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Underlying instrument - FCPO

HD Company No. 353603-X

FCPO Futures - OPTION

Daily Preview
November 4, 2022

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
NOV 22 4,153 -40 4,200 4,226 4,120 504 2,064 DEC 22 75.29 -0.32 75.58 76.05 73.58 56,726 114,531
DEC 22 4,253 -7 4,278 4,409 4,251 2,388 17,046 JAN 23 73.18 -0.10 73.27 73.84 71.46 32,487 96,354
JAN 23 4,337 -61 4,340 4,497 4,335 27,829 51,272 MAR 23 71.22 0.09 71.15 71.75 69.42 23,032 80,339
FEB 23 4,372 -52 4,367 4,520 4,363 12,040 23,768 MAY 23 69.51 0.08 69.44 69.99 67.74 14,216 52,884
MAR 23 4,355 -53 4,350 4,501 4,347 9,462 28,187 JUL 23 68.00 0.11 67.87 68.47 66.19 11,108 49,042
APR 23 4,317 -53 4,306 4,452 4,306 4,427 19,546 AUG 23 66.85 0.22 66.35 67.23 65.15 1,830 6,065
MAY 23 4,260 -48 4,255 4,398 4,251 3,060 21,201 SEP 23 65.90 0.29 65.21 66.30 64.00 2,053 5,427
JUN 23 4,210 -50 4,207 4,332 4,207 1,657 13,192 OCT 23 65.04 0.28 64.64 65.43 63.49 1,788 4,683
JUL 23 4,172 -53 4,197 4,287 4,165 1,422 9,828 DEC 23 64.51 0.32 63.90 64.87 62.63 2,542 18,544
AUG 23 4,148 -53 4,252 4,252 4,164 428 3,751 JAN 24 64.11 0.38 - - - 25 483
SEP 23 4,130 -55 4,200 4,250 4,150 510 5,206 MAR 24 63.55 0.40 - - - 1 368
OCT 23 4,124 -55 4,162 4,206 4,130 198 578 MAY 24 63.16 0.43 - - - 10 345
NOV 23 4,089 -7 4,148 4,189 4,115 143 5,042 JUL 24 62.81 0.48 - - - 5 387
JAN 24 4,050 -7 4,100 4,111 4,050 15 992 AUG 24 62.14 0.51 - - - - 115
MAR 24 3,937 Rl 1 411 SEP 24 61.57 0.51 - - - 186
MAY 24 3,887 -7 72

JUL 24 3,887 -71 Source : Bloomberg

SEP 24 3,887 -7

NOV 24 3,887 -

JAN 25 3,887 -7

MAR 25 3,887 -

MAY 25 3,887 -7

JUL 25 3,887 -71

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Jan-23 (6d 11/10/22); CSize 25; KOF3 4392.00

