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HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 24, 2023

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
MAR 23 4,190 91 4,140 4,191 4,120 1,006 2,922 MAR 23 62.04 -0.79 62.82 63.55 61.84 24,367 31,190
APR 23 4,229 90 4,160 4,232 4,152 6,222 28,151 MAY 23 62.18 -0.87 63.05 63.75 61.96 67,224 184,918
MAY 23 4,235 89 4,168 4,238 4,160 25,455 51,590 JUL 23 61.76 -0.89 62.66 63.29 61.56 19,893 101,991
JUN 23 4,212 88 4,145 4,214 4,138 5,660 21,527 AUG 23 61.05 -0.88 61.96 62.50 60.88 6,833 27,461
JUL 23 4,173 82 4,130 4,174 4,103 6,042 20,260 SEP 23 60.31 -0.86 61.29 61.63 60.20 6,193 21,775
AUG 23 4,131 68 4,093 4,132 4,067 4,594 10,399 OCT 23 59.49 -0.86 60.51 60.74 59.42 2,684 13,868
SEP 23 4,094 69 4,061 4,095 4,037 4,174 10,974 DEC 23 59.05 -0.89 60.09 60.37 58.98 6,559 49,636
OCT 23 4,069 65 4,039 4,070 4,016 2,267 4,632 JAN 24 58.76 -0.93 59.50 60.11 58.69 840 9,411
NOV 23 4,055 65 4,029 4,060 4,008 2,469 8,358 MAR 24 58.42 -0.97 59.53 59.73 58.38 588 4,176
DEC 23 4,047 65 4,032 4,050 4,007 1,335 2,232 MAY 24 58.25 -0.99 58.41 58.41 58.20 108 1,538
JAN 24 4,043 60 4,032 4,053 4,020 444 3,119 JUL 24 58.16 -0.99 - - - 38 1,460
FEB 24 4,042 60 4,038 4,042 4,038 18 374 AUG 24 57.97 -1.00 - - - 18 529
MAR 24 4,033 53 4,038 4,038 4,032 38 1,912 SEP 24 57.74 -1.01 - - - 18 622
MAY 24 4,022 53 150 OCT 24 57.40 -1.04 - - - 18 139
JUL 24 4,022 53 5 DEC 24 57.32 -1.07 - - - 19 1,760
SEP 24 4,022 53

NOV 24 4,022 53 Source : Bloomberg

JAN 25 4,022 53

MAR 25 4,022 53

MAY 25 4,022 53

JUL 25 4,022 53

SEP 25 4,022 53

NOV 25 4,022 53

JAN 26 4,022 53

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (14d 3/10/23); CSize 25; KOK3 4255.00

