FBMKLCI FUTURES - OPTION
DAILY PREVIEW
November 16, 2022

KENANGA FUTURES SDN BHD company No. 353603-x

Underlying Instrument - FKLI

Cont Sett Change Open High Low Volm Open Int
NOV 22 1,450.5 -14.50] 1,465.5 | 1468.50 | 1447.00 6532 32,037
DEC 22 1,452.0 -12.50 1,467.0 | 1469.00 | 1448.50 92| 538
MAR 23 14445 -12.50 1,457.5 | 1457.50 | 1442.50 30, 399
JUN 23 1,443.0 -12.50] 1,458.0 | 1458.00 | 1440.00 23 107
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Nov-22 (15d 11/30/22); CSize 50; IKX2 1450.50
IKX2C 1310 140.39999 -9.30233002 0 0 0 0 0fIKX2P 1310 0.1 0 0 0 0 0 0
IKX2C 1320 130.39999 -9.9447546 0 0 0 0 0fIKX2P 1320 0.1 0 0 0 0 0 0
IKX2C 1330 120.4 -10.6824932 0 0 0 0 0fIKX2P 1330 0.1 0 0 0 0 0 0
IKX2C 1340 110.4 -11.6092863 0 0 0 0 0fIKX2P 1340 0.1 0 0 0 0 0 0
IKX2C 1350 100.4 -12.619668 0 0 0 0 0fIKX2P 1350 0.1 0 0 0 0 0 0
IKX2C 1360 90.400002 -13.8226871 0 0 0 20 0fIKX2P 1360 0.1 0 0 0 0 0 0
IKX2C 1370 80.5 -15.1738701 0 0 0 0 0fIKX2P 13870 0.1 0 0 0 0 0 0
IKX2C 1380 70.599998 -16.8433495 0 0 0 0 0fIKX2P 1380 0.1 0 0 0 0 0 0
IKX2C 1390 60.799999 -18.8251019 0 0 0 8 OfIKX2P 1390 0.3 200 0 0 0 0 0
IKX2C 1400 51.200001 -21.1094017 0 0 0 0 0fIKX2P 1400 0.7 600 0 0 0 0 0
IKX2C 1410 42 -23.4972725 0 0 0 0 0fIKX2P 1410 15 1400 0 0 0 0 0
IKX2C 1420 33.299999 -26 0 0 0 0 0fIKX2P 1420 2.8 2700 0 0 0 0 0
IKX2C 1430 25.5 -27.3504257 0 0 0 0 0fIKX2P 1430 5 2400 0 0 0 0 0
IKX2C 1440 18.700001 -26.953125 0 0 0 0 0fIKX2P 1440 8.2 1071.4286 0 0 0 4 0
IKX2C 1450 13 -23.5294113 0 0 0 20 0fIKX2P 1450 12.5 525 0 0 0 4 0
IKX2C 1460 8.6000004 -13.1313086 0 0 0 0 0fIKX2P 1460 18.1 269.38776 0 0 0 0 0
IKX2C 1470 5.4000001 8.00000381 0 0 0 0 0fIKX2P 1470 24.9 149 0 0 0 0 0
IKX2C 1480 3.2 52.3809662 0 0 0 0 0fIKX2P 1480 32.7 91.228065 0 0 0 0 0
IKX2C 1490 1.8 157.142853 0 0 0 0 0fIKX2P 1490 41.2 60.311283 0 0 0 0 0
IKX2C 1500 0.9 350 0 0 0 0 0fIKX2P 1500 50.4 43.181824 0 0 0 0 0
IKX2C 1510 0.4 300 0 0 0 0 OfIKX2P 1510 59.9 33.111118 0 0 0 0 0
IKX2C 1520 0.2 100 0 0 0 0 0fIKX2P 1520 69.6 26.775944 0 0 0 0 0
Dec-22 (45d 12/30/22); CSize 50; IKZ2 1452.00
|ikz2G 1320 131.7 -8.54166794 0 0 0 0 0|IkzZ2P 1320 0.1 0 0 0 0 0 0
IKZ2C 1330 121.8 -9.17226028 0 0 0 0 0|IKZ2P 1330 0.2 100 0 0 0 0 0
IKZ2C 1340 112 -9.75019932 0 0 0 0 0|IKz2P 1340 0.4 300 0 0 0 0 0