KOF3C 3200 3200 1136.5 0.00 - - KOF3P 3200 3200 0.5 0.00 - - - - -
KOF3C 3250 3250 1086.5 0.00 - - KOF3P 3250 3250 0.5 0.00 - - - - -
KOF3C 3300 3300 1036.5 0.00 - - KOF3P 3300 3300 0.5 0.00 - - - - -
KOF3C 3350 3350 986.5 0.00 - - KOF3P 3350 3350 0.5 0.00 - - - - -
KOF3C 3400 3400 936.5 0.00 - - KOF3P 3400 3400 0.5 0.00 - - - 50 -
KOF3C 3450 3450 886.5 0.00 - - KOF3P 3450 3450 0.5 0.00 - - - - -
KOF3C 3500 3500 836.5 0.00 - - KOF3P 3500 3500 0.5 0.00 - - - - -
KOF3C 3550 3550 786.5 0.00 - - KOF3P 3550 3550 0.5 0.00 - - - - -
KOF3C 3600 3600 736.5 0.00 - - KOF3P 3600 3600 0.5 0.00 - - - - -
KOF3C 3650 3650 687 0.00 - - KOF3P 3650 3650 0.5 0.00 - - - - -
KOF3C 3700 3700 637 0.00 - - KOF3P 3700 3700 0.5 0.00 - - - - -
KOF3C 3750 3750 587 0.00 - - KOF3P 3750 3750 0.5 0.00 - - - - -
KOF3C 3800 3800 538 0.00 - - KOF3P 3800 3800 1 0.00 - - - - -
KOF3C 3850 3850 488.5 0.00 - - KOF3P 3850 3850 2 0.00 - - - - -
KOF3C 3900 3900 440.5 0.00 - - KOF3P 3900 3900 3.5 0.00 - - - - -
KOF3C 3950 3950 392.5 0.00 - - KOF3P 3950 3950 6 0.00 - - - - -
KOF3C 4000 4000 346.5 0.00 - - KOF3P 4000 4000 9.5 0.00 - - - - -
KOF3C 4050 4050 302 0.00 - - - KOF3P 4050 4050 15 0.00 - - - - -
KOF3C 4100 4100 259.5 0.00 - - 400.0 KOF3P 4100 4100 23 0.00 - - - - -
KOF3C 4150 4150 220 0.00 - - - KOF3P 4150 4150 33 0.00 - - - - -
KOF3C 4200 4200 183.5 0.00 - - KOF3P 4200 4200 46.5 0.00 - - - - -
KOF3C 4250 4250 150.5 0.00 - - KOF3P 4250 4250 63.5 0.00 - - - - -
KOF3C 4300 4300 121.5 0.00 - - KOF3P 4300 4300 84.5 0.00 - - - - -
KOF3C 4350 4350 96 0.00 - - KOF3P 4350 4350 109 0.00 - - - - -
KOF3C 4400 4400 745 0.00 - - - |KOF3P 4400 4400 137.5 0.00 - - - - -
KOF3C 4450 4450 56.5 0.00 - - - - |KOF3P 4450 4450 169.5 0.00 - - - - -
KOF3C 4500 4500 425 0.00 - - - - - |KOF3P 4500 4500 205 0.00 - - - - -
KOF3C 4550 4550 31 0.00 - - - - - |KOF3P 4550 4550 244 0.00 - - - - -
KOF3C 4600 4600 22 0.00 - - - - |KOF3P 4600 4600 285 0.00 - - - - -
KOF3C 4650 4650 15.5 0.00 - - - |KOF3P 4650 4650 328.5 0.00 - - - -