KOK3C 3050 3050 1183.5 0.00 - - KOK3P 3050 3050 0.5 0.00 - - - - -
KOK3C 3100 3100 1133.5 0.00 - - KOK3P 3100 3100 0.5 0.00 - - - - -
KOK3C 3150 3150 1084 0.00 - - KOK3P 3150 3150 0.5 0.00 - - - - -
KOK3C 3200 3200 1034 0.00 - - KOK3P 3200 3200 0.5 0.00 - - - - -
KOK3C 3250 3250 984 0.00 - - KOK3P 3250 3250 0.5 0.00 - - - - -
KOK3C 3300 3300 934 0.00 - - KOK3P 3300 3300 0.5 0.00 - - - - -
KOK3C 3350 3350 884 0.00 - - KOK3P 3350 3350 0.5 0.00 - - - - -
KOK3C 3400 3400 834 0.00 - - KOK3P 3400 3400 0.5 0.00 - - - - -
KOK3C 3450 3450 784.5 0.00 - - KOK3P 3450 3450 0.5 0.00 - - - - -
KOK3C 3500 3500 734.5 0.00 - - KOK3P 3500 3500 0.5 0.00 - - - 200 -
KOK3C 3550 3550 685 0.00 - - KOK3P 3550 3550 1 0.00 - - - - -
KOK3C 3600 3600 636 0.00 - - KOK3P 3600 3600 1.5 0.00 - - - - -
KOK3C 3650 3650 587 0.00 - - KOK3P 3650 3650 3 0.00 - - - - -
KOK3C 3700 3700 539 0.00 - - KOK3P 3700 3700 4.5 0.00 - - - 1,250 -
KOK3C 3750 3750 491.5 0.00 - - KOK3P 3750 3750 7 0.00 - - - - -
KOK3C 3800 3800 445 0.00 - - KOK3P 3800 3800 10.5 0.00 - - - 200 200
KOK3C 3850 3850 400 0.00 - - KOK3P 3850 3850 15.5 0.00 - - - - -
KOK3C 3900 3900 356.5 0.00 - - KOK3P 3900 3900 22 0.00 - - - 1,400 -
KOK3C 3950 3950 315 0.00 - - KOK3P 3950 3950 30.5 0.00 - - - - -
KOK3C 4000 4000 275.5 0.00 - - KOK3P 4000 4000 41 0.00 - - - - -
KOK3C 4050 4050 239 0.00 - - - KOK3P 4050 4050 54 0.00 - - - - -
KOK3C 4100 4100 205 0.00 - - 1,250.0 KOK3P 4100 4100 70 0.00 - - - - -
KOK3C 4150 4150 174 0.00 - - - - |KOK3P 4150 4150 89 0.00 - - - - -
KOK3C 4200 4200 146 0.00 - - - |KOK3P 4200 4200 111 0.00 - - - - -
KOK3C 4250 4250 121 0.00 - - - - - |KOK3P 4250 4250 136 0.00 - - - - -
KOK3C 4300 4300 99.5 0.00 - - - 1,400.0 - |KOK3P 4300 4300 164.5 0.00 - - - - -
KOK3C 4350 4350 80.5 0.00 - - - - - |KOK3P 4350 4350 195.5 0.00 - - - - -
KOK3C 4400 4400 64.5 0.00 - - - - - |KOK3P 4400 4400 229.5 0.00 - - - - -
KOK3C 4450 4450 51 0.00 - - - - - |KOK3P 4450 4450 266 0.00 - - - - -
KOK3C 4500 4500 40 0.00 - - - 100.0 - |KOK3P 4500 4500 304.5 0.00 - - - - -
KOK3C 4550 4550 31 0.00 - - - - - |KOK3P 4550 4550 345.5 0.00 - - - - -
KOK3C 4600 4600 235 0.00 - - - - |KOK3P 4600 4600 388 0.00 - - - -

KOK3C 4650 4650 18 0.00 - - - |KOK3P 4650 4650 432.5 0.00 - - - -

KOK3C 4700 4700 13.5 0.00 - - - |KOK3P 4700 4700 477.5 0.00 - - - -

KOK3C 4750 4750 10 0.00 - - - |KOK3P 4750 4750 524 0.00 - - - -

KOK3C 4800 4800 7 0.00 - 1,450.0 - |KOK3P 4800 4800 5715 0.00 - - - -

KOK3C 4850 4850 5 0.00 - - - |KOK3P 4850 4850 619.5 0.00 - - - -

KOK3C 4900 4900 3.5 0.00 - - - |KOK3P 4900 4900 668 0.00 - - - -

KOK3C 4950 4950 25 0.00 - - - |KOK3P 4950 4950 717 0.00 - - - -

KOK3C 5000 5000 2 0.00 - - - |KOK3P 5000 5000 766 0.00 - - - -

KOK3C 5050 5050 1 0.00 - - - |KOK3P 5050 5050 815.5 0.00 - - - -

KOK3C 5100 5100 1 0.00 - 1,400.0 - |KOK3P 5100 5100 865 0.00 - - - -

KOK3C 5150 5150 0.5 0.00 - - - |KOK3P 5150 5150 9145 0.00 - - - -

KOK3C 5200 5200 0.5 0.00 - - - |KOK3P 5200 5200 964.5 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1014 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1064 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1114 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1164 0.00 - - - -

