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KENANGA FUTURES SDN BHD Company No. 353603-X

Underlying instrument - FCPO

CBOT Soybean oil futures

FCPO Futures - OPTION

Daily Preview
June 30, 2023

Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUL 23 3,751 66 3,670 3,798 3,670 461 2,978 JUL 23 60.83 1.21 59.84 61.20 59.40 9,706 9,374
AUG 23 3,760 77 3,682 3,809 3,665 6,376 28,954 AUG 23 57.70 0.03 57.84 58.68 57.17 38,479 91,438
SEP 23 3,755 80 3,665 3,802 3,654 30,823 46,051 SEP 23 56.20 -0.33 56.53 57.34 55.89 22,648 55,864
OCT 23 3,750 80 3,671 3,797 3,651 6,032 21,366 OCT 23 55.36 -0.48 55.75 56.53 55.05 18,236 34,965
NOV 23 3,754 80 3,675 3,800 3,655 5,493 19,012 DEC 23 54.97 -0.61 55.58 56.22 54.67 61,673 174,896
DEC 23 3,766 80 3,694 3,806 3,667 3,844 13,853 JAN 24 54.70 -0.63 55.20 55.90 54.40 7,686 34,198
JAN 24 3,780 80 3,708 3,822 3,685 4,664 15,040 MAR 24 54.22 -0.58 54.70 55.31 53.89 6,199 27,497
FEB 24 3,801 80 3,720 3,836 3,720 1,590 5,355 MAY 24 53.79 -0.57 54.65 54.88 53.49 2,644 18,848
MAR 24 3,804 72 3,744 3,847 3,729 1,946 13,410 JUL 24 53.39 -0.54 54.26 54.50 53.11 2,085 22,901
APR 24 3,809 72 3,737 3,835 3,737 617 1,900 AUG 24 52.91 -0.56 52.85 52.85 52.85 207 2,002
MAY 24 3,801 72 3,737 3,840 3,737 1,442 7,064 SEP 24 52.35 -0.58 52.83 52.83 52.61 130 1,405
JUN 24 3,802 72 3,735 3,825 3,728 701 366 OCT 24 51.72 -0.58 51.96 52.15 51.94 106 761
JUL 24 3,780 59 3,724 3,800 3,718 710 3,840 DEC 24 51.55 -0.60 52.40 52.40 51.14 523 4,660
SEP 24 3,752 54 3,689 3,744 3,689 318 795 JAN 25 51.42 -0.64 - - - 8 21
NOV 24 3,747 54 3,665 3,699 3,665 125 252 MAR 25 51.31 -0.66 - - - 6 18
JAN 25 3,747 54

MAR 25 3,747 54 Source : Bloomberg

MAY 25 3,747 54

JUL 25 3,747 54

SEP 25 3,747 54

NOV 25 3,747 54

JAN 26 3,747 54

MAR 26 3,747 54

MAY 26 3,747 54

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-23 (10d 7/10/23); CSize 25; KOU3 3755.00