KOF3C 4700 4700 10.5 0.00 - - - |KOF3P 4700 4700 373.5 0.00 - - - -

KOF3C 4750 4750 7 0.00 - - - |KOF3P 4750 4750 420 0.00 - - - -

KOF3C 4800 4800 4.5 0.00 - - - |KOF3P 4800 4800 467.5 0.00 - - - -

KOF3C 4850 4850 3 0.00 - - - |KOF3P 4850 4850 516 0.00 - - - -

KOF3C 4900 4900 2 0.00 - - - |KOF3P 4900 4900 564.5 0.00 - - - -

KOF3C 4950 4950 1 0.00 - - - |KOF3P 4950 4950 614 0.00 - - - -

KOF3C 5000 5000 0.5 0.00 - - - |KOF3P 5000 5000 663.5 0.00 - - - -

KOF3C 5050 5050 0.5 0.00 - - - |KOF3P 5050 5050 713 0.00 - - - -

KOF3C 5100 5100 0.5 0.00 - - - |KOF3P 5100 5100 763 0.00 - - - -

KOF3C 5150 5150 0.5 0.00 - - - |KOF3P 5150 5150 8125 0.00 - - - -

KOF3C 5200 5200 0.5 0.00 - - - |KOF3P 5200 5200 862.5 0.00 - - - -

KOF3C 5250 5250 0.5 0.00 - - - |KOF3P 5250 5250 9125 0.00 - - - -

KOF3C 5300 5300 0.5 0.00 - - - |KOF3P 5300 5300 962.5 0.00 - - - -

KOF3C 5350 5350 0.5 0.00 - - - |KOF3P 5350 5350 1012.5 0.00 - - - -

KOF3C 5400 5400 0.5 0.00 - - - |KOF3P 5400 5400 1062.5 0.00 - - - -

KOF3C 5450 5450 0.5 0.00 - - - |KOF3P 5450 5450 11125 0.00 - - - -

KOF3C 5500 5500 0.5 0.00 - - - |KOF3P 5500 5500 1162.5 0.00 - - - -

KOF3C 5550 5550 0.5 0.00 - - - |KOF3P 5550 5550 1212.5 0.00 - - - -

KOF3C 5600 5600 0.5 0.00 - - - |KOF3P 5600 5600 1262.5 0.00 - - - -

KOF3C 5650 5650 0.5 0.00 - - - |KOF3P 5650 5650 1312.5 0.00 - - - -

Feb-23 (35d 12/9/22); CSize 25; KOG3 4417.00

KOG3C 3200 3200 17 0.00 0.0 0 0 0 0|KOG3P 3200 3200 2 0.00 - - 0 -

KOG3C 3250 3250 11215 0.00 - - - |KOG3P 3250 3250 25 0.00 - - - -

KOG3C 3300 3300 1073 0.00 - - - |KOG3P 3300 3300 3.5 0.00 - - - -

KOG3C 3350 3350 1024 0.00 - - - |KOG3P 3350 3350 5 0.00 - - - -

KOG3C 3400 3400 976 0.00 - - - |KOG3P 3400 3400 6.5 0.00 - - - -

KOG3C 3450 3450 928.5 0.00 - - - |KOG3P 3450 3450 8.5 0.00 - - - -

KOG3C 3500 3500 881 0.00 - - - |KOG3P 3500 3500 11.5 0.00 - - - 200

KOG3C 3550 3550 834.5 0.00 - - - |KOG3P 3550 3550 14.5 0.00 - - - -

KOG3C 3600 3600 788.5 0.00 - - - |KOG3P 3600 3600 18.5 0.00 - - - -

KOG3C 3650 3650 743.5 0.00 - - - |KOG3P 3650 3650 235 0.00 - - - -

KOG3C 3700 3700 699 0.00 - - - |KOG3P 3700 3700 29 0.00 - - - 100

KOG3C 3750 3750 656 0.00 - - - |KOG3P 3750 3750 35.5 0.00 - - - -

KOG3C 3800 3800 614 0.00 - - - |KOG3P 3800 3800 43.5 0.00 - - - -

KOG3C 3850 3850 573 0.00 - - - |KOG3P 3850 3850 52.5 0.00 - - - 150

KOG3C 3900 3900 533.5 0.00 - - - |KOG3P 3900 3900 62.5 0.00 - - - -

KOG3C 3950 3950 495.5 0.00 - - - |KOG3P 3950 3950 745 0.00 - - - -

KOG3C 4000 4000 458.5 0.00 - - - |KOG3P 4000 4000 87.5 0.00 - - - 100

KOG3C 4050 4050 423.5 0.00 - - - |KOG3P 4050 4050 102.5 0.00 - - - -

KOG3C 4100 4100 390 0.00 - - - |KOG3P 4100 4100 118.5 0.00 - - - -

KOG3C 4150 4150 358 0.00 - - - |KOG3P 4150 4150 136.5 0.00 - - - -

KOG3C 4200 4200 327.5 0.00 - - - |KOG3P 4200 4200 156 0.00 - - - -

KOG3C 4250 4250 299 0.00 - - - |KOG3P 4250 4250 1775 0.00 - - - -

KOG3C 4300 4300 272 0.00 - - - |KOG3P 4300 4300 200.5 0.00 - - - -

KOG3C 4350 4350 247 0.00 - - - |KOG3P 4350 4350 225 0.00 - - - -

KOG3C 4400 4400 223.5 0.00 - - - |KOG3P 4400 4400 2515 0.00 - - - -

KOG3C 4450 4450 202 0.00 - - - |KOG3P 4450 4450 279.5 0.00 - - - -

KOG3C 4500 4500 181.5 0.00 - - - |KOG3P 4500 4500 309 0.00 - - - 100

KOG3C 4550 4550 163 0.00 - - - |KOG3P 4550 4550 340.5 0.00 - - - -

KOG3C 4600 4600 145.5 0.00 - - - |KOG3P 4600 4600 373 0.00 - - - -




KOG3C 4650 4650 130 0.00

200.0

50.0

550.0

KOGS3P 4650
KOG3P 4700
KOG3P 4750
KOG3P 4800
KOGS3P 4850
KOG3P 4900
KOG3P 4950
KOG3P 5000
KOGS3P 5050
KOG3P 5100
KOGS3P 5150
KOG3P 5200
KOGS3P 5250
KOG3P 5300
KOGS3P 5350
KOG3P 5400
KOGS3P 5450
KOG3P 5500
KOGS3P 5550
KOG3P 5600
KOG3P 5650