KOK3C 5450 5450 0.5 0.00 - - - |KOK3P 5450 5450 1213.5 0.00 - - - -

KOK3C 5500 5500 0.5 0.00 - - - |KOK3P 5500 5500 1263.5 0.00 - - - -

Jun-23 (45d 4/10/23); CSize 25; KOM3 4228.00

KOMB3C 3050 3050 1159 0.00 0.0 0 0 0 0|KOM3P 3050 3050 1 0.00 - - 0 -

KOM3C 3100 3100 1109.5 0.00 - - - |KOM3P 3100 3100 1.5 0.00 - - - -

KOMB3C 3150 3150 1060 0.00 - - - |KOM3P 3150 3150 2 0.00 - - - -

KOM3C 3200 3200 1011 0.00 - - - |KOM3P 3200 3200 3 0.00 - - - -

KOMB3C 3250 3250 962.5 0.00 - - - |KOM3P 3250 3250 4 0.00 - - - -

KOM3C 3300 3300 914 0.00 - - - |KOM3P 3300 3300 5.5 0.00 - - - -

KOMB3C 3350 3350 866 0.00 - - - |KOMS3P 3350 3350 7.5 0.00 - - - -

KOM3C 3400 3400 819 0.00 - - - |KOMS3P 3400 3400 10 0.00 - - - -

KOMB3C 3450 3450 772 0.00 - - - |KOMB3P 3450 3450 13 0.00 - - - -

KOM3C 3500 3500 726 0.00 - - - |KOM3P 3500 3500 16.5 0.00 - - - 300

KOMB3C 3550 3550 681 0.00 - - - |KOMB3P 3550 3550 215 0.00 - - - -

KOM3C 3600 3600 637 0.00 - - - |KOM3P 3600 3600 27 0.00 - - - 100

KOMB3C 3650 3650 594 0.00 - - - |KOMB3P 3650 3650 34 0.00 - - - -

KOM3C 3700 3700 552 0.00 - - - |KOMS3P 3700 3700 42 0.00 - - - -

KOMB3C 3750 3750 511.5 0.00 - - - |KOM3P 3750 3750 51 0.00 - - - - -
KOM3C 3800 3800 4725 0.00 - - - |KOM3P 3800 3800 62 0.00 - - - 200 100
KOMB3C 3850 3850 435 0.00 - - - |KOMS3P 3850 3850 745 0.00 - - - - -
KOM3C 3900 3900 399 0.00 - - - |KOM3P 3900 3900 88 0.00 - - - -

KOMB3C 3950 3950 365 0.00 - - - |KOMB3P 3950 3950 104 0.00 - - - -

KOM3C 4000 4000 332.5 0.00 - 250.0 - |KOM3P 4000 4000 1215 0.00 - - - 250

KOMB3C 4050 4050 302 0.00 - - - |KOMS3P 4050 4050 140.5 0.00 - - - -

KOM3C 4100 4100 273.5 0.00 - - - |KOM3P 4100 4100 162 0.00 - - - -

KOMB3C 4150 4150 246.5 0.00 - - - |KOM3P 4150 4150 184.5 0.00 - - - -

KOM3C 4200 4200 2215 0.00 - - - |KOMS3P 4200 4200 209.5 0.00 - - - -

KOMB3C 4250 4250 198.5 0.00 - - - |KOMB3P 4250 4250 236 0.00 - - - -

KOM3C 4300 4300 177 0.00 - - - |KOMS3P 4300 4300 264.5 0.00 - - - -

KOMB3C 4350 4350 157.5 0.00 - - - |KOMB3P 4350 4350 295 0.00 - - - -

KOM3C 4400 4400 139.5 0.00 - - - |KOMS3P 4400 4400 327 0.00 - - - -




KOMBSC 4450 4450 128 0.00

KOM3P 4450
KOM3P 4500
KOMBP 4550
KOM3P 4600
KOM3P 4650
KOM3P 4700
KOM3P 4750
KOM3P 4800
KOMSP 4850
KOM3P 4900
KOM3P 4950
KOM3P 5000
KOMS3P 5050
KOM3P 5100
KOM3P 5150
KOM3P 5200
KOM3P 5250
KOM3P 5300
KOM3P 5350
KOM3P 5400
KOM3P 5450
KOM3P 5500

4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450
5500

360.5
395.5
432
469.5
509
549
590.5
633
676
720
765
810.5
856.5
903
950
997.5
1045
1093
11415
1190
1239
1288

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KONSP 3000
KON3P 3050
KON3P 3100
KON3P 3150
KON3P 3200
KON3P 3250
KON3P 3300
KON3P 3350
KONB3P 3400
KON3P 3450
KONB3P 3500
KON3P 3550
KONB3P 3600
KON3P 3650
KON3P 3700
KON3P 3750
KON3P 3800
KON3P 3850
KONSP 3900
KON3P 3950
KON3P 4000
KON3P 4050
KON3P 4100
KON3P 4150
KON3P 4200
KON3P 4250
KON3P 4300
KON3P 4350
KONSP 4400
KON3P 4450
KONB3P 4500
KON3P 4550
KONB3P 4600
KON3P 4650
KON3P 4700
KON3P 4750
KON3P 4800
KON3P 4850
KON3P 4900
KON3P 4950
KON3P 5000
KON3P 5050
KON3P 5100
KON3P 5150
KON3P 5200
KON3P 5250
KON3P 5300
KON3P 5350
KON3P 5400
KON3P 5450