IKZ2C 1350 102.3 -10.3417988 0 0 0 0 0|IKZ2P 1350 0.6 500 0 0 0 0 0
IKZ2C 1360 92.699997 -11.0364676 0 0 0 0 0|IKz2P 1360 1 900 0 0 0 0 0
IKZ2C 1370 83.300003 -11.5711212 0 0 0 0 0|IKZ2P 1370 15 1400 0 0 0 0 0
IKZ2C 1380 74.099998 -11.9952497 0 0 0 0 0|IKz2P 1380 23 2200 0 0 0 0 0
IKZ2C 1390 65.199997 -12.2476521 0 0 0 0 0|IKZ2P 1390 3.4 3300 0 0 0 0 0
IKZ2C 1400 56.799999 -11.9379883 0 0 0 0 0|IKz2P 1400 5 2400 0 0 0 0 0
IKZ2C 1410 48.799999 -10.7861099 0 0 0 0 0|IKZ2P 1410 7 1650 0 0 0 0 0
IKZ2C 1420 41.400002 -8.60926533 0 0 0 0 0|IKz2P 1420 9.5 955.5556 0 0 0 0 0
IKZ2C 1430 34.599998 -4.68319654 0 0 0 0 0|IKZ2P 1430 12.7 568.42102 0 0 0 0 0
IKZ2C 1440 28.5 1.78571939 0 0 0 0 0|IKz2P 1440 16.5 358.33334 0 0 0 0 0
IKZ2C 1450 23.1 11.5942001 0 0 0 0 0|IKZ2P 1450 21.1 240.32259 0 0 0 0 0
IKZ2C 1460 19 31.034481 19 19 2 2 2|IKz2P 1460 26.4 163.99998 0 0 0 0 0
IKZ2C 1470 14.4  49.9999886 0 0 0 0 0|IKZ2P 1470 32.4 114.56954 0 0 0 0 0
IKZ2C 1480 1.1 85 0 0 0 0 0|IKz2P 1480 39 81.395355 0 0 0 0 0
IKZ2C 1490 8.3999996 139.999985 0 0 0 0 0|IKZ2P 1490 46.2 59.861599 0 0 0 0 0
IKZ2C 1500 6.1999998 226.315781 0 0 0 0 0|IKz2P 1500 54 44.772125 0 0 0 0 0
IKZ2C 1510 4.5 350 0 0 0 0 0|IKZ2P 1510 62.3 34.557236 0 0 0 0 0
IKZ2C 1520 32 540 0 0 0 0 0|IKz2P 1520 71 27.240145 0 0 0 0 0
IKZ2C 1530 22 1000 0 0 0 0 0|IKZ2P 1530 80 22.137403 0 0 0 0 0
IKZ2C 1540 15 1400 0 0 0 0 0|IKz2P 1540 89.3 18.592299 0 0 0 0 0
IKZ2C 1550 1 900 0 0 0 0 0|IKZ2P 1550 98.7 15.709257 0 0 0 0 0
IKZ2C 1560 0.7 600 0 0 0 0 0|IKz2P 1560 108.3 13.760508 0 0 0 0 0
IKZ2C 1570 0.4 300 0 0 0 0 0|IKZ2P 1570 118.1 12.262356 0 0 0 0 0
IKZ2C 1580 0.3 200 0 0 0 0 0|IKz2P 1580 127.9 11.120772 0 0 0 0 0
IKZ2C 1590 0.2 100 0 0 0 0 0|IKZ2P 1590 137.7 10.071945 0 0 0 0 0
IKZ2C 1600 0.1 0 0 0 0 0 0|IKz2P 1600 147.6 9.2524052 0 0 0 0 0
IKZ2C 1610 0.1 0 0 0 0 0 0|IKZ2P 1610 157.6 8.6896534 0 0 0 0 0
IKZ2C 1620 0.1 0 0 0 0 0 0|IKz2P 1620 167.5 8.0645199 0 0 0 0 0
IKZ2C 1630 0.1 0 0 0 0 0 0|IKZ2P 1630 177.5 7.5757623 0 0 0 0 0
IKZ2C 1640 0.1 0 0 0 0 0 0|IKZ2P 1640 187.4 7.1469426 0 0 0 0 0
Par-za (136d 3/31/23); CSize 50; IKH3 1444.50
IKH3C 1300 145.10001 -6.56793118 0 0 0 0 0|IKH3P 1300 22 2100 0 0 0 0 0
IKH3C 1320 126.8 -6.42066002 0 0 0 0 OfIKH3P 1320 3.7 3600 0 0 0 0 0
