Kenanga

KENANGA FUTURES SDN BHD Company No. 353603-X

FCPO Futures - OPTION

Daily Preview

February 10, 2025
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett |Change [Open [High [Low [Volm  [Open Int Cont Sett [Change [Open [High [Low [ Volm [ Open Int
FEB 25 4,781 103 4,675 4,809 4,675 939 2,393 MAR 25 45.98 0.58 45.40 45.94 4560 81,143 155,833
MAR 25 4,601 93 4,507 4,642 4500 8,316 22,561 MAY 25 46.48 0.55 45.91 46.47 46.12 57,994 176,688
APR 25 4,504 101 4,403 4,543 4,395 37,464 66,273 JuL 25 46.69 0.47 46.24 46.61 46.34 31,177 131,514
MAY 25 4,409 95 4,314 4,445 4,305 22,432 56,519 AUG 25 46.51 0.44 46.10 46.29 46.15 9,199 21,846
JUN 25 4,326 89 4,238 4,360 4,232 6,504 19,882 SEP 25 46.24 0.39 45.89 46.04 45.90 3,133 13,869
JUL 25 4,261 82 4,178 4295 4,174 6,098 16,359 OCT 25 45.94 0.38 45.58 45.75 45.60 2,613 11,989
AUG 25 4,214 73 4,141 4251 4,138 3,753 8,801 DEC 25 45.95 0.38 45.60 45.73 45.62 8,984 54,276
SEP 25 4,187 63 4,120 4,225 4,118 7,468 14,786 JAN 26 45.98 0.36 45.73 45.76 45.76 688 4,445
OCT 25 4,182 57 4,121 4,220 4,121 2,462 5,633 MAR 26 45.96 0.33 45.54 45.78 45.54 80 2,642
NOV 25 4,186 56 4,127 4,224 4125 3,031 8,975 MAY 26 46.05 0.32 45.70 45.70 45.70 7 1,029
DEC 25 4,192 56 4,136 4231 4,136 1,022 2,125 JUL 26 46.15 0.31 45.75 45.75 45.69 18 917
JAN 26 4,209 56 4,145 4,240 4,139 505 2,411 AUG 26 46.01 0.31 - #N/AN/A #NIAN/A 4 128
MAR 26 4,195 56 4,140 4217 4,137 50 613 SEP 26 45.79 0.30 - #N/AN/A #NIAN/A 15 126
MAY 26 4,169 56 - - - 3 51 OCT 26 45.52 0.29 - #N/AN/A  #NIAN/A 2 60
JUL 26 4,164 56 4,162 4,162 4,162 3 19 DEC 26 45.53 0.28 - #N/AN/A #N/AN/A - 237
SEP 26 4,144 56
NOV 26 4,144 56 Source : Bloomberg
JAN 27 4,144 56
MAR 27 4,144 56
MAY 27 4,144 56
JuL 27 4,144 56
SEP 27 4,144 56
NOvV 27 4,144 56
JAN 28 4,144 56
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Apr-25 (0d 2/10/25); CSize 25; KOJ5 4504.00
KOJ5C 3300 3300 1203.5 0.00 - - - - - KOJ5P 3300 3300 0.5 0.00 - - - 600 -
KOJ5C 3350 3350 1153.5 0.00 - - - - - |KOJ5P 3350 3350 0.5 0.00 - - - - -
KOJ5C 3400 3400 1103.5 0.00 - - - - - KOJ5P 3400 3400 0.5 0.00 - - - - -
KOJ5C 3450 3450 1053.5 0.00 - - - - - |KOJ5P 3450 3450 0.5 0.00 - - - - -
KOJ5C 3500 3500 1004 0.00 - - - - - KOJ5P 3500 3500 0.5 0.00 - - - - -
KOJ5C 3550 3550 954 0.00 - - - - - |KOJ5P 3550 3550 0.5 0.00 - - - - -
KOJ5C 3600 3600 904 0.00 - - - - - KOJ5P 3600 3600 0.5 0.00 - - - - -