3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450

4.5

10
125
16
20
245

36.5
44
525
62
73
85

113
129
146.5
166
186.5
208.5
232
257
283.5
311.5
341
371.5
403.5
437
471.5
507
544
582
621
660.5
701.5
743
785
828
871.5
915.5
960.5
1005.5
1051.5
1097.5
1144
1191
1238
1285.5

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOMS3C 4500 4500 108.5 0.00
KOMBSC 4550 4550 95 0.00
KOMS3C 4600 4600 83 0.00
KOMBSC 4650 4650 72.5 0.00
KOMS3C 4700 4700 63 0.00
KOMBSC 4750 4750 54.5 0.00
KOMB3C 4800 4800 47 0.00
KOMB3C 4850 4850 40.5 0.00
KOMB3C 4900 4900 34.5 0.00
KOMSC 4950 4950 29.5 0.00
KOMB3C 5000 5000 25 0.00
KOMSC 5050 5050 21.5 0.00
KOM3C 5100 5100 18 0.00
KOMSC 5150 5150 15.5 0.00
KOMS3C 5200 5200 13 0.00
KOMSC 5250 5250 1 0.00
KOMS3C 5300 5300 9 0.00
KOMBSC 5350 5350 7.5 0.00
KOMS3C 5400 5400 6.5 0.00
KOMBSC 5450 5450 5.5 0.00
KOM3C 5500 5500 4.5 0.00
Jul-23 (75d 5/10/23); CSize 25; KON3 4189.00
KONB3C 3000 3000 1170.5 0.00
KON3C 3050 3050 1122 0.00
KON3C 3100 3100 1074.5 0.00
KON3C 3150 3150 1027 0.00
KONB3C 3200 3200 980 0.00
KON3C 3250 3250 933.5 0.00
KONBSC 3300 3300 887.5 0.00
KON3C 3350 3350 842.5 0.00
KONBSC 3400 3400 798.5 0.00
KON3C 3450 3450 755.5 0.00
KONB3C 3500 3500 713 0.00
KON3C 3550 3550 671.5 0.00
KONB3C 3600 3600 631.5 0.00
KON3C 3650 3650 592.5 0.00
KONB3C 3700 3700 555 0.00
KON3C 3750 3750 518.5 0.00
KONB3C 3800 3800 483.5 0.00
KON3C 3850 3850 450 0.00
KONB3C 3900 3900 418 0.00
KON3C 3950 3950 387.5 0.00
KONB3C 4000 4000 358.5 0.00
KON3C 4050 4050 330.5 0.00
KON3C 4100 4100 304.5 0.00
KON3C 4150 4150 280 0.00
KONB3C 4200 4200 256.5 0.00
KON3C 4250 4250 235 0.00
KONB3C 4300 4300 2145 0.00
KON3C 4350 4350 195.5 0.00
KONBSC 4400 4400 178 0.00
KON3C 4450 4450 161.5 0.00
KONB3C 4500 4500 146.5 0.00
KON3C 4550 4550 132.5 0.00
KONB3C 4600 4600 119.5 0.00
KON3C 4650 4650 108 0.00
KONB3C 4700 4700 97 0.00
KON3C 4750 4750 87 0.00
KONB3C 4800 4800 78 0.00
KON3C 4850 4850 70 0.00
KONB3C 4900 4900 62.5 0.00
KON3C 4950 4950 55.5 0.00
KONB3C 5000 5000 49.5 0.00
KON3C 5050 5050 44 0.00
KON3C 5100 5100 39 0.00
KON3C 5150 5150 34.5 0.00
KONB3C 5200 5200 30.5 0.00
KON3C 5250 5250 27 0.00
KONB3C 5300 5300 24 0.00
KON3C 5350 5350 21 0.00
KONB3C 5400 5400 18.5 0.00
KONSC 5450 5450 16.5 .
Aug-23 (105d 6/9/23); CSize 25; KOQ3 4150.00
KOQ3C 2950 2950 1180.5 0.00
KOQ3C 3000 3000 1133 0.00
KOQ3C 3050 3050 1086.5 0.00
KOQ3C 3100 3100 1040.5 0.00
KOQ3C 3150 3150 995 0.00
KOQ3C 3200 3200 950 0.00
KOQ3C 3250 3250 906 0.00
KOQ3C 3300 3300 862.5 0.00
KOQ3C 3350 3350 820 0.00
KOQ3C 3400 3400 778.5 0.00
KOQ3C 3450 3450 738 0.00
KOQ3C 3500 3500 698.5 0.00
KOQ3C 3550 3550 660.5 0.00
KOQ3C 3600 3600 623 0.00
KOQ3C 3650 3650 587 0.00
KOQ3C 3700 3700 552.5 0.00
KOQ3C 3750 3750 519 0.00
KOQ3C 3800 3800 486.5 0.00
KOQ3C 3850 3850 455.5 0.00
KOQ3C 3900 3900 426 0.00
KOQ3C 3950 3950 397.5 0.00
KOQ3C 4000 4000 370.5 0.00
KOQ3C 4050 4050 345 0.00
KOQ3C 4100 4100 320.5 0.00
KOQ3C 4150 4150 297.5 0.00
KOQ3C 4200 4200 276 0.00
KOQ3C 4250 4250 255 0.00
KOQ3C 4300 4300 236 0.00
KOQ3C 4350 4350 217.5 0.00
KOQ3C 4400 4400 200.5 0.00
KOQ3C 4450 4450 184.5 0.00
KOQ3C 4500 4500 169.5 0.00
KOQ3C 4550 4550 155.5 0.00
KOQ3C 4600 4600 142.5 0.00
KOQ3C 4650 4650 130.5 0.00
KOQ3C 4700 4700 119.5 0.00
KOQ3C 4750 4750 109 0.00
KOQ3C 4800 4800 99.5 0.00
KOQ3C 4850 4850 90.5 0.00
KOQ3C 4900 4900 825 0.00
KOQ3C 4950 4950 75 0.00
KOQ3C 5000 5000 68 0.00