KOU3C 2550 2550 1204 0.00 - - - - - KOU3P 2550 2550 0.5 0.00 - - - - -
KOU3C 2600 2600 1154 0.00 - - - - - KOU3P 2600 2600 0.5 0.00 - - - - -
KOU3C 2650 2650 1104 0.00 - - - - - KOU3P 2650 2650 0.5 0.00 - - - - -
KOU3C 2700 2700 1054 0.00 - - - - - KOU3P 2700 2700 0.5 0.00 - - - - -
KOU3C 2750 2750 1004 0.00 - - - - - KOU3P 2750 2750 0.5 0.00 - - - - -
KOU3C 2800 2800 954 0.00 - - - - - KOU3P 2800 2800 0.5 0.00 - - - - -
KOU3C 2850 2850 904 0.00 - - - - - KOU3P 2850 2850 0.5 0.00 - - - - -
KOU3C 2900 2900 854 0.00 - - - - - KOU3P 2900 2900 0.5 0.00 - - - - -
KOU3C 2950 2950 804 0.00 - - - - - KOU3P 2950 2950 0.5 0.00 - - - - -
KOU3C 3000 3000 754.5 0.00 - - - - - KOU3P 3000 3000 0.5 0.00 - - - 500 -
KOU3C 3050 3050 704.5 0.00 - - - - - KOU3P 3050 3050 0.5 0.00 - - - - -
KOU3C 3100 3100 654.5 0.00 - - - - - KOU3P 3100 3100 0.5 0.00 - - - - -
KOU3C 3150 3150 604.5 0.00 - - - - - KOU3P 3150 3150 0.5 0.00 - - - - -
KOU3C 3200 3200 555 0.00 - - - - - KOU3P 3200 3200 0.5 0.00 - - - 500 -
KOU3C 3250 3250 506 0.00 - - - - - KOU3P 3250 3250 1.5 0.00 - - - - -
KOU3C 3300 3300 457 0.00 - - - - - KOU3P 3300 3300 25 0.00 - - - - -
KOU3C 3350 3350 409 0.00 - - - - - KOU3P 3350 3350 45 0.00 - - - - -
KOU3C 3400 3400 362.5 0.00 - - - - - KOU3P 3400 3400 7.5 0.00 - - - 600 -
KOU3C 3450 3450 317 0.00 - - - - - KOU3P 3450 3450 125 0.00 - - - - -
KOU3C 3500 3500 2735 0.00 - - - 150.0 - KOU3P 3500 3500 19 0.00 - - - - -
KOU3C 3550 3550 233 0.00 - - - - - KOU3P 3550 3550 28 0.00 - - - - -
KOU3C 3600 3600 195 0.00 - - - - - KOU3P 3600 3600 40.5 0.00 - - - - -
KOU3C 3650 3650 161 0.00 - - - - - KOU3P 3650 3650 56 0.00 - - - - -
KOU3C 3700 3700 130.5 0.00 - - - 100.0 - KOU3P 3700 3700 75.5 0.00 - - - 100 -
KOU3C 3750 3750 103.5 0.00 - - - - - KOU3P 3750 3750 98.5 0.00 - - - - -
KOU3C 3800 3800 81 0.00 - - - - - KOU3P 3800 3800 126 0.00 - - - - -
KOU3C 3850 3850 62 0.00 - - - - - KOU3P 3850 3850 157 0.00 - - - - -
KOU3C 3900 3900 46.5 0.00 - - - 800.0 - KOU3P 3900 3900 191.5 0.00 - - - - -
KOU3C 3950 3950 34.5 0.00 - - - - - KOU3P 3950 3950 229 0.00 - - - - -
KOU3C 4000 4000 245 0.00 - - - 50.0 - KOU3P 4000 4000 269.5 0.00 - - - - -
KOU3C 4050 4050 17.5 0.00 - - - - - KOU3P 4050 4050 312 0.00 - - - - -
KOU3C 4100 4100 12 0.00 - - - - - KOU3P 4100 4100 357 0.00 - - - - -
KOU3C 4150 4150 8 0.00 - - - - - KOU3P 4150 4150 403 0.00 - - - - -
KOU3C 4200 4200 5.5 0.00 - - - 200.0 - KOU3P 4200 4200 450 0.00 - - - - -
KOU3C 4250 4250 3.5 0.00 - - - - - KOU3P 4250 4250 498 0.00 - - - - -
KOU3C 4300 4300 25 0.00 - - - - - KOU3P 4300 4300 547 0.00 - - - - -
KOU3C 4350 4350 1.5 0.00 - - - - - KOU3P 4350 4350 596 0.00 - - - - -
KOU3C 4400 4400 1 0.00 - - - - - KOU3P 4400 4400 645.5 0.00 - - - - -
KOU3C 4450 4450 0.5 0.00 - - - - - KOU3P 4450 4450 695 0.00 - - - - -
KOU3C 4500 4500 0.5 0.00 - - - - - KOU3P 4500 4500 744.5 0.00 - - - - -
KOU3C 4550 4550 0.5 0.00 - - - - - KOU3P 4550 4550 794.5 0.00 - - - - -
KOU3C 4600 4600 0.5 0.00 - - - - - KOU3P 4600 4600 844.5 0.00 - - - - -
KOU3C 4650 4650 0.5 0.00 - - - - - KOU3P 4650 4650 894 0.00 - - - - -
KOU3C 4700 4700 0.5 0.00 - - - - - KOU3P 4700 4700 944 0.00 - - - - -
KOU3C 4750 4750 0.5 0.00 - - - - - KOU3P 4750 4750 994 0.00 - - - - -
KOU3C 4800 4800 0.5 0.00 - - - - - KOU3P 4800 4800 1044 0.00 - - - - -
KOU3C 4850 4850 0.5 0.00 - - - - - KOU3P 4850 4850 1094 0.00 - - - - -
KOU3C 4900 4900 0.5 0.00 - - - - - KOU3P 4900 4900 1144 0.00 - - - - -
KOU3C 4950 4950 0.5 0.00 - - - - - KOU3P 4950 4950 1194 0.00 - - - - -
KOU3C 5000 5000 0.5 0.00 - - - - - |KOU3P 5000 5000 1244 0.00 - - - - -
Oct-23 (41d 8/10/23); CSize 25; KOV3 3750.00