KOJ5C 3650 3650 854 0.00 - - - - - |KOJ5P 3650 3650 0.5 0.00 - - - - -
KOJ5C 3700 3700 804 0.00 - - - - - KOJ5P 3700 3700 0.5 0.00 - - - - -
KOJ5C 3750 3750 754 0.00 - - - - - |KOJ5P 3750 3750 0.5 0.00 - - - - -
KOJ5C 3800 3800 704 0.00 - - - - - KOJ5P 3800 3800 0.5 0.00 - - - 500 -
KOJ5C 3850 3850 654 0.00 - - - - - |KOJ5P 3850 3850 0.5 0.00 - - - - -
KOJ5C 3900 3900 604 0.00 - - - - - KOJ5P 3900 3900 0.5 0.00 - - - - -
KOJ5C 3950 3950 554 0.00 - - - - - |KOJ5P 3950 3950 0.5 0.00 - - - - -
KOJ5C 4000 4000 504 0.00 - - - - - KOJ5P 4000 4000 0.5 0.00 - - - - -
KOJ5C 4050 4050 454 0.00 - - - - - |KOJ5P 4050 4050 0.5 0.00 - - - - -
KOJ5C 4100 4100 404 0.00 - - - - - KOJ5P 4100 4100 0.5 0.00 - - - - -
KOJ5C 4150 4150 354 0.00 - - - - - |KOJ5P 4150 4150 0.5 0.00 - - - - -
KOJ5C 4200 4200 304 0.00 - - - 200.0 - KOJ5P 4200 4200 0.5 0.00 - - - - -
KOJ5C 4250 4250 2545 0.00 - - - - - |KOJ5P 4250 4250 0.5 0.00 - - - - -
KOJ5C 4300 4300 205 0.00 - - - 250.0 - KOJ5P 4300 4300 1 0.00 - - - 400 -
KOJ5C 4350 4350 158 0.00 - - - - - |KOJ5P 4350 4350 4 0.00 - - - - -
KOJ5C 4400 4400 114 0.00 - - - - - KOJ5P 4400 4400 10 0.00 - - - - -
KOJ5C 4450 4450 76 0.00 - - - - - |KOJ5P 4450 4450 22 0.00 - - - - -
KOJ5C 4500 4500 46 0.00 - - - 50.0 - KOJ5P 4500 4500 42 0.00 - - - - -
KOJ5C 4550 4550 25 0.00 - - - - - |KOJ5P 4550 4550 71 0.00 - - - - -
KOJ5C 4600 4600 12 0.00 - - - 500.0 - KOJ5P 4600 4600 108 0.00 - - - - -
KOJ5C 4650 4650 5 0.00 - - - - - |KOJ5P 4650 4650 151 0.00 - - - - -
KOJ5C 4700 4700 2 0.00 - - - - - KOJ5P 4700 4700 198 0.00 - - - - -
KOJ5C 4750 4750 0.5 0.00 - - - - - |KOJ5P 4750 4750 246.5 0.00 - - - - -
KOJ5C 4800 4800 0.5 0.00 - - - 800.0 - KOJ5P 4800 4800 296 0.00 - - - 800 -
KOJ5C 4850 4850 0.5 0.00 - - - - - |KOJ5P 4850 4850 346 0.00 - - - - -
KOJ5C 4900 4900 0.5 0.00 - - - - - KOJ5P 4900 4900 396 0.00 - - - - -
KOJ5C 4950 4950 0.5 0.00 - - - - - |KOJ5P 4950 4950 446 0.00 - - - - -
KOJ5C 5000 5000 0.5 0.00 - - - - - KOJ5P 5000 5000 496 0.00 - - - - -
KOJ5C 5050 5050 0.5 0.00 - - - - - |KOJ5P 5050 5050 546 0.00 - - - - -
KOJ5C 5100 5100 0.5 0.00 - - - - - KOJ5P 5100 5100 596 0.00 - - - - -
KOJ5C 5150 5150 0.5 0.00 - - - - - |KOJ5P 5150 5150 646 0.00 - - - - -
KOJ5C 5200 5200 0.5 0.00 - - - - - KOJ5P 5200 5200 696 0.00 - - - - -
KOJ5C 5250 5250 0.5 0.00 - - - - - |KOJ5P 5250 5250 746 0.00 - - - - -
