nairobi NSE
;ig,‘.;';":';: Derivatives
[rtam———— Market
Days to Previous  Total Volume Total Open Interest
Contfract Type Expiry Price Contracts Valve Contracts
17-Dec-26 KE9900003766 December 19, 2025 December 17, 2026 76 7,058 7.044
18-Mar-27 KE9900006983 March 20, 2026 March 18, 2027 167 7,130 7116
17-Jun-27 KE9930007100 June 19, 2026 June 17, 2027 258 7.206 7,192
16-Sep-27 KE9930009650 September 18, 2026 September 16, 2027 349 7,285 7,271
|INDEX (25MN)
7-Dec-26 KE9900003659 December 19, 2025 December 17, 2026 76 7,058 7.044
8-Mar-27 KE9900006876 March 20, 2026 March 18, 2027 167 7.130 7116
7-Jun-27 KE9930007217 June 19, 2026 June 17, 2027 258 7.206 7,192
6-Sep-27 KE9930009767 September 18, 2026 September 16, 2027 349 7,285 7,271
|INDEX (10MN)
17-Dec-26 KE9900003873 December 19, 2025 December 17, 2026 76 2,772 2,763
18-Mar-27 KE9900007098 March 20, 2026 March 18, 2027 167 2,801 2791
17-Jun-27 KE9930007324 June 19, 2026 June 17, 2027 258 2,830 2,821
16-Sep-27 KE9930009874 September 18, 2026 September 16, 2027 349 2,862 2,852
|INDEX (NBSI)
17-Dec-26 KE9900006108 December 19, 2025 December 17, 2026 76 292 292.00
18-Mar-27 KE9900008872 March 20, 2026 March 18, 2027 167 295 295.00 35
17-Jun-27 KE9930007548 June 19, 2026 June 17, 2027 258 298 298.00
16-Sep-27 KE9 September 18, 2026 September 16, 2027 349 301 301.00
|SINGLE STOCK FUTURE (SCOM)
17-Dec-26 KE9900003980 December 19, 2025 December 17, 2026 76 37.20 37.05 4,665
18-Mar-27 KE9900007106 March 20, 2026 March 18, 2027 167 38.00 37.85 44
17-Jun-27 KE9930007654 June 19, 2026 June 17, 2027 258 38.83 38.68
16-Sep-27 KE9940000103 September 18, 2026 September 16, 2027 349 39.71 39.56
|SINGLE STOCK FUTURE (EQTY)
17-Dec-26 KE9900004103 December 19, 2025 December 17, 2026 76 107.35 106.85 -
18-Mar-27 KE9900007320 March 20, 2026 March 18, 2027 167 109.65 109.15
17-Jun-27 KE9930007878 June 19, 2026 June 17, 2027 258 112.05 111.55
16-Sep-27 KE9940000210 September 18, 2026 September 16, 2027 349 114.60 114.10
|SINGLE STOCK FUTURE (KCBG)
17-Dec-26 KE9900004095 December 19, 2025 December 17, 2026 76 94.13 93.65 2,196
18-Mar-27 KE9900007213 March 20, 2026 March 18, 2027 167 96.17 95.67
17-Jun-27 KE9930007985 June 19, 2026 June 17, 2027 258 98.28 97.77
16-Sep-27 KE9940000327 September 18, 2026 September 16, 2027 349 100.49 99.98
|SINGLE STOCK FUTURE (EABL)
17-Dec-26 KE9900004327 December 19, 2025 December 17, 2026 76 283.50 283.30
18-Mar-27 KE9900007544 March 20, 2026 March 18, 2027 167 289.60 289.45
17-Jun-27 KE9930008090 June 19, 2026 June 17, 2027 258 295.95 295.80
16-Sep-27 KE9940000434 September 18, 2026 September 16, 2027 349 302.65 302.45
|SINGLE STOCK FUTURE (BATK)
17-Dec-26 KE9900004434 December 19, 2025 December 17, 2026 76 568.85 569.00
18-Mar-27 KE9900007650 March 20, 2026 March 18, 2027 167 581.15 581.30
17-Jun-27 KE9930008108 June 19, 2026 June 17, 2027 258 593.90 594.05
16-Sep-27 KE9940000657 September 18, 2026 September 16, 2027 349 607.30 607.45
|SINGLE STOCK FUTURE (ABSA)
17-Dec-26 KE9900004210 December 19, 2025 December 17, 2026 76 33.63 33.64 400
18-Mar-27 KE9900007437 March 20, 2026 March 18, 2027 167 34.36 3437
17-Jun-27 KE9930008215 June 19, 2026 June 17, 2027 258 35.11 35.12
16-Sep-27 KE9940000764 September 18, 2026 September 16, 2027 349 3591 35.92
|SINGLE STOCK FUTURE (NCBA)
17-Dec-26 KE9900004657 December 19, 2025 December 17, 2026 76 89.30 90.08
18-Mar-27 KE9900007767 March 20, 2026 March 18, 2027 167 9123 92.03
17-Jun-27 KE9930008322 June 19, 2026 June 17, 2027 258 93.23 94.05
