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Market Notice
Reference: 003DER/NSE/2025
Market: Derivatives
Date: 3 July 2025

SUBJECT: INITIAL MARGIN REQUIREMENTS FOR SINGLE STOCK FUTURES

Dear NSE Stakeholder,

The following securities have been approved for trading as single stock futures and will be available to trade from
Monday, 7® July 2025.

Please note the below Initial Margin requirements which will take effect on Monday, 7% July 2025:

Initial Margin Requirements — KES
Company Contract Expiry Date
18-Sep-25 | 18-Dec-25 | 19-Mar-26 18-Jun-26
Kenya Power & Lighting Co Plc (KPLC) 4,000 4,100 4,200 4,300
KenGen Co Plc(KEGN) 1,700 1,800 1,800 1,800
Kenya Re Insurance Corporation Ltd (KNRE) 1,000 1,000 1,000 1,000
Liberty Kenya Holdings Ltd (LBTY) 3,000 3,100 3,300 3,400
Britam Holdings Plc (BRIT) 1,100 1,200 1,400 1,500

A guide to the calculation of the initial margin is available at:
https://www.nse.co.ke/derivatives/operational-procedures/

Should you have any queries regarding this notice, please contact: derivatives@nse.co.ke

This market notice will be available at: https://www.nse.co.ke/derivatives/market-notices/

DERIVATIVES MARKET

DISCLAIMER: This announcement has been issued with the approval of the Capital Markets Authority pursuant to regulation 63(7) of the Capital Markets (Licensing
Requirements) (General) Regulations, 2002. As a matter of policy, the Capital Markets Authority assumes no responsibility for the correctness of the information
appearing in this announcement.
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