KOJ5C 5300 5300 0.5 0.00 - - - - - KOJ5P 5300 5300 796 0.00 - - - - -
KOJ5C 5350 5350 0.5 0.00 - - - - - |KOJ5P 5350 5350 846 0.00 - - - - -
KOJ5C 5400 5400 0.5 0.00 - - - - - KOJ5P 5400 5400 896 0.00 - - - - -
KOJ5C 5450 5450 0.5 0.00 - - - - - |KOJ5P 5450 5450 946 0.00 - - - - -
KOJ5C 5500 5500 0.5 0.00 - - - - - KOJ5P 5500 5500 996 0.00 - - - - -
KOJ5C 5550 5550 0.5 0.00 - - - - - |KOJ5P 5550 5550 1045.5 0.00 - - - - -
KOJ5C 5600 5600 0.5 0.00 - - - - - KOJ5P 5600 5600 1095.5 0.00 - - - - -
KOJ5C 5650 5650 0.5 0.00 - - - - - |KOJ5P 5650 5650 1145.5 0.00 - - - - -
KOJ5C 5700 5700 0.5 0.00 - - - - - KOJ5P 5700 5700 1195.5 0.00 - - - - -
KOJ5C 5750 5750 0.5 0.00 - - - - - |KOJ5P 5750 5750 1245.5 0.00 - - - - -
May-25 (28d 3/10/25); CSize 25; KOK5 4409.00
KOK5C 3200 3200 1206 0.00 - - - - - |KOKS5P 3200 3200 0.5 0.00 - - - - -
KOK5C 3250 3250 1156 0.00 - - - - - KOK5P 3250 3250 0.5 0.00 - - - - -
KOK5C 3300 3300 1106 0.00 - - - - - |KOKS5P 3300 3300 0.5 0.00 - - - - -
KOK5C 3350 3350 1056 0.00 - - - - - KOK5P 3350 3350 0.5 0.00 - - - - -
KOK5C 3400 3400 1006.5 0.00 - - - - - |KOKS5P 3400 3400 0.5 0.00 - - - - -
KOK5C 3450 3450 956.5 0.00 - - - - - KOK5P 3450 3450 0.5 0.00 - - - - -
KOK5C 3500 3500 906.5 0.00 - - - - - |KOKS5P 3500 3500 0.5 0.00 - - - - -
KOK5C 3550 3550 857 0.00 - - - - - KOK5P 3550 3550 0.5 0.00 - - - - -
KOK5C 3600 3600 807.5 0.00 - - - - - |KOKS5P 3600 3600 0.5 0.00 - - - - -
KOK5C 3650 3650 757.5 0.00 - - - - - KOK5P 3650 3650 0.5 0.00 - - - - -
KOK5C 3700 3700 708.5 0.00 - - - - - |KOKS5P 3700 3700 1 0.00 - - - - -
KOK5C 3750 3750 659.5 0.00 - - - - - KOK5P 3750 3750 2 0.00 - - - 50 -
KOK5C 3800 3800 610.5 0.00 - - - - - |KOKS5P 3800 3800 3.5 0.00 - - - 500 -
KOK5C 3850 3850 562.5 0.00 - - - - - KOK5P 3850 3850 5 0.00 - - - - -
KOK5C 3900 3900 515.5 0.00 - - - - - |KOKS5P 3900 3900 7.5 0.00 - - - - -
KOK5C 3950 3950 469 0.00 - - - - - KOK5P 3950 3950 1" 0.00 - - - - -
KOK5C 4000 4000 424 0.00 - - - - - |KOKS5P 4000 4000 16 0.00 - - - - -
KOK5C 4050 4050 380.5 0.00 - - - - - KOK5P 4050 4050 225 0.00 - - - - -
KOK5C 4100 4100 3385 0.00 - - - 450.0 - |KOKS5P 4100 4100 30.5 0.00 - - - 450 -
KOK5C 4150 4150 299 0.00 - - - 200.0 - KOK5P 4150 4150 40.5 0.00 - - - 200 -
KOK5C 4200 4200 262 0.00 - - - 200.0 - |KOKS5P 4200 4200 53.5 0.00 - - - 200 -
KOK5C 4250 4250 227 0.00 - - - 200.0 - KOK5P 4250 4250 68.5 0.00 - - - 200 -
