Kenanga

KENANGA FUTURES SDN BHD Company No. 353603-X

FCPO Futures - OPTION

Daily Preview

July 5,2024
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUL 24 4117 -16 4,130 4,155 4,110 450 3,378 JUL 24 48.60 1.67 - 48.75 47.19 - 1,439
AUG 24 4,082 -16 4,101 4,136 4,070 4,828 23,490 AUG 24 48.64 1.60 - 48.85 46.81 - 97,214
SEP 24 4,067 -15 4,089 4,122 4,052 28,163 65,603 SEP 24 48.42 1.47 - 48.64 46.69 - 67,220
OCT 24 4,048 -15 4,068 4,102 4,035 9,985 37,154 OCT 24 48.06 1.32 - 48.26 46.47 - 50,891
NOV 24 4,036 -16 4,057 4,089 4,024 6,287 19,596 DEC 24 47.91 1.19 - 48.09 46.41 - 236,075
DEC 24 4,036 -16 4,056 4,086 4,023 3,045 18,077 JAN 25 47.84 1.10 - 48.04 46.44 - 44,549
JAN 25 4,048 -14 4,055 4,099 4,033 1,849 16,309 MAR 25 47.77 1.01 - 48.00 46.53 - 33,276
FEB 25 4,060 -18 4,071 4,103 4,048 1,117 8,059 MAY 25 47.81 1.00 - 48.02 46.55 - 13,557
MAR 25 4,063 -20 4,075 4,105 4,049 2,850 17,601 JUL 25 47.83 0.99 - 48.08 46.68 - 6,688
APR 25 4,047 -22 4,069 4,100 4,032 1,693 7,657 AUG 25 47.60 0.99 - 47.50 47.21 - 1,517
MAY 25 4,032 -22 4,057 4,086 4,019 2,191 7,208 SEP 25 47.31 0.97 - 47.50 46.97 - 1,092
JUN 25 4,014 -22 4,041 4,056 4,001 355 923 OCT 25 46.93 0.98 - 47.14 46.88 - 1,131
JUL 25 4,003 -22 4,042 4,042 3,993 261 2,778 DEC 25 46.85 0.95 - 46.99 46.31 - 5,730
SEP 25 3,980 -22 4,011 4,030 3,972 208 656 JAN 26 46.86 0.97 - - - - 18
NOV 25 3,982 -22 30 322 MAR 26 46.87 0.96 - - - - 13
JAN 26 3,982 -22
MAR 26 3,982 -22 Source : Bloomberg
MAY 26 3,982 -22
JUL 26 3,982 -22
SEP 26 3,982 -22
NOV 26 3,982 -22
JAN 27 3,982 -22
MAR 27 3,982 -22
MAY 27 3,982 -22
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Sep-24 (5d 7/10/24); CSize 25; KOU4 4052.00
KOU4C 2850 2850 1216.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1166.5 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 1116.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 1066.5 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 1016.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 966.5 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 916.5 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 866.5 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 816.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 766.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 716.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 666.5 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 616.5 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 566.5 0.00 - - - - - KOU4P 3500 3500 0.5 0.00 - - - - -
KOU4C 3550 3550 516.5 0.00 - - - - - KOU4P 3550 3550 0.5 0.00 - - - - -
KOU4C 3600 3600 467 0.00 - - - - - KOU4P 3600 3600 0.5 0.00 - - - - -
KOU4C 3650 3650 417 0.00 - - - - - KOU4P 3650 3650 0.5 0.00 - - - - -
KOU4C 3700 3700 367 0.00 - - - - - KOU4P 3700 3700 0.5 0.00 - - - - -
KOU4C 3750 3750 317 0.00 - - - - - KOU4P 3750 3750 0.5 0.00 - - - - -
KOU4C 3800 3800 267.5 0.00 - - - - - KOU4P 3800 3800 0.5 0.00 - - - 100 -
KOU4C 3850 3850 218.5 0.00 - - - - - KOU4P 3850 3850 1.5 0.00 - - - - -
KOU4C 3900 3900 1715 0.00 - - - - - KOU4P 3900 3900 45 0.00 - - - - -
KOU4C 3950 3950 128 0.00 - - - - - KOU4P 3950 3950 1 0.00 - - - - -
KOU4C 4000 4000 89.5 0.00 - - - - - KOU4P 4000 4000 225 0.00 - - - - -
KOU4C 4050 4050 58 0.00 - - - 100.0 - KOU4P 4050 4050 41 0.00 - - - - -
KOU4C 4100 4100 345 0.00 - - - 200.0 - KOU4P 4100 4100 67.5 0.00 - - - - -
KOU4C 4150 4150 19 0.00 - - - - - KOU4P 4150 4150 102 0.00 - - - - -
KOU4C 4200 4200 9.5 0.00 - - - 50.0 - KOU4P 4200 4200 142 0.00 - - - - -
KOU4C 4250 4250 4 0.00 - - - - - KOU4P 4250 4250 187 0.00 - - - - -