KOV3C 2550 2550 1195.5 0.00 0.0 0 0 0 0|KOV3P 2550 2550 0.5 0.00 - - 0 - -
KOV3C 2600 2600 1146 0.00 - - - - - KOV3P 2600 2600 0.5 0.00 - - - - -
KOV3C 2650 2650 1096.5 0.00 - - - - - KOV3P 2650 2650 0.5 0.00 - - - - -
KOV3C 2700 2700 1046.5 0.00 - - - - - KOV3P 2700 2700 0.5 0.00 - - - - -
KOV3C 2750 2750 997.5 0.00 - - - - - KOV3P 2750 2750 1 0.00 - - - - -
KOV3C 2800 2800 948 0.00 - - - - - KOV3P 2800 2800 1.5 0.00 - - - - -
KOV3C 2850 2850 899 0.00 - - - - - KOV3P 2850 2850 2 0.00 - - - - -
KOV3C 2900 2900 850 0.00 - - - - - KOV3P 2900 2900 3 0.00 - - - - -
KOV3C 2950 2950 801.5 0.00 - - - - - KOV3P 2950 2950 4.5 0.00 - - - - -
KOV3C 3000 3000 754 0.00 - - - - - KOV3P 3000 3000 6.5 0.00 - - - - -
KOV3C 3050 3050 706.5 0.00 - - - - - KOV3P 3050 3050 9 0.00 - - - 50 -
KOV3C 3100 3100 660 0.00 - - - - - KOV3P 3100 3100 125 0.00 - - - - -
KOV3C 3150 3150 6145 0.00 - - - - - KOV3P 3150 3150 16.5 0.00 - - - - -
KOV3C 3200 3200 570 0.00 - - - - - KOV3P 3200 3200 22 0.00 - - - 200 -
KOV3C 3250 3250 526.5 0.00 - - - - - KOV3P 3250 3250 28.5 0.00 - - - - -
KOV3C 3300 3300 4845 0.00 - - - - - KOV3P 3300 3300 36 0.00 - - - 500 -
KOV3C 3350 3350 444 0.00 - - - - - KOV3P 3350 3350 45.5 0.00 - - - - -
KOV3C 3400 3400 405 0.00 - - - - - KOV3P 3400 3400 56.5 0.00 - - - - -
KOV3C 3450 3450 368 0.00 - - - - - KOV3P 3450 3450 69 0.00 - - - - -
KOV3C 3500 3500 333 0.00 - - - - - KOV3P 3500 3500 84 0.00 - - - - -
KOV3C 3550 3550 300 0.00 - - - - - KOV3P 3550 3550 100.5 0.00 - - - - -
KOV3C 3600 3600 269 0.00 - - - - - KOV3P 3600 3600 119.5 0.00 - - - 200 -
KOV3C 3650 3650 240 0.00 - - - - - KOV3P 3650 3650 140 0.00 - - - - -
KOV3C 3700 3700 213 0.00 - - - - - KOV3P 3700 3700 163 0.00 - - - - -
KOV3C 3750 3750 188.5 0.00 - - - - - KOV3P 3750 3750 188.5 0.00 - - - - -
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KOV3C 3800 3800 165.5 0.00
KOV3C 3850 3850 145 0.00
KOV3C 3900 3900 126.5 0.00
KOV3C 3950 3950 110 0.00
KOV3C 4000 4000 95 0.00
KOV3C 4050 4050 81.5 0.00
KOV3C 4100 4100 70 0.00
KOV3C 4150 4150 59.5 0.00
KOV3C 4200 4200 50.5 0.00