KOK5C 4300 4300 195 0.00 - - - 250.0 - |KOKS5P 4300 4300 86.5 0.00 - - - 750 -
KOK5C 4350 4350 166 0.00 - - - - - KOK5P 4350 4350 107 0.00 - - - - -
KOK5C 4400 4400 140 0.00 - - - 250.0 - |KOKS5P 4400 4400 131 0.00 - - - - -
KOK5C 4450 4450 116.5 0.00 - - - - - KOK5P 4450 4450 157.5 0.00 - - - - -
KOK5C 4500 4500 96 0.00 - - - 150.0 - |KOKS5P 4500 4500 187 0.00 - - - 100 -
KOK5C 4550 4550 78.5 0.00 - - - - - KOK5P 4550 4550 219 0.00 - - - - -
KOK5C 4600 4600 635 0.00 - - - - - |KOKS5P 4600 4600 254 0.00 - - - - -
KOK5C 4650 4650 50.5 0.00 - - - - - KOK5P 4650 4650 291 0.00 - - - - -
KOK5C 4700 4700 40 0.00 - - - - - |KOKS5P 4700 4700 330.5 0.00 - - - - -
KOK5C 4750 4750 315 0.00 - - - - - KOK5P 4750 4750 3715 0.00 - - - - -
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KOK5C 4800 4800 245 0.00
KOK5C 4850 4850 185 0.00
KOK5C 4900 4900 14 0.00
KOK5C 4950 4950 105 0.00
KOK5C 5000 5000 8 0.00
KOK5C 5050 5050 6 0.00
KOK5C 5100 5100 4 0.00
KOK5C 5150 5150 3 0.00
KOK5C 5200 5200 2 0.00
KOK5C 5250 5250 1.5 0.00
KOK5C 5300 5300 0.00
KOK5C 5350 5350 0.5 0.00
KOK5C 5400 5400 0.5 0.00
KOK5C 5450 5450 0.5 0.00
KOK5C 5500 5500 0.5 0.00
KOK5C 5550 5550 0.5 0.00
KOK5C 5600 5600 0.5 0.00
KOK5C 5650 5650 0.5 0.00
Jun-25 (62d 4/10/25); CSize 25; KOM5 4244.00
KOMS5C 3050 3050 1181 0.00
KOMSC 3100 3100 1131 0.00
KOMS5C 3150 3150 1081.5 0.00
KOMS5C 3200 3200 1032 0.00
KOMS5C 3250 3250 982.5 0.00
KOMS5C 3300 3300 933.5 0.00
KOMS5C 3350 3350 884.5 0.00
KOMSC 3400 3400 836 0.00
KOMS5C 3450 3450 787.5 0.00
KOMS5C 3500 3500 740 0.00
KOMS5C 3550 3550 692.5 0.00
KOMS5C 3600 3600 646.5 0.00
KOMS5C 3650 3650 601 0.00
KOMS5C 3700 3700 556.5 0.00
KOMS5C 3750 3750 513 0.00
KOMS5C 3800 3800 471.5 0.00
KOMS5C 3850 3850 431 0.00
KOMS5C 3900 3900 392.5 0.00
KOMS5C 3950 3950 355.5 0.00
KOMSC 4000 4000 320.5 0.00
KOMS5C 4050 4050 288 0.00
KOMS5C 4100 4100 257 0.00
KOMS5C 4150 4150 2285 0.00
KOMS5C 4200 4200 202 0.00
KOMS5C 4250 4250 1775 0.00
KOMS5C 4300 4300 155.5 0.00
KOMS5C 4350 4350 1355 0.00
KOMSC 4400 4400 1175 0.00
KOMS5C 4450 4450 101 0.00
KOMS5C 4500 4500 86.5 0.00
KOMS5C 4550 4550 74 0.00
KOMS5C 4600 4600 63 0.00
KOMS5C 4650 4650 53 0.00
KOMSC 4700 4700 445 0.00
KOMS5C 4750 4750 375 0.00
KOMS5C 4800 4800 31 0.00
KOMS5C 4850 4850 255 0.00
KOMS5C 4900 4900 21 0.00
KOMS5C 4950 4950 175 0.00
KOMS5C 5000 5000 14 0.00