4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450
5500
5550
5600
5650

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

KOH3P 3200
KOH3P 3250
KOH3P 3300
KOH3P 3350
KOH3P 3400
KOH3P 3450
KOH3P 3500
KOH3P 3550
KOH3P 3600
KOH3P 3650
KOH3P 3700
KOH3P 3750
KOH3P 3800
KOH3P 3850
KOH3P 3900
KOH3P 3950
KOH3P 4000
KOH3P 4050
KOH3P 4100
KOH3P 4150
KOH3P 4200
KOH3P 4250
KOH3P 4300
KOH3P 4350
KOH3P 4400
KOH3P 4450
KOH3P 4500
KOH3P 4550
KOH3P 4600
KOH3P 4650
KOH3P 4700
KOH3P 4750
KOH3P 4800
KOH3P 4850
KOH3P 4900
KOH3P 4950
KOH3P 5000
KOH3P 5050
KOH3P 5100
KOH3P 5150
KOH3P 5200
KOH3P 5250
KOH3P 5300
KOH3P 5350
KOH3P 5400
KOH3P 5450
KOH3P 5500
KOH3P 5550
KOH3P 5600
KOH3P 5650

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
5500
5550
5600
5650

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

KOG3C 4700 4700 115.5 0.00
KOGS3C 4750 4750 102.5 0.00
KOG3C 4800 4800 91 0.00
KOGS3C 4850 4850 80 0.00
KOG3C 4900 4900 70.5 0.00
KOG3C 4950 4950 62 0.00
KOG3C 5000 5000 54 0.00
KOG3C 5050 5050 47.5 0.00
KOG3C 5100 5100 al 0.00
KOG3C 5150 5150 36 0.00
KOG3C 5200 5200 31 0.00
KOG3C 5250 5250 27 0.00
KOG3C 5300 5300 23 0.00
KOG3C 5350 5350 20 0.00
KOG3C 5400 5400 17 0.00
KOG3C 5450 5450 14.5 0.00
KOG3C 5500 5500 12.5 0.00
KOG3C 5550 5550 10.5 0.00
KOG3C 5600 5600 9 0.00
KOG3C 5650 5650 8 0.00
Mar-23 (67d 1/10/23); CSize 25; KOH3 4400.00

KOH3C 3200 3200 1162.5 0.00
KOH3C 3250 3250 1115.5 0.00
KOH3C 3300 3300 1069.5 0.00
KOH3C 3350 3350 1024 0.00
KOH3C 3400 3400 979 0.00
KOH3C 3450 3450 934.5 0.00
KOH3C 3500 3500 891.5 0.00
KOH3C 3550 3550 848.5 0.00
KOH3C 3600 3600 807 0.00
KOH3C 3650 3650 766.5 0.00
KOH3C 3700 3700 726.5 0.00
KOH3C 3750 3750 688 0.00
KOH3C 3800 3800 650.5 0.00
KOH3C 3850 3850 614 0.00
KOH3C 3900 3900 579 0.00
KOH3C 3950 3950 545 0.00
KOH3C 4000 4000 512.5 0.00
KOH3C 4050 4050 481 0.00
KOH3C 4100 4100 450.5 0.00
KOH3C 4150 4150 422 0.00
KOH3C 4200 4200 394 0.00
KOH3C 4250 4250 368 0.00
KOH3C 4300 4300 343 0.00
KOH3C 4350 4350 319 0.00
KOH3C 4400 4400 296.5 0.00
KOH3C 4450 4450 275 0.00
KOH3C 4500 4500 255 0.00
KOH3C 4550 4550 236 0.00
KOH3C 4600 4600 218 0.00
KOH3C 4650 4650 201 0.00
KOH3C 4700 4700 185.5 0.00
KOH3C 4750 4750 7 0.00
KOH3C 4800 4800 157 0.00
KOH3C 4850 4850 144 0.00
KOH3C 4900 4900 132.5 0.00
KOH3C 4950 4950 121 0.00
KOH3C 5000 5000 1 0.00
KOH3C 5050 5050 101.5 0.00
KOH3C 5100 5100 92.5 0.00
KOH3C 5150 5150 84.5 0.00
KOH3C 5200 5200 77 0.00
KOH3C 5250 5250 70 0.00
KOH3C 5300 5300 63.5 0.00
KOH3C 5350 5350 57.5 0.00
KOH3C 5400 5400 52.5 0.00
KOH3C 5450 5450 47.5 0.00
KOH3C 5500 5500 43 0.00
KOH3C 5550 5550 39 0.00
KOH3C 5600 5600 35 0.00
KOH3C 5650 5650 31.5 0.00
Apr-23 (98d 2/10/23); CSize 25; KOJ3 4364.00