KOV3C 4250 4250 425 0.00
KOV3C 4300 4300 36 0.00
KOV3C 4350 4350 30 0.00
KOV3C 4400 4400 25 0.00
KOV3C 4450 4450 21 0.00
KOV3C 4500 4500 17.5 0.00
KOV3C 4550 4550 14 0.00
KOV3C 4600 4600 11.5 0.00
KOV3C 4650 4650 9.5 0.00
KOV3C 4700 4700 8 0.00
KOV3C 4750 4750 6.5 0.00
KOV3C 4800 4800 5 0.00
KOV3C 4850 4850 4 0.00
KOV3C 4900 4900 3.5 0.00
KOV3C 4950 4950 25 0.00
KOV3C 5000 5000 2 0.00
Nov-23 (70d 9/8/23); CSize 25; KOX3 3754.00
KOX3C 2550 2550 1198 0.00
KOX3C 2600 2600 1149 0.00
KOX3C 2650 2650 1100 0.00
KOX3C 2700 2700 1051.5 0.00
KOX3C 2750 2750 1003.5 0.00
KOX3C 2800 2800 9555 0.00
KOX3C 2850 2850 908 0.00
KOX3C 2900 2900 861.5 0.00
KOX3C 2950 2950 815 0.00
KOX3C 3000 3000 770 0.00
KOX3C 3050 3050 7255 0.00
KOX3C 3100 3100 682 0.00
KOX3C 3150 3150 639.5 0.00
KOX3C 3200 3200 5985 0.00
KOX3C 3250 3250 5585 0.00
KOX3C 3300 3300 520 0.00
KOX3C 3350 3350 4825 0.00
KOX3C 3400 3400 447 0.00
KOX3C 3450 3450 413 0.00
KOX3C 3500 3500 380.5 0.00
KOX3C 3550 3550 3495 0.00
KOX3C 3600 3600 3205 0.00
KOX3C 3650 3650 293 0.00
KOX3C 3700 3700 267 0.00
KOX3C 3750 3750 243 0.00
KOX3C 3800 3800 2205 0.00
KOX3C 3850 3850 199.5 0.00
KOX3C 3900 3900 180 0.00
KOX3C 3950 3950 162 0.00
KOX3C 4000 4000 145.5 0.00
KOX3C 4050 4050 130.5 0.00
KOX3C 4100 4100 116.5 0.00
KOX3C 4150 4150 104 0.00
KOX3C 4200 4200 92.5 0.00
KOX3C 4250 4250 82 0.00
KOX3C 4300 4300 72.5 0.00
KOX3C 4350 4350 64 0.00
KOX3C 4400 4400 56.5 0.00
KOX3C 4450 4450 50 0.00
KOX3C 4500 4500 43.5 0.00
KOX3C 4550 4550 38.5 0.00
KOX3C 4600 4600 33.5 0.00
KOX3C 4650 4650 29.5 0.00
KOX3C 4700 4700 25.5 0.00
KOX3C 4750 4750 22 0.00
KOX3C 4800 4800 19.5 0.00
KOX3C 4850 4850 16.5 0.00
KOX3C 4900 4900 14.5 0.00
KOX3C 4950 4950 12.5 0.00
KOX3C 5000 5000 11 0.00
Dec-23 (102d 10/10/23); CSize 25; KOZ3 3766.00
KOZ3C 2550 2550 1210 0.00
KOZ3C 2600 2600 1162 0.00
KOZ3C 2650 2650 1114.5 0.00
KOZ3C 2700 2700 1067 0.00
KOZ3C 2750 2750 1020.5 0.00
KOZ3C 2800 2800 974.5 0.00
KOZ3C 2850 2850 929 0.00
KOZ3C 2900 2900 884 0.00
KOZ3C 2950 2950 840 0.00
KOZ3C 3000 3000 797 0.00
KOZ3C 3050 3050 755 0.00
