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DERIVATIVES PRICELIST
Listing Expiry Days to MM Previous Total Volume Total Open Interest
Date Date Expiry Price Price Confracts Valve Contracts
October 28, 2024
19-Dec-24 KE9400005212 | December 22, 2023] _December 19, 2024 52 3193 3172 -
20-Mar-25 KE9400006434 March 22, 2024 March 20, 2025 43 3279 3258 -
20-Jun-25 KE9400007988 June 21,2024 June 19,2025 234 3370 3348 -
18-Sep-25 KE9400009214 | Sepfember 20, 2024| September 18, 2025 325 3462 3440 -
INDEX (25MN)
19-Dec-24 KE9400005105 | December 22, 2023 December 19, 2024 52 3193 3172 -
20-Mar-25 KE9400006327 March 22, 2024 March 20, 2025 43 3279 3258 5
20-Jun-25 KE9400007870 June 21, 2024 June 19,2025 234 3370 3348 -
18-Sep-25 KE9400009107 fember 20, 2024 18,2025 325 3,462 3440 -
SINGLE STOCK FUTURE (SCOM)
19-Dec-24 KE9400005329 | December 22, 2023 December 19, 2024 52 17.05 682 267
20-Mar-25 KE9400006657 March 22, 2024 March 20, 2025 43 17.68 1744 -
20-Jun-25 KE9400008109 June 21,2024 June 19,2025 234 1834 18.09 5
18-Sep-25 KE9400009438 | Seplember 20, 2024] Seplember 18, 2025 325 19.03 1877 -
SINGLE STOCK FUTURE (EQTY)
19-Dec-24 KE9400005543 | December 22, 2023] _December 19, 2024 52 48.00 47.75 5
20-Mar-25 KE9400006988 March 22, 2024 March 20, 2025 143 47.50 4952 T 47,500 I
20-Jun-25 KE9400008323 June 21,2024 June 19,2025 234 51.64 51.37 -
18-Sep-25 KE9400009768 | Sepfember 20, 2024] September 18, 2025 325 5356 53.29 S
SINGLE STOCK FUTURE (KCBG)
19-Dec-24 KE9400005436 | December 22, 2023] _December 19, 2024 52 39.30 38.27 6
20-Mar-25 KE9400006764 Morch 22, 2024 March 20, 2025 43 38.75 39.69 T 38,750 108
20-Jun-25 KE9400008218 June 21,2024 June 19,2025 234 4227 .17 -
18-Sep-25 KE9400009545 | Sepfember 20, 2024] September 18, 2025 325 4385 271 -
SINGLE STOCK FUTURE (EABL)
19-Dec-24 KE9400005766 | December 22, 2023 December 19, 2024 52 178.15 180.65 -
20-Mar-25 KE9400007218 Morch 22, 2024 March 20, 2025 43 184.75 187.35 5
20-Jun-25 KE9400008547 June 21, 2024 June 19,2025 234 191.65 194.35 -
18-Sep-25 KE9400009982 | Seplember 20, 2024] Seplember 18, 2025 325 198.80 201.60 -
SINGLE STOCK FUTURE (BATK)
19-Dec-24 December 22, 2023 December 19,2024 52 35630 355.15 -
20-Mar-25 KE9400007325 March 22,2024 March 20, 2025 43 369.50 36835 -
20-Jun-25 KE9400008653 June 21,2024 June 19,2025 234 383.30 382.10 5
18-Sep-25 KE9600001102 | Seplember 20, 2024] Seplember 18, 2025 325 397.60 39635 -
SINGLE STOCK FUTURE (ABSA)
19-Dec-24 D 22,2023] D 19,2024 52 15.47 15.24 2
20-Mar-25 KE9400007093 March 22, 2024 March 20, 2025 43 1605 15.80 -
20-Jun-25 KE9400008430 June 21,2024 June 19,2025 234 1665 16.39 5
18-Sep-25 KE9400009875 | Seplember 20, 2024] Seplember 18, 2025 325 727 17.00 5
SINGLE STOCK FUTURE (NCBA)
19-Dec-24 KE9400005980 | December 22, 2023 December 19, 2024 52 44.79 44.84 14
20-Mar-25 KE9400007432 March 22, 2024 March 20, 2025 43 46.45 4651 Z
20-Jun-25 KE9400008760 June 21,2024 June 19,2025 234 48.19 4825 -
18-Sep-25 KE9600001219 | Seplember 20, 2024| Seplember 18, 2025 325 4999 50.05 5
SINGLE STOCK FUTURE (COOP)
19-Dec-24 D 22,2023] D 19,2024 52 1420 14.06 5
20-Mar-25 KE9400007549 Morch 22, 2024 March 20, 2025 43 1473 T4.59 -
20-Jun-25 KE9400008877 June 21,2024 June 19,2025 234 15.28 1513 -
18-Sep-25 KE9600001326 | Sepfember 20, 2024| Seplember 18, 2025 325 1585 15.70 -
SINGLE STOCK FUTURE (SCBK)
19-Dec-24 KE9400006103 | December 22, 2023 December 19, 2024 52 22785 228.65 -
20-Mar-25 KE9400007655 Morch 22, 2024 March 20, 2025 43 23630 23715 5
20-Jun-25 KE9400008984 June 21,2024 June 19,2025 234 24515 24500 -
18-Sep-25 KE9600001433 | Sepfember 20, 2024 18,2025 325 25430 25520 -
SINGLE STOCK FUTURE (IMHP)
19-Dec-24 KE9400006210 | December 22, 2023 December 19, 2024 52 27.79 7.98 2
20-Mar-25 KE9400007762 March 22, 2024 March 20, 2025 43 2882 501 5
20-Jun-25 KE9400009099 June 21, 2024 June 19,2025 234 2990 0.10 5
18-Sep-25 KE9400001540 | Sepfember 20, 2024| September 18, 2025 325 3101 122 -
Total Volumes Total Value Total Open Interest
Today Previous |__Today | Previous |
2] -] 86,250 - 464 462
Abbr.
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
Contracts that have traded on a particular day will be marked to market based on i that have not traded will be marked to market based on the NSE's fair value calculation.
SSF- 1000 below Kes. 100
100 sbove Kes.100
INDEX-100
Nominal: MINI-INDEX - 10
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 No warranty of any kind,implied,express or statutory is given in with the




