2017]  Monday, 19 February 2024| Monday, 16 August 2024|  Monday, 12 February 2026 1,802 | 11,402.85 | 12.5000%] 12. 98.5519 | 0.6181[ 99.1700
[F81/2017/007_|K |E | 5| 0] 0] 0] 0] 0] 7| 8| 8] 8] Monday, 27 November 2017] _Monday, 20 November 2023| __ Monday, 20 May 2024] _Monday, 18 November 2022 255 | 21,262.95 | 12.5000%] 12.1 100.1841 | 3.7431| 103.9272
\FB1/2018/015 |k |E | 5| 0] 0| 0] 0] 0] 8] 0] 9] 8 Monday, 25 January 2018 Monday, 22 January 2024] __Monday, 22 uly 2024 Monday, 10 January 2033| 3,230 | 21,184.80 | 12.5000% 948195 | 15797 |  96.8092
\FB1/2018/020_|K |£ | 5| 0] 0] 0] 0] 0] 8] 1| 0] 9| Monday, 19 November 2018] _Monday, 13 November 2023| __ Manday, 13 May 2024] __Monday, 25 October 2038| 5,344 | 36,787.30 | 11.9500%] 1 89.0339 | 3.8082 |  92.8421
Fe1/2010/025 [k |E | | of o[ o[ o] o] 8] 7[ 6] 0 Monday, 25 March 2018 Monday, 18 September 2023| Monday, 18 March 2024]  Monday, 22 February 2044| 7,200 | 16,828.65 | 12.2000% 88.9771| 5.7648| 047419
IFB1/2019/016 [K |E [ 6 o[ o[ o[ o[ 0] 5| 5] 4] 3] Monday, 28 October 2019]  Monday, 23 October 2023|  Monday, 22 April 2024 Monday, 8 October2035| 4,231 | 71,028.55 | 11.7500%| 15.79 81.2079 | 4.4224| 85.6303
\Fe172020/008 |k |E | 6] 0] 0] 0] 0] 0] 8] 2[ 3[ 0 Monday, 13 April 2020 Monday, 8 October 2023] Monday, 8 April 2024 Monday, 2 April 2025| 1,851 | 78,973.60 | 10.8500% 92.6280 | 4.5010 |  97.1299
\FB1/2020/006_|K |E | 6| 0] 0] 0] 0] 0] 8| 6] 5/ 3 Monday, 1June 2020 Monday, 27 November 2023 __ Monday, 27 May 2024] Monday, 25 May 2026 808 | 10,252.00 | 10.2000%] 1 91.5035 | 2.8582 | 94.3617
\FB1/2020/011 |k |£ | 6| 0] 0] 0] 0] 0] 9] 5[ 4] 5 Monday, 24 AUGUSt 2020] _ Monday, 19 February 2024] _Monday, 16 AUgust 2024 Monday, 11 AUgUst2081] 2,712 | 80,249.60 | 10.8000% 86.7106 | 0.5890 |  87.249
Fe1/2021/016 [k |e | 7] o[ o[ o] o] o] 2[ 3[ 2[4 Monday, 25 January 2021 Monday, 22 January 2024]  Monday, 22 July 2024 Monday, 5 January 2037| 4,686 | 80,958.35 | 12.2570%| 1 85.3901 | 1.5450 | 86.9391
iFe1/2021/018 [k |E | 7] o[ o[ o] o] o] 3] 5[ 4[ 6 Monday, 12 April 2021 Monday, & October 2023 Monday, 8 April 2024 Monday, 21 March 2039 5,491 | 81,785.60 | 12.6670% 91.1609 | 5.2547 | 96,4156
iFe1/2021/021 [k |e | 7] 0o 0] 0] o] o] 5[ 3[ 2 7| Monday, 13 September 2021] Monday, 11 September 2023| Monday, 11 March 2024 Monday, 18 August 2042| 6,737 | 106,742.20 | 12.7370%| 1 80.7972 | 6.2635|  96.0607
Fe1/2022/018 |K |E | 7| 0[ 0] 0] 0] 0] 7| 8] 7| 7| _ Monday, 21 February 2022] _ Monday, 19 February 2022] Monday, 18 August 2024] Monday, 28 January 2041 6,170 | 98,377.55 | 12.8650% 93.1693 | 0.6411| 93.8104
