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19-Mar-20 KE4000001658 July 4, 2019 March 19, 2020 27 3,936 3,936 2 787,200 3
18-Jun-20 KE6000001765 July 4, 2019 June 18, 2020 118 3.954 3,970
17-Sep-20 KE4000005329 September 20, 2019| September 17, 2020 209 4,002 4,019
17-Dec-20 KE6000006210 December 20, 2020| December 17, 2020 300 4,065 4,083
|SINGLE STOCK FUTURE (SCOM)
19-Mar-20 KE$000004452 July 4, 2019 March 19, 2020 27 30.01 30.07 9
17-Sep-20 KE6000004769 July 4, 2019 June 18, 2020 118 30.62 30.67
17-Sep-20 KE$000004983 September 20, 2019| September 17, 2020 209 31.33 31.39
17-Dec-20 KE6000005873 December 20, 2020] December 17, 2020 300 30.28 30.35
|SINGLE STOCK FUTURE (EQTY)
19-Mar-20 KE$000002433 July 4, 2019 March 19, 2020 27 49.68 50.16 12
18-Jun-20 KE6000002540 July 4, 2019 June 18, 2020 118 48.68 49.15 1
17-Sep-20 KE4000005436 September 20, 2019 September 17, 2020 209 49.81 50.30
17-Dec-20 KE6000006327 December 20, 2020] December 17, 2020 300 51.14 51.65
|SINGLE STOCK FUTURE (KCBG)
19-Mar-20 KE$000002094 July 4, 2019 March 19, 2020 27 50.18 50.71 16
18-Jun-20 KE6000002102 July 4, 2019 June 18, 2020 118 51.20 51.72
17-Sep-20 KE4000005212 September 20, 2019 September 17, 2020 209 49.86 50.40
17-Dec-20 KE6000006103 December 20, 2019| December 17, 2020 300 50.18 50.75 1
|SINGLE STOCK FUTURE (EABL)
19-Mar-20 KE$000003878 July 4, 2019 March 19, 2020 27 206.50 207.85
18-Jun-20 KE6000003985 July 4, 2019 June 18, 2020 118 208.10 209.45
17-Sep-20 KE4000005097 September 20, 2019 September 17, 2020 209 212.95 214.35
17-Dec-20 KE6000005980 December 20, 2019| December 17, 2020 300 218.60 220.05
|SINGLE STOCK FUTURE (BATK)
19-Mar-20 KE6000003217 July 4, 2019 March 19, 2020 27 491.75 484.75 2
18-Jun-20 KE6000003324 July 4, 2019 June 18, 2020 118 471.25 464.00
17-Sep-20 KE4000005105 September 20, 2019| September 17, 2020 209 482.25 475.00
17-Dec-20 K December 20, 2019| December 17, 2020 300 491.50 484.00
SINGLE STOCK FUTURE (BBKL)
19-Mar-20 K 434 December 23, 2019 March 19, 2020 27 13.00 13.20 9
18-Jun-20 K 657 December 23, 2019 June 18, 2020 118 12.36 12.56
17-Sep-20 KE6000006764 December 23, 2019| September 17, 2020 209 12.65 12.86
17-Dec-20 K 988 December 23, 2019| December 17, 2020 300 12.98 13.21

Abbr.

Nominal:

MTM: Mark To Market
Open interest: total number of long or short positions that remain outstanding at the end of a particular trading day
|Average Traded Price: Means the Volume Weighted Traded Price

Total Volumes
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SSF- 1000 below Kes.100

100 above Kes.100
INDEX-100

Total Value
Today Previous

787,200 |
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53

51

DISCLAIMER: Utmost care has been taken in the preparation of this report. However, the Nairobi Securities Exchange does not warrant accuracy, adequacy or completeness of this information
and expressly disclaims liability for errors or omissions in this information. No warranty of any kind,implied,express or statutory is given in conjunction with the information.