16-Sep-27 KE9940000988 September 18, 2026 September 16, 2027 349 95.33 96.17
|SINGLE STOCK FUTURE (COOP)
17-Dec-26 KE9900004764 December 19, 2025 December 17, 2026 76 36.70 36.56 5
18-Mar-27 KE9900007874 March 20, 2026 March 18, 2027 167 37.49 37.35
17-Jun-27 KE9930008439 June 19, 2026 June 17, 2027 258 38.32 38.17
16-Sep-27 KE9940001093 September 18, 2026 September 16, 2027 349 39.18 39.03
|SINGLE STOCK FUTURE (SCBK)
17-Dec-26 KE9900004988 December 19, 2025 December 17, 2026 76 325.10 327.75
18-Mar-27 KE9900008096 March 20, 2026 March 18, 2027 167 332.15 334.85
17-Jun-27 KE9930008546 June 19, 2026 June 17, 2027 258 339.45 342.20
16-Sep-27 KE9940001218 September 18, 2026 September 16, 2027 349 347.10 349.90
|SINGLE STOCK FUTURE (IMHP)
17-Dec-26 KE9900005092 December 19, 2025 December 17, 2026 76 82.46 82.22 2810
18-Mar-27 KE9900008104 March 20, 2026 March 18, 2027 167 84.24 84.00
17-Jun-27 KE9930008652 June 19, 2026 June 17, 2027 258 86.09 85.85
16-Sep-27 KE9940001325 September 18, 2026 September 16, 2027 349 88.03 87.78
|SINGLE STOCK FUTURE (BRIT)
17-Dec-26 KE9900005654 December 19, 2025 December 17, 2026 76 18.98 18.93 50
18-Mar-27 KE9900008765 March 20, 2026 March 18, 2027 167 19.39 19.34
17-Jun-27 KE9930008769 June 19, 2026 June 17, 2027 258 19.81 19.77
16-Sep-27 KE9940001432 September 18, 2026 September 16, 2027 349 20.26 2021
|SINGLE STOCK FUTURE (LBTY)
17-Dec-26 KE9900005548 December 19, 2025 December 17, 2026 76 9.53 9.49
18-Mar-27 KE9900008658 March 20, 2026 March 18, 2027 167 9.73 9.69
17-Jun-27 KE9930008876 June 19, 2026 June 17, 2027 258 9.94 9.90
16-Sep-27 KE9940001549 September 18, 2026 September 16, 2027 349 10.17 10.13
|SINGLE STOCK FUTURE (KNRE)
17-Dec-26 KE9900005324 December 19, 2025 December 17, 2026 76 4.48 4.48 9.100
18-Mar-27 KE9900008542 March 20, 2026 March 18, 2027 167 4.57 4.58
17-Jun-27 KE9930008983 June 19, 2026 June 17, 2027 258 4.67 4.68
16-Sep-27 KE9940001655 September 18, 2026 September 16, 2027 349 478 478
|SINGLE STOCK FUTURE (KEGN)
17-Dec-26 KE9900005217 December 19, 2025 December 17, 2026 76 10.23 10.13
18-Mar-27 KE9900008435 March 20, 2026 March 18, 2027 167 10.45 10.35
17-Jun-27 KE9930009098 June 19, 2026 June 17, 2027 258 10.68 10.58
16-Sep-27 KE9940001762 September 18, 2026 September 16, 2027 349 1092 10.82
|SINGLE STOCK FUTURE (KPLC)
17-Dec-26 KE9900005100 December 19, 2025 December 17, 2026 76 2125 21.45 -
18-Mar-27 KE9900008328 March 20, 2026 March 18, 2027 167 21.70 2192
17-Jun-27 KE9930009106 June 19, 2026 June 17, 2027 258 22.18 22.40
16-Sep-27 KE9940001879 September 18, 2026 September 16, 2027 349 22.68 2291
Total Volumes Total Valve Total Open Interest
[ Today | Previous | ™ odoy T previous |
- - - - 19.305 19.305
Abbr.
MTM: Mark To Market
Open inferest: total number of long or short positions that remain outstanding at the end of a parficular 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 the volume weighted average price (VWAP) while confracts that have not fraded will be marked o market based on the NSE's fair value calculation
S5~ 100 Delow Kes. 10U
10 above Kes.100
INDEX-10
Nominal: MINLINDEX - 10
DISCLAIMER: Utmost care has been taken in the preparation of this report. However, the Nairobi Securities Exchanae does not warrant accuracy, adeauacy or completeness of this information
and expressly disclaims liability for errors or omissions in this information. No warranty of any kind,implied, ress or statutory is given in conjunction with the information.