KOQ3C 5050 5050 61.5 0.00

KOQ3P 2950
KOQ3P 3000
KOQ3P 3050
KOQ3P 3100
KOQ3P 3150
KOQ3P 3200
KOQ3P 3250
KOQ3P 3300
KOQ3P 3350
KOQ3P 3400
KOQ3P 3450
KOQ3P 3500
KOQ3P 3550
KOQ3P 3600
KOQ3P 3650
KOQ3P 3700
KOQ3P 3750
KOQ3P 3800
KOQ3P 3850
KOQ3P 3900
KOQ3P 3950
KOQ3P 4000
KOQ3P 4050
KOQ3P 4100
KOQ3P 4150
KOQ3P 4200
KOQ3P 4250
KOQ3P 4300
KOQ3P 4350
KOQ3P 4400
KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
KOQ3P 4700
KOQ3P 4750
KOQ3P 4800
KOQ3P 4850
KOQ3P 4900
KOQ3P 4950
KOQ3P 5000
KOQ3P 5050

2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050

9.5

145
18
22
27

32.5

38.5

54

63

73
84.5
96.5
110
125
141
158.5
177
197
218.5
241
265
290
316.5
344
373
403.5
434.5
467
501
535.5
571
607.5
645
683.5
722.5
762.5
803.5
845
887
929.5
973

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00




KOQ3C 5100 5100 56 0.00 - - KOQ3P 5100 5100 1016.5 0.00 - - - -
KOQ3C 5150 5150 50.5 0.00 - - KOQ3P 5150 5150 1061 0.00 - - - -
KOQ3C 5200 5200 455 0.00 - - KOQ3P 5200 5200 1105.5 0.00 - - - -
KOQ3C 5250 5250 415 0.00 - - KOQ3P 5250 5250 1150.5 0.00 - - - -
KOQ3C 5300 5300 375 0.00 - - KOQ3P 5300 5300 1196.5 0.00 - - - -
KOQ3C 5350 5350 33.5 0.00 - - KOQ3P 5350 5350 1242 0.00 - - - -
KOQ3C 5400 5400 30.5 0.00 - - KOQ3P 5400 5400 1288.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.88 34.89 -0.03 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 34.90 34.87 0.09 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 34.89 34.88 0.03 1 month ago 21.06 27.09 26.95 35.52 36
CALL 36.35 36.33 0.06 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 36.33 36.33 0.00 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 36.34 36.33 0.03
CALL 35.71 35.73 -0.06
JuL23  |putr 35.71 35.75 -0.11
MEAN 35.71 35.74 -0.08

Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my
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