Kenan

ga

KENANGA FUTURES SDN BHD company No. 353603-x

Underlying Instrument - FKLI

FBMKLCI FUTURES - OPTION

DAILY PREVIEW
December 12, 2025

Source: Bloomberg

Kenanga Futures Sdn Bhd (353603-X)

addressees &
Sdn Bhd and it

e: (603) 2172 3888 Fax: (

document has been prepared for genes

estment de:

ob; s, £:

directors,

603) 21

72 2729 Email: futures@kenanga.com.my

£zom an

we do not make any presentations as to i
information of add
e of thi

document ox any
s mentioned herein from tine

the open market or othe

Cont Sett Change Open High Low Volm Open Int
DEC 25 1,629.0 17.00| 1609.50 1629.50 | 1607.00 7,173 35,526
JAN 26 1,632.0 16.50| 1616.00 | 1632.00 | 1611.00 367 593
MAR 26 1,615.5 17.50| 1598.00 1615.50 | 1595.50 247 845
JUN 26 1,618.0 13.50] 1606.50 1613.00 | 1606.50 3 35
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Dec-25 (19d 12/31/25); CSize 50; IKZ5 1634.00
IKZ5C 142( 1420 208.7 0 0 0 0]IKZ5P 142( 1420 0.1 0 0 0 0
IKZ5C 1431 1430 198.7 0 0 0 0]IKZ5P 143( 1430 0.1 0 0 0 0
IKZ5C 1441 1440 188.7 0 0 0 0]IKZ5P 144( 1440 0.1 0 0 0 0
IKZ5C 145( 1450 178.7 0 0 0 0]IKZ5P 145( 1450 0.1 0 0 0 0
IKZ5C 1461 1460 168.7 0 0 0 0]IKZ5P 146( 1460 0.1 0 0 0 0
IKZ5C 1471 1470 158.8 0 0 0 0]IKZ5P 147( 1470 0.1 0 0 0 0
IKZ5C 148! 1480 148.8 0 0 0 0]IKZ5P 148( 1480 0.1 0 0 0 0
IKZ5C 1491 1490 138.8 0 0 0 0]IKZ5P 149( 1490 0.1 0 0 0 0
IKZ5C 1501 1500 128.8 0 0 0 0]IKZ5P 150( 1500 0.1 0 0 0 0
IKZ5C 1511 1510 118.8 0 0 0 0]IKZ5P 151( 1510 0.1 0 0 0 0
IKZ5C 152( 1520 108.8 0 0 0 0]IKZ5P 152( 1520 0.1 0 0 0 0
IKZ5C 1531 1530 98.9 0 0 0 0]IKZ5P 153( 1530 0.1 0 0 0 0
IKZ5C 154( 1540 88.9 0 0 0 0]IKZ5P 154( 1540 0.1 0 0 0 0
IKZ5C 155( 1550 78.9 0 0 0 0]IKZ5P 155( 1550 0.1 0 0 0 0
IKZ5C 1561 1560 68.9 0 0 0 0]IKZ5P 156( 1560 0.1 0 0 0 0
IKZ5C 1571 1570 58.9 0 0 0 0]IKZ5P 157( 1570 0.1 0 0 0 0
IKZ5C 1581 1580 48.9 0 0 0 0]IKZ5P 158( 1580 0.1 0 0 0 0
IKZ5C 1591 1590 36.8 0 36.8 34 0 40 40|IKZ5P 159( 1590 0.1 0 0 0 0
IKZ5C 1601 1600 26 0 26 26 0 140 17]IKZ5P 160( 1600 0.1 0 0 0 0
IKZ5C 1611 1610 19.4 0 0 89 0]IKZ5P 161( 1610 0.4 0 0 2 0
IKZ5C 162( 1620 10.9 0 0 27 0]IKZ5P 162( 1620 13 0 13 13 0 12 0
IKZ5C 1631 1630 4.8 0 0 1 0]IKZ5P 163( 1630 20 0 20 20 0 81 20
IKZ5C 164( 1640 15 0 0 5 0]IKZ5P 164( 1640 125 0 0 56 0
IKZ5C 165! 1650 0.3 0 0 1 0]IKZ5P 165( 1650 213 0 0 62 0
IKZ5C 1661 1660 0.1 0 0 0 0]IKZ5P 166( 1660 31 0 0 0 0
IKZ5C 1671 1670 0.1 0 0 0 0]IKZ5P 167( 1670 40.9 0 0 0 0
IKZ5C 168! 1680 0.1 0 0 0 0]IKZ5P 168( 1680 50.9 0 0 0 0
IKZ5C 1691 1690 0.1 0 0 0 0]IKZ5P 169( 1690 60.9 0 0 0 0
IKZ5C 1701 1700 0.1 0 0 0 0]IKZ5P 170( 1700 709 0 0 0 0
IKZ5C 171( 1710 0.1 0 0 0 0]IKZ5P 171( 1710 80.9 0 0 0 0
Jan-26 (49d 1/30/26); CSize 50; IKF6 1637.00