KOMS5C 5050 5050 11.5 0.00
KOMS5C 5100 5100 9.5 0.00
KOMS5C 5150 5150 75 0.00
KOMS5C 5200 5200 6 0.00
KOMS5C 5250 5250 5 0.00
KOMS5C 5300 5300 4 0.00
KOMS5C 5350 5350 3 0.00
KOMS5C 5400 5400 25 0.00
KOMS5C 5450 5450 2 0.00
KOMS5C 5500 5500 1.5 0.00
Jul-25 (91d 5/9/25); CSize 25; KONS5 4185.00
KONS5C 3000 3000 1170.5 0.00
KONS5C 3050 3050 1121.5 0.00
KONS5C 3100 3100 1072 0.00
KONS5C 3150 3150 1023.5 0.00
KONS5C 3200 3200 9745 0.00
KONS5C 3250 3250 926.5 0.00
KONS5C 3300 3300 878.5 0.00
KONS5C 3350 3350 831 0.00
KONS5C 3400 3400 784.5 0.00
KONS5C 3450 3450 738.5 0.00
KONS5C 3500 3500 693 0.00
KONS5C 3550 3550 648.5 0.00
KONS5C 3600 3600 605.5 0.00
KONS5C 3650 3650 563.5 0.00
KONS5C 3700 3700 5225 0.00
KONS5C 3750 3750 483 0.00
KONS5C 3800 3800 445 0.00
KONS5C 3850 3850 409 0.00
KONS5C 3900 3900 3745 0.00
KONS5C 3950 3950 3415 0.00
KONS5C 4000 4000 310.5 0.00
KONS5C 4050 4050 281 0.00
KONS5C 4100 4100 254 0.00
KONS5C 4150 4150 2285 0.00
KONS5C 4200 4200 204.5 0.00
KONS5C 4250 4250 183 0.00
KONS5C 4300 4300 162.5 0.00
KONS5C 4350 4350 1445 0.00
KONS5C 4400 4400 1275 0.00
KONS5C 4450 4450 1125 0.00
KONS5C 4500 4500 98.5 0.00
KONS5C 4550 4550 86 0.00
KONS5C 4600 4600 75 0.00
KONS5C 4650 4650 65.5 0.00
KONS5C 4700 4700 56.5 0.00
KONS5C 4750 4750 49 0.00
KONS5C 4800 4800 42 0.00
KONS5C 4850 4850 36 0.00
KONS5C 4900 4900 31 0.00
KONS5C 4950 4950 26.5 0.00
KONS5C 5000 5000 22,5 0.00
KONS5C 5050 5050 19 0.00
KONS5C 5100 5100 16 0.00
KONS5C 5150 5150 13.5 0.00
KONS5C 5200 5200 115 0.00
KONS5C 5250 5250 9.5 0.00
KONS5C 5300 5300 8 0.00
KONS5C 5350 5350 6.5 0.00
KONS5C 5400 5400 55 0.00
KONS5C 5450 5450 4.5 0.00
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\ 10Days | 20Days | 30Days | 60Days | 90Days
Current 29.05 33.26 33.04 32.21 31
1 week ago 34.13 30.37 28.85 28.9 30
1 month ago 37.96 3271 29.75 30.24 35
3 months ago 39.98 34.57 44.2 37.72 41
6 months ago 57.00 46.02 43.44 44.35 38

Implied volatility for ATM Previous day 1D%CHG
CALL 27.01 26.94 0.26
APR 25 PUT 27.01 26.94 0.26
MEAN 27.01 26.94 0.26
CALL 26.52 26.50 0.08
MAY 25 PUT 26.52 26.50 0.08
MEAN 26.52 26.50 0.08
CALL 26.35 26.32 0.11
JUN 25 PUT 26.35 26.32 0.11
MEAN 26.35 26.32 0.11

Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my
Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd
shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

Source: Bloomberg