\Fe1/2022/018 |k |E | 8] 0] 0] 0] 0] 0] 2[ 3[ 2 2 Monday, 13 June 2022| _Monday, 11 December 2023 Monday, 10 June 2024 Monday, 21 May 2040| 5,918 | 79,827.50 | 13.7420%] 1 96.0590 | 3.3222 | 99.3812
\FB1/2022/014 |K |E | 8| 0] 0] 0] 0] 0] 5| 2| 1] 8] Monday, 14 November 2022] _Monday, 13 November 2023| __ Monday, 13 May 2024] __Monday, 27 October 2036] 4,616 | 04,258.60 | 13.9380% 95.7161 | 44418 | 100.1579
IFB1/2022/006 [K |E | 8] of o[ o o[ 0] 5| 3] 2| 5] Monday, 5 December 2022  Monday, 4 December 2023 Monday, 3 June 2024 Monday, 27 November2028| 1,725 | 50,561.96 | 13.2150%| 1 99.8523 | 3.4450 | 103.3013
iFe1/2023/017 |k |€ | 8| o[ o[ o] o] o] 5 5[ 4[ 9 Monday, 13 March 2023 Monday, 11 September 2023| Monday, 11 March 2024]  Monday, 20 February 2040| 5,827 | 68,196.50 [ 14.3000% 06.5332 | 7.0808 [ 103.6140
iFe1/2023/007 [k |€ | 8| o[ o[ 0 o] o] 5[ &[ 7[ ¢ Monday, 16 June 2023 Monday, 16 December 2023|  Monday, 17 June 2024] Monday, 10 June 2030| 2,285 | 213,251.60 | 15.8370% 100.7701| 3.5242| 104.2843
\F81/2023/6.5 |K |E | 8] 0] 0] 0] 0] 0] 6| 2| 1| 6] Monday, 13 November 2023] _Monday, 13 November 2023 __ Monday, 13 May 2024] Monday, 6 May 2030] 2,950 | 112,732.95 | 17.8327% 101.6121 | 57148 | 107.3268
\FB1/2022/8.5 |K |E | 8] 0] 0] 0] 0] 0] 6] 4 3| 0] _ Monday, 1 February 2024] __Monday, 19 February 2024] _Monday, 19 August 2024] Monday, 9 AUUst 2032] 5,076 | 112,733.95 | 18.4607% %| 102.9525 | 0.9128 | 103.8654
Tenorto Outstanding
Next Goupon Payment Maturity  Amount
Issue Date Last Coupon Payment Date Date Maturity Date ShsM.
rPeD.8D.06/08/K [E | 5| o of o] o] o] 2] o[ o & Monday, 10 August 2015| _Monday, 20 Mavember 2023]  Monday, 17 June 2024| Friday, 28 February 2025 357 267.10 -
[RPeD.80.03/08/K |€ | 5[ of o[ o o] o] 3[1[ o[ 2 Monday, 10 August 2015| Monday, 20 Navember 2023]  Monday, 17 June 2024] Monday, 24 July2028| 1,596 | 1,036.00 -
[ACORNFXD__|K [E | 6] 0] 0] o[ 0[ 0] 7| 0] o[ 3] Friday, 8 November 2019 Monday, 5 February 2024] Monday, 6 May 2024 Friday, 8 November 2022 245 | 2,307.20 | 12.2500%| 12.1885%| 100.3891 | 0.3356 | _100.7248
[FAMILY BANK LTOK |E | 7] 0] 0] 0] 0] 0] 5] 0] 9] & Friday, 25 June 2021] __Friday, 22 December 2023] Friday, 21June 2024] _Friday, 18 December2026] 1,015 | 3,787.20 | 13.0000%] 13.000 99.9680 | 5.2500 | _105.2180

For more details please contact;

NSE Trading; trading@NSE.CO.KE ; tradeops@NSE.CO.KE
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