IKF6C 155( 1550 81.7 0 0 0 O|IKF6P 155( 1550 0.1 0 0 0 0
IKF6C 156( 1560 M7 0 0 0 O|IKF6P 156( 1560 0.1 0 0 0 0
IKF6C 1571 1570 61.8 0 0 0 O|IKF6P 157( 1570 0.1 0 0 0 0
IKF6C 158( 1580 51.8 0 0 0 O|IKF6P 158( 1580 0.1 0 0 0 0
IKF6C 1591 1590 42 0 0 0 O|IKF6P 159( 1590 0.2 0 0 0 0
IKF6C 1601 1600 324 0 0 0 O|IKF6P 160( 1600 0.5 0 0 0 0
IKF6C 1611 1610 23.4 0 0 0 O|IKF6P 161( 1610 1.5 0 0 0 0
IKF6C 162( 1620 15.6 0 0 0 O|IKF6P 162( 1620 3.6 0 0 0 0
IKF6C 1631 1630 9.3 0 0 0 O|IKF6P 163( 1630 7.3 0 0 0 0
IKF6C 164( 1640 49 0 0 0 O|IKF6P 164( 1640 129 0 0 0 0
IKF6C 165( 1650 23 0 0 0 O|IKF6P 165( 1650 20.2 0 0 0 0
IKF6C 166( 1660 0.9 0 0 0 O|IKF6P 166( 1660 288 0 0 0 0
IKF6C 1671 1670 0.3 0 0 0 O|IKF6P 167( 1670 38.2 0 0 0 0
IKF6C 168! 1680 0.1 0 0 0 O|IKF6P 168( 1680 479 0 0 0 0
IKF6C 169( 1690 0.1 0 0 0 0]IKF6P 169( 1690 57.8 0 0 0 0
|Mar-26 (109d 3/31/26); CSize 50; IKH6 1620.00
IKHBC 144 1440 174 0 0 0 O|IKHBP 1441 1440 0.1 0 0 0 0
IKH6C 146 1460 154.2 0 0 0 0|IKHBP 1461 1460 0.1 0 0 0 0
IKHBC 148 1480 134.4 0 0 0 O|IKHBP 148 1480 0.1 0 0 0 0
IKH6C 150 1500 1145 0 0 0 0|IKHBP 1501 1500 0.1 0 0 0 0
IKHBC 152 1520 94.7 0 0 0 O|IKHBP 152( 1520 0.1 0 0 0 0
IKH6C 154 1540 74.9 0 0 0 O|IKHBP 1541 1540 0.1 0 0 0 0
IKHBC 156 1560 55.4 0 0 0 0|IKHBP 1561 1560 0.4 0 0 0 0
IKH6C 158 1580 37 0 0 0 O|IKHBP 158! 1580 1.8 0 0 0 0
IKHBC 160 1600 21.3 0 0 0 0|IKHBP 1601 1600 59 0 0 0 0
IKHBC 162 1620 10 0 0 0 O|IKHBP 162( 1620 145 0 0 0 0
IKHBC 164 1640 37 0 0 0 O|IKHBP 1641 1640 28 0 0 0 0
IKH6C 166 1660 1 0 0 0 0|IKHBP 166! 1660 452 0 0 0 0
IKH6C 168 1680 0.2 0 0 0 0]IKHGEP 168! 1680 64.2 0 0 0 0
Jun-26 (200d 6/30/26); CSize 50; IKM6 1618.00
IKM6C 154 1540 77.2 0 0 0 0|IKM6P 154 1540 0.4 0 0 0 0
IKM6C 156 1560 58.5 0 0 0 0|IKM6P 156/ 1560 14 0 0 0 0
IKM6C 158 1580 413 0 0 0 0|IKM6P 158 1580 3.8 0 0 0 0
IKM6C 160 1600 26.6 0 0 0 0|IKM6P 160! 1600 8.8 0 0 0 0
IKM6C 162 1620 15.3 0 0 0 0|IKM6P 162 1620 17.3 0 0 0 0
IKM6C 164 1640 78 0 0 0 0|IKM6P 164/ 1640 294 0 0 0 0
IKM6C 166 1660 34 0 0 0 0|IKM6P 166! 1660 44.8 0 0 0 0
IKM6C 168 1680 1.3 0 0 0 0|IKM6P 168 1680 62.4 0 0 0 0
IKM6C 170 1700 0.4 0 0 0 0]IKM6P 170 1700 81.2 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days | 20Days | 30Days | 60Days | 90Days
DECEMBER CALL 3.47 4.83 -28.16 Current 8.03 8.92 9.48 11.80 12.41
DECEMBER PUT 12.68 3.47 265.42 1 week ago 17.62 15.33 13.90 13.62 14.02
MEAN 8.08 4.15 94.58 1 month ago 13.16 12.64 12.17 13.54 16.02

3 months ago 10.94 14.34 14.89 17.34 17.36
Implied volatility for ATM Previous day 1D%CHG 6 months ago 19.62 17.59 17.66 17.09 18.05
JANUARY CALL 3.44 3.44 0.00
JANUARY PUT 3.44 3.44 0.00
MEAN 3.44 3.44 0.00