KOU4C 4300 4300 1.5 0.00 - - - - - KOU4P 4300 4300 234.5 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 283.5 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 333 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 383 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 433 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 483 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 532.5 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 582.5 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 632.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 682.5 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 732.5 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 782.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 832.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 882.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 932.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 982.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1032.5 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1082.5 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1132.5 0.00 - - - - -
KOU4C 5250 5250 0.5 0.00 - - - - - KOU4P 5250 5250 1182.5 0.00 - - - - -
KOU4C 5300 5300 0.5 0.00 - - - - - KOU4P 5300 5300 1232.5 0.00 - - - - -
Oct-24 (35d 8/9/24); CSize 25; KOV4 4038.00
KOV4C 2700 2700 1343.5 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1294 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1244 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1194 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 11445 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 1094.5 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 1044.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 995 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 945 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 895 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 8455 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 7955 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 746 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 696 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 647 0.00 - - - - - KOV4P 3400 3400 1 0.00 - - - - -
KOVA4C 3450 3450 597.5 0.00 - - - - - KOV4P 3450 3450 1.5 0.00 - - - - -
KOV4C 3500 3500 549 0.00 - - - - - KOV4P 3500 3500 25 0.00 - - - - -
KOV4C 3550 3550 500.5 0.00 - - - - - KOV4P 3550 3550 4 0.00 - - - - -
KOV4C 3600 3600 453.5 0.00 - - - - - KOV4P 3600 3600 6.5 0.00 - - - - -
KOV4C 3650 3650 407 0.00 - - - - - KOV4P 3650 3650 10.5 0.00 - - - - -
KOV4C 3700 3700 362.5 0.00 - - - - - KOV4P 3700 3700 15.5 0.00 - - - - -
KOV4C 3750 3750 3195 0.00 - - - - - KOV4P 3750 3750 225 0.00 - - - - -
KOV4C 3800 3800 278.5 0.00 - - - - - KOV4P 3800 3800 315 0.00 - - - - -
KOV4C 3850 3850 240.5 0.00 - - - - - KOV4P 3850 3850 43 0.00 - - - - -
KOV4C 3900 3900 205 0.00 - - - - - KOV4P 3900 3900 57.5 0.00 - - - - -
KOV4C 3950 3950 1725 0.00 - - - - - KOV4P 3950 3950 75 0.00 - - - - -
KOV4C 4000 4000 1435 0.00 - - - - - KOV4P 4000 4000 95.5 0.00 - - - - -
KOV4C 4050 4050 118 0.00 - - - - - KOV4P 4050 4050 120 0.00 - - - - -
KOV4C 4100 4100 95.5 0.00 - - - - - KOV4P 4100 4100 147 0.00 - - - - -
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KOV4C 4150 4150 76 0.00
KOV4C 4200 4200 60 0.00
KOV4C 4250 4250 46.5 0.00
KOV4C 4300 4300 35.5 0.00
KOV4C 4350 4350 27 0.00
KOV4C 4400 4400 20 0.00
KOV4C 4450 4450 14.5 0.00
KOV4C 4500 4500 10.5 0.00
KOV4C 4550 4550 7.5 0.00
KOV4C 4600 4600 55 0.00
KOV4C 4650 4650 3.5 0.00
KOV4C 4700 4700 25 0.00
KOV4C 4750 4750 1.5 0.00
KOV4C 4800 4800 1 0.00