KOJ3C 3150 3150 1186 0.00
KOJ3C 3200 3200 1141.5 0.00
KOJ3C 3250 3250 1097.5 0.00
KOJ3C 3300 3300 1054 0.00
KOJ3C 3350 3350 1011.5 0.00
KOJ3C 3400 3400 969.5 0.00
KOJ3C 3450 3450 928.5 0.00
KOJ3C 3500 3500 888.5 0.00
KOJ3C 3550 3550 849 0.00
KOJ3C 3600 3600 811 0.00
KOJ3C 3650 3650 773.5 0.00
KOJ3C 3700 3700 737 0.00
KOJ3C 3750 3750 701.5 0.00
KOJ3C 3800 3800 667.5 0.00
KOJ3C 3850 3850 634 0.00
KOJ3C 3900 3900 602 0.00
KOJ3C 3950 3950 571 0.00
KOJ3C 4000 4000 541 0.00
KOJ3C 4050 4050 512 0.00
KOJ3C 4100 4100 484.5 0.00
KOJ3C 4150 4150 457.5 0.00
KOJ3C 4200 4200 432 0.00
KOJ3C 4250 4250 407.5 0.00
KOJ3C 4300 4300 384 0.00
KOJ3C 4350 4350 361.5 0.00
KOJ3C 4400 4400 340 0.00
KOJ3C 4450 4450 319.5 0.00
KOJ3C 4500 4500 300 0.00
KOJ3C 4550 4550 281.5 0.00
KOJ3C 4600 4600 264 0.00
KOJ3C 4650 4650 247 0.00
KOJ3C 4700 4700 231.5 0.00
KOJ3C 4750 4750 216.5 0.00
KOJ3C 4800 4800 202.5 0.00
KOJ3C 4850 4850 189 0.00
KOJ3C 4900 4900 176.5 0.00
KOJ3C 4950 4950 164.5 0.00
KOJ3C 5000 5000 153 0.00
KOJ3C 5050 5050 142.5 0.00
KOJ3C 5100 5100 133 0.00
KOJ3C 5150 5150 1238.5 0.00
KOJ3C 5200 5200 115 0.00
KOJ3C 5250 5250 106.5 0.00

KOJ3C 5300 5300 929 0.00
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KOJ3C 5350 5350 92 0.00 - - - KOJ3P 5350 5350 1117 0.00 - - - -
KOJ3C 5400 5400 85 0.00 - - - KOJ3P 5400 5400 1160 0.00 - - - -
KOJ3C 5450 5450 79 0.00 - - - KOJ3P 5450 5450 1203.5 0.00 - - - -
KOJ3C 5500 5500 73 0.00 - - - KOJ3P 5500 5500 1247.5 0.00 - - - -
KOJ3C 5550 5550 67.5 0.00 - - - KOJ3P 5550 5550 1291.5 0.00 - - - -
KOJ3C 5600 5600 62.5 0.00 - - - KOJ3P 5600 5600 1336 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 43.31 43.31 0.00 Current 35.95 38.57 34.99 32.35 31
JAN 23 PUT 43.31 43.31 0.00 1 week ago 23.36 30.65 29.81 29.65 34
MEAN 43.31 43.31 0.00 1 month ago 22.53 25.28 30.08 35.85 37
CALL 43.31 43.31 0.00 3 months ago 51.28 41.13 37.88 39.28 43
FEB 23 PUT 43.31 43.31 0.00 6 ago 49.22 57.86 49.2 37.67 33
MEAN 43.31 43.31 0.00
CALL 42.53 42.52 0.02
MAR 23 PUT 42.52 42.51 0.02
MEAN 42.53 42.52 0.02

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.
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