IKH3C 1340 109.3 -5.69456196 0 0 0 0 OfIKH3P 1340 5.9 2850 0 0 0 0 0
IKH3C 1360 92.699997 -3.93782854 0 0 0 0 OfIKH3P 1360 9.2 1740 0 0 0 0 0
IKH3C 1380 77.400002 -0.25773048 0 0 0 0 OfIKH3P 1380 13.6 806.66669 0 0 0 0 0
IKH3C 1400 63.400002 6.02006912 0 0 0 0 OfIKH3P 1400 19.4  470.5882 0 0 0 0 0
IKH3C 1420 51 16.7047977 0 0 0 0 OfIKH3P 1420 26.7 276.05637 0 0 0 0 0
IKH3C 1440 40.099998 33.6666565 0 0 0 0 OfIKH3P 1440 35.7 170.45454 0 0 0 0 0
IKH3C 1460 30.9 60.9374886 0 0 0 0 O|IKH3P 1460 46.3 108.55856 0 0 0 0 0
IKH3C 1480 23.4 105.263161 0 0 0 0 OfIKH3P 1480 58.5 71.05262 0 0 0 0 0
IKH3C 1500 17.200001 177.419373 0 0 0 0 O|IKH3P 1500 721 47.745895 0 0 0 0 0
IKH3C 1520 12.4 300 0 0 0 0 OfIKH3P 1520 87.1 33.180428 0 0 0 0 0
IKH3C 1540 8.8000002 528.571472 0 0 0 0 OfIKH3P 1540 103.2 23.592806 0 0 0 0 0
IKH3C 1560 6.0999999 916.666626 0 0 0 0 0fIKH3P 1560 120.3  17.36586 0 0 0 0 0
|Jun-23 (227d 6/30/23); CSize 50; IKM3 1443.00
IKM3C 1340 113.7 -0.52493811 0 0 0 0 0 IKM3P 1340 12.6 1160 0 0 0 0 0
IKM3C 1360 98.699997 3.02712917 0 0 0 0 0 IKM3P 1360 17.2 760.00006 0 0 0 0 0
IKM3C 1380 84.699997 8.45069885 0 0 0 0 0 IKM3P 1380 22.8 469.99997 0 0 0 0 0
IKM3C 1400 71.900002 16.3430443 0 0 0 0 0 IKM3P 1400 29.7 306.84933 0 0 0 0 0
IKM3C 1420 60.299999 27.7542343 0 0 0 0 0 IKM3P 1420 37.7 206.50406 0 0 0 0 0
IKM3C 1440 50 44.5086708 0 0 0 0 0 IKM3P 1440 47.1 14278349 0 0 0 0 0
IKM3C 1460 41 68.7242889 0 0 0 0 0 IKM3P 1460 57.6 100.69685 0 0 0 0 0
IKM3C 1480 33.099998  103.06749 0 0 0 0 0 IKM3P 1480 69.5 72.029701 0 0 0 0 0
IKM3C 1500 26.5 152.380951 0 0 0 0 0 IKM3P 1500 82.4 52.310539 0 0 0 0 0
IKM3C 1520 20.9 226.5625 0 0 0 0 0 IKM3P 1520 96.5 38.450504 0 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days | 20Days | 30Days | 60Days | 90Days
OCTOBER CALL 10.88 5.87 85.35 Current 9.81 9.73 12.95 12.24 12.72
OCTOBER PUT 10.88 5.87 85.35 1 week ago 9.32 11.78 11.50 12.46 15.22
MEAN 10.88 5.87 85.35 1 month ago 12.96 12.09 12.32 13.99 16.04

3 months ago 16.97 16.09 15.50 18.20 17.22
Implied volatility for ATM Previous day 1D%CHG 6 months ago 14.34 16.75 14.83 17.47 17.62
NOVEMBER CALL 10.97 5.87 86.88
NOVEMBER PUT 10.91 5.87 85.86
MEAN 10.94 5.87 86.37

Source: Bloomberg
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