KOV4C 4850 4850 1 0.00
KOV4C 4900 4900 0.5 0.00
KOV4C 4950 4950 0.5 0.00
KOV4C 5000 5000 0.5 0.00
KOV4C 5050 5050 0.5 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (67d 9/10/24); CSize 25; KOX4 4029.00
KOX4C 2850 2850 1179 0.00
KOX4C 2900 2900 1129 0.00
KOX4C 2950 2950 1079.5 0.00
KOX4C 3000 3000 1030 0.00
KOX4C 3050 3050 980.5 0.00
KOX4C 3100 3100 931 0.00
KOX4C 3150 3150 881.5 0.00
KOX4C 3200 3200 8325 0.00
KOX4C 3250 3250 783.5 0.00
KOX4C 3300 3300 7345 0.00
KOX4C 3350 3350 686.5 0.00
KOX4C 3400 3400 639 0.00
KOX4C 3450 3450 592 0.00
KOX4C 3500 3500 546 0.00
KOX4C 3550 3550 501.5 0.00
KOX4C 3600 3600 458 0.00
KOX4C 3650 3650 416 0.00
KOX4C 3700 3700 3755 0.00
KOX4C 3750 3750 337 0.00
KOX4C 3800 3800 301 0.00
KOX4C 3850 3850 267 0.00
KOX4C 3900 3900 235 0.00
KOX4C 3950 3950 205.5 0.00
KOX4C 4000 4000 179 0.00
KOX4C 4050 4050 154.5 0.00
KOX4C 4100 4100 1325 0.00
KOX4C 4150 4150 113 0.00
KOX4C 4200 4200 95.5 0.00
KOX4C 4250 4250 80.5 0.00
KOX4C 4300 4300 67 0.00
KOX4C 4350 4350 55.5 0.00
KOX4C 4400 4400 45.5 0.00
KOX4C 4450 4450 37.5 0.00
KOX4C 4500 4500 30.5 0.00
KOX4C 4550 4550 24.5 0.00
KOX4C 4600 4600 19.5 0.00
KOX4C 4650 4650 15.5 0.00
KOX4C 4700 4700 125 0.00
KOX4C 4750 4750 10 0.00
KOX4C 4800 4800 7.5 0.00
KOX4C 4850 4850 6 0.00
KOX4C 4900 4900 4.5 0.00
KOX4C 4950 4950 3.5 0.00
KOX4C 5000 5000 25 0.00
KOX4C 5050 5050 2 0.00
KOX4C 5100 5100 1.5 0.00
KOX4C 5150 5150 1 0.00
KOX4C 5200 5200 1 0.00
KOX4C 5250 5250 0.5 0.00
KOX4C 5300 5300 0.5 0.00
Dec-24 (97d 10/10/24); CSize 25; KOZ4 4030.00
KOZ4C 2700 2700 1324.5 0.00
KOZ4C 2750 2750 1275 0.00
KOZ4C 2800 2800 1225.5 0.00
KOZ4C 2850 2850 1176 0.00
KOZ4C 2900 2900 1126.5 0.00
KOZ4C 2950 2950 1077.5 0.00
KOZ4C 3000 3000 1028 0.00
KOZ4C 3050 3050 979 0.00
KOZ4C 3100 3100 930 0.00
KOZ4C 3150 3150 881.5 0.00
KOZ4C 3200 3200 833 0.00
KOZ4C 3250 3250 785 0.00
KOZ4C 3300 3300 738 0.00
KOZ4C 3350 3350 691.5 0.00
KOZ4C 3400 3400 645.5 0.00
KOZ4C 3450 3450 600.5 0.00
KOZ4C 3500 3500 557 0.00
KOZ4C 3550 3550 514.5 0.00
KOZ4C 3600 3600 473 0.00
KOZ4C 3650 3650 433.5 0.00
KOZ4C 3700 3700 395.5 0.00
KOZ4C 3750 3750 359.5 0.00
KOZ4C 3800 3800 325 0.00
KOZ4C 3850 3850 293 0.00
KOZ4C 3900 3900 262.5 0.00
KOZ4C 3950 3950 2345 0.00
KOZ4C 4000 4000 208.5 0.00
KOZ4C 4050 4050 184.5 0.00
KOZ4C 4100 4100 162.5 0.00
KOZ4C 4150 4150 142 0.00
KOZ4C 4200 4200 124 0.00
KOZ4C 4250 4250 107.5 0.00
KOZ4C 4300 4300 93 0.00
KOZ4C 4350 4350 80 0.00
KOZ4C 4400 4400 68.5 0.00
KOZ4C 4450 4450 58.5 0.00
KOZ4C 4500 4500 50 0.00
KOZ4C 4550 4550 42 0.00
KOZ4C 4600 4600 35.5 0.00
KOZ4C 4650 4650 29.5 0.00
KOZ4C 4700 4700 25 0.00
KOZ4C 4750 4750 20.5 0.00
KOZ4C 4800 4800 17 0.00
KOZ4C 4850 4850 14 0.00
KOZ4C 4900 4900 11.5 0.00
KOZ4C 4950 4950 9.5 0.00
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KOZ4C 5000 5000 8 0.00 - - - KOZ4P 5000 5000 963.5 0.00 - - - -
KOZ4C 5050 5050 6.5 0.00 - - - KOZ4P 5050 5050 10115 0.00 - - - -
KOZ4C 5100 5100 5 0.00 - - - KOZ4P 5100 5100 1060 0.00 - - - -
KOZ4C 5150 5150 4 0.00 - - - KOZ4P 5150 5150 11085 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days 30Days | 60Days | 90Days
CALL 23.34 23.35 -0.04 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.34 23.35 -0.04 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.34 23.35 -0.04 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.54 2354 0.00 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.54 23.52 0.09 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.54 23.53 0.04
CALL 23.34 23.35 -0.04
NOv24  |putr 23.34 23.35 -0.04
MEAN 23.34 23.35 -0.04
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