NAIROBI SECURITIES EXCHANGE | OPTIONS PRICELIST

As at 02 October 2026

Traded section: options that fraded that day, marked at VWAP (implied vol from the trade). Options chain: indicative model prices for the full strike ladder, Black-76 at the 252-day realized vol (one vol per name).

OPTIONS TRADED TODAY

. . . . . . Total Volume Underlying Future .
Contract Expiry Date | Days to Expiry Strike MTM Premium Previous Price (Contracis) Total Value Open Interest MTM Implied Vol (%)

No execution file supplied for this date — traded section omitted; indicative chain shown below.

OPTIONS CHAIN — INDICATIVE (Black-76 at 252-day realized vol; front contract)

SCOM — Safaricom Plc | Underlying future MTM 37.20 | 252-dayvol21.88% | 17 DEC26 - 76 days

Call Exir. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
10 520 530 32.00 10 0 10
20 420 440 33.00 20 0 20
36 320 356 34.00 36 0 36
60 220 280 35.00 60 0 60
93 120 213 36.00 93 0 93
138 20 158 37.00 138 0 138
113 0 113 38.00 193 80 113
78 0 78 39.00 258 180 78
53 0 53 40.00 333 280 53
34 0 34 41.00 414 380 34
21 0 21 42.00 501 480 21
KCBG — KCB Group Plc | Underlying future MTM 94.13 | 252-day vol 25.84% | 17 DEC 26
Call Extr. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
93 1,013 1,106 84.00 93 0 93
135 813 948 86.00 135 0 135
189 613 802 88.00 189 0 189
257 413 670 90.00 257 0 257
339 213 552 92.00 339 0 339
436 13 449 94.00 436 0 436
360 0 360 96.00 547 187 360
284 0 284 98.00 671 387 284
222 0 222 100.00 809 587 222
170 0 170 102.00 957 787 170
129 0 129 104.00 1,116 987 129
EQTY — Equity Group Holdings Plc | Underlying future MTM 107.35 | 252-day vol24.73% | 17 DEC 26 - 76 days
Call Extr. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
137 935 1,072 98.00 137 0 137
188 735 923 100.00 188 0 188
251 535 786 102.00 251 0 251
327 335 662 104.00 327 0 327



415 135 550 106.00 415 0 415
453 0 453 108.00 518 65 453
368 0 368 110.00 633 265 368
295 0 295 112.00 760 465 295
234 0 234 114.00 899 665 234
184 0 184 116.00 1,049 865 184
142 0 142 118.00 1,207 1,065 142
IMHP — I&M Group Plc | Underlying future MTM 82.46 | 252-day vol25.32% | 17 DEC 26 - 76 days
Call Exir. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
53 1,046 1,099 72.00 53 0 53
85 846 931 74.00 85 0 85
129 646 775 76.00 129 0 129
188 446 634 78.00 188 0 188
264 246 510 80.00 264 0 264
356 46 402 82.00 356 0 356
311 0 311 84.00 465 154 311
236 0 236 86.00 590 354 236
176 0 176 88.00 730 554 176
129 0 129 90.00 883 754 129
92 0 92 92.00 1,046 954 92
COOP — The Co-operative Bank of Kenya Ltd | Underlying future MTM 36.70 | 252-day vol 31.73% | 17 DEC 26 - 76 days
Call Extr. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
46 470 516 32.00 46 0 46
68 370 438 33.00 68 0 68
97 270 367 34.00 97 0 97
133 170 303 35.00 133 0 133
177 70 247 36.00 177 0 177
198 0 198 37.00 228 30 198
157 0 157 38.00 287 130 157
122 0 122 39.00 352 230 122
94 0 94 40.00 424 330 94
72 0 72 41.00 502 430 72
54 0 54 42.00 584 530 54
KEGN — KenGen Co Plc | Underlying future MTM 10.23 | 252-day vol 32.19% | 17 DEC 26 - 76 days
Call Extr. Call Intr. Call Prem. Strike Put Prem. Put Intr. Put Exir.
15 123 138 9.00 15 0 15
21 98 119 9.25 21 0 21
28 73 101 9.50 28 0 28
38 48 86 9.75 38 0 38
48 23 71 10.00 48 0 48
59 0 59 10.25 61 2 59
48 0 48 10.50 75 27 48

39 0 39 10.75 N 52 39



31 0 31 11.00 108 77 31
25 0 25 11.25 127 102 25
19 0 19 11.50 146 127 19

Methodology & Notes

MTM Premium (fraded): volume-weighted average traded price of the day's frades, per contfract; Implied Vol is recovered from that price.

Options chain (indicative): Black-76 premiums for every strike, priced off the underlying future MTM at the name's 252-day realized vol — one vol per name, no smile.
252-day vol: sample std-dev of daily log returns of the spot VWAP, annualized by sqrt(252).

Premium = infrinsic + extrinsic, per contfract. Undiscounted (fully-margined futures options). ATM row (shaded) is nearest the futures MTM.

Chain shows the front contract only. Strike intervals are exchange listing conventions (currently placeholders) — confirm before publishing.