KOZ3C 3100 3100 7135 0.00
KOZ3C 3150 3150 6735 0.00
KOZ3C 3200 3200 6345 0.00
KOZ3C 3250 3250 597 0.00
KOZ3C 3300 3300 560.5 0.00
KOZ3C 3350 3350 5255 0.00
KOZ3C 3400 3400 492 0.00
KOZ3C 3450 3450 4595 0.00
KOZ3C 3500 3500 4285 0.00
KOZ3C 3550 3550 399 0.00
KOZ3C 3600 3600 370.5 0.00
KOZ3C 3650 3650 344 0.00
KOZ3C 3700 3700 3185 0.00
KOZ3C 3750 3750 2945 0.00
KOZ3C 3800 3800 272 0.00
KOZ3C 3850 3850 250.5 0.00
KOZ3C 3900 3900 230.5 0.00
KOZ3C 3950 3950 212 0.00
KOZ3C 4000 4000 194.5 0.00
KOZ3C 4050 4050 178 0.00
KOZ3C 4100 4100 162.5 0.00
KOZ3C 4150 4150 148.5 0.00
KOZ3C 4200 4200 135.5 0.00
KOZ3C 4250 4250 123.5 0.00
KOZ3C 4300 4300 112 0.00
KOZ3C 4350 4350 102 0.00
KOZ3C 4400 4400 92.5 0.00
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KOZ3C 4450 4450 835 0.00 - - KOZ3P 4450 4450 761.5 0.00 - - - -
KOZ3C 4500 4500 755 0.00 - - KOZ3P 4500 4500 803.5 0.00 - - - -
KOZ3C 4550 4550  68.5 0.00 - - KOZ3P 4550 4550 845.5 0.00 - - - -
KOZ3C 4600 4600 615 0.00 - - KOZ3P 4600 4600 888.5 0.00 - - - -
KOZ3C 4650 4650  55.5 0.00 - - KOZ3P 4650 4650 932 0.00 - - - -
KOZ3C 4700 4700 50 0.00 - - KOZ3P 4700 4700 976 0.00 - - - -
KOZ3C 4750 4750 45 0.00 - - KOZ3P 4750 4750 1020.5 0.00 - - - -
KOZ3C 4800 4800 405 0.00 - - KOZ3P 4800 4800 1065.5 0.00 - - - -
KOZ3C 4850 4850  36.5 0.00 - - KOZ3P 4850 4850 111 0.00 - - - -
KOZ3C 4900 4900 325 0.00 - - KOZ3P 4900 4900 1156.5 0.00 - - - -
KOZ3C 4950 4950 29 0.00 - - KOZ3P 4950 4950 1203 0.00 - - - -
KOZ3C 5000 5000 26 0.00 - - KOZ3P 5000 5000 1249.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days | 20Days | 30Days | 60Days | 90Days
CALL 36.21 36.03 0.50 Current 30.82 31.8 34.72 32.24 31
SEP23  |putr 36.19 36.03 0.44 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 36.20 36.03 0.47 1 month ago 35.92 32.13 29.58 32.86 35
CALL 36.87 36.67 0.55 3 months ago 34.96 38.56 42.84 39.78 44
oCT23  [put 36.87 36.69 0.49 6 months ago 55.25 42.44 55 42.88 38
MEAN 36.87 36.68 0.52
CALL 36.53 36.36 0.47
NOov 23  |pur 36.53 36.36 0.47
MEAN 36.53 36.36 0.47
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