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FTSE NSE Kenyan Shilling
Government Bond Index
The FTSE NSE Kenyan Shilling Government Bond Index covers the principal Kenyan government

bond market and is designed to be used as a performance benchmark by the global investment

community.

The index can be broken down into five maturity sub indices:

1 – 3 years

3 – 5 years

5 – 7 years

7 – 10 years

Over 10 years

The purpose of the FTSE NSE Kenyan Shilling Government Bond Index is to measure the

average performance that holders of the relevant types of bonds experience over time. This is

achieved by creating a representative portfolio of bonds, and measuring their performance with

the index being reviewed at the end of each month.

Index Performance – Total Returns (KES)

Performance and Volatility – Total Return (KES)

| Performance % | Volatility %*

| 3M | 6M | YTD | 12M | 1YR

FTSE NSE Kenyan Shilling Government Bond Index 1.2 8.2 8.2 6.7 12.9

* Volatility - Based on 252 business days

Data as at: 30 September 2013

FEATURES

Coverage

The FTSE NSE Kenyan Shilling Government

Bond Index is designed to measure the

average performance of eligible government

bonds with differing maturity bands. The

underlying constituents are based on Kenyan

Government Securities quoted on the NSE

(Nairobi Securities Exchange) with maturity

levels of more than one year and notional

amounts above 5 billion KES.

Objective

The index is designed as a performance

benchmark, and for the creation of a wide

range of index tracking funds and derivatives.

Transparency

Freely available index rules are overseen by

an independent committee of leading market

professionals.

Availability

The index is calculated based on price and

total return methodologies, on an end-of-day

basis.
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FTSE NSE Kenyan Shilling Government Bond Index Data as at: 30 September 2013

Data definitions available from www.ftse.com

For further information visit www.ftse.com,
email info@ftse.com or call your local FTSE
office:

Beijing +86 (10) 8587 7722
Dubai +971 4 319 9901
Hong Kong +852 2164 3333
London +44 (0) 20 7866 1810
Milan +39 02 3604 6953
Mumbai +91 22 6649 4180
New York +1 888 747 FTSE (3873)
Paris +33 (0)1 53 76 82 89
San Francisco +1 888 747 FTSE (3873)
Sydney +61 (2) 9293 2864
Tokyo +81 (3) 3581 2811

“FTSE®” is a trade mark of the London Stock Exchange Group companies and is used by FTSE International Limited (“FTSE”) under licence. All rights in and
to the FTSE NSE Kenyan Shilling Government Bond Index (“Index”) vest in FTSE. The Industry Classification Benchmark (“ICB”) is owned by FTSE.
All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is accurate, but no
responsibility or liability can be accepted by FTSE or its licensors for any errors or for any loss from use of this publication. Neither FTSE nor any of its
licensors makes any claim, prediction, warranty or representation whatsoever, expressly or impliedly, either as to the results to be obtained from the use of
the name of the Index set out above or the fitness or suitability of the Index for any particular purpose to which it might be put. No part of this information
may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise,
without prior written permission of FTSE. Distribution of FTSE data and the use of FTSE Indices to create financial products requires a licence with FTSE
and/or its licensors. FTSE does not accept any liability to any person for any loss or damage arising out of any error or omission in the ICB.  

INFORMATION

Index Universe

FTSE NSE Kenyan Shilling Government Bond

Index

Index Launch

3 October 2012

Base Value

100

Index Calculation

End-of-day 

End-of-Day Distribution

Via FTP and email

Currency

KES

Review Dates

Indices reviewed at the end of each month

Index Rules

www.ftse.com/nsebonds

Index Characteristics

| FTSE NSE | FTSE NSE | FTSE NSE | FTSE NSE| FTSE NSE | FTSE NSE
| Kenyan | Kenyan | Kenyan | Kenyan| Kenyan | Kenyan
| Shilling | Shilling | Shilling | Shilling| Shilling | Shilling
|Government |Government|Government |Government|Government| Government
| Bond | Bond | Bond | Bond| Bond | Bond
| All Stocks | 1-3 Years | 3-5 Years | 5-7 Years|7-10 Years |Over 10 Yrs
| Index | Index | Index | Index| Index | Index

Number of Constituents 23 6 3 1 5 8

Index Market Cap (KESbn) 31,604 8,366 4,126 1,710 5,652 11,750 

Weight in FTSE NSE Kenyan Shilling 
Government Bond All Stocks Index (%) 100.00 26.50 13.10 5.40 17.90 37.20

Redemption Yield (%) 12.82 10.40 12.06 12.74 13.21 13.20

Modified Duration (%) 4.16 1.44 2.93 4.22 4.68 6.26

Convexity (%) 37.72 3.91 13.38 27.23 35.54 72.93

Based on annual redemption yields, modified duration and convexity

Vendor Codes

Bloomberg Code | Description

KEGOVTOP FTSE NSE Kenya Shilling Government Bond Price Index

KEGVTOPP FTSE NSE Kenya Shilling Government Bond Performance Index

KEGVTOP3 FTSE NSE Kenya Shilling Government Bond Price Index 1-3 years

KEGVTPP3 FTSE NSE Kenya Shilling Government Bond Performance Index 1-3 years

KEGVTOP5 FTSE NSE Kenya Shilling Government Bond Price Index 3-5 years

KEGVTPP5 FTSE NSE Kenya Shilling Government Bond Performance Index 3-5 years

KEGVTOP7 FTSE NSE Kenya Shilling Government Bond Price Index 5-7 years

KEGVTPP7 FTSE NSE Kenya Shilling Government Bond Performance Index 5-7 years

KEGVTP10 FTSE NSE Kenya Shilling Government Bond Price Index 7-10 years

KEGTPP10 FTSE NSE Kenya Shilling Government Bond Performance Index 7-10 years

KEGVTP30 FTSE NSE Kenya Shilling Government Bond Price Index >10 years

KEGTPP30 FTSE NSE Kenya Shilling Government Bond Performance Index >10 years


