D
-
!
I-l'
L\
)

f
i

x
a

KENANGA FUTURE!

(

1=
S SDN

o
=]

HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 7, 2023

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
FEB 23 3,725 73 3,650 3,725 3,640 169 1,580 MAR 23 59.31 0.25 59.06 59.65 58.43 58,882 119,111
MAR 23 3,833 95 3,744 3,850 3,718 5,250 21,144 MAY 23 59.50 0.12 59.36 59.93 58.70 39,287 132,105
APR 23 3,851 100 3,750 3,870 3,731 21,405 44,786 JUL 23 59.46 0.03 59.36 59.94 58.74 18,952 91,277
MAY 23 3,862 100 3,760 3,881 3,745 9,623 36,898 AUG 23 59.22 -0.02 59.24 59.73 58.54 4,959 24,254
JUN 23 3,864 99 3,763 3,882 3,749 4,700 14,526 SEP 23 58.86 -0.06 59.02 59.41 58.24 2,598 17,630
JUL 23 3,856 96 3,770 3,873 3,743 3,923 16,254 OCT 23 58.44 -0.11 58.67 58.97 57.86 1,955 12,238
AUG 23 3,843 93 3,765 3,852 3,730 2,190 7,879 DEC 23 58.27 -0.12 58.48 58.85 57.71 5,630 43,871
SEP 23 3,831 96 3,755 3,846 3,716 2,467 10,367 JAN 24 58.15 -0.11 58.29 58.71 57.58 1,056 7,207
OCT 23 3,814 96 3,731 3,827 3,703 1,146 2,570 MAR 24 57.99 -0.10 58.33 58.43 57.43 308 2,262
NOV 23 3,816 108 3,724 3,820 3,698 1,684 6,848 MAY 24 57.91 -0.11 57.80 57.80 57.78 134 1,481
DEC 23 3,809 108 3,718 3,799 3,702 1,239 1,678 JUL 24 57.88 -0.10 57.88 57.88 57.76 92 1,464
JAN 24 3,808 108 3,723 3,796 3,705 466 2,649 AUG 24 57.74 -0.12 - - - 26 511
MAR 24 3,808 108 3,722 3,797 3,702 198 975 SEP 24 57.56 -0.12 57.40 57.40 57.40 53 597
MAY 24 3,813 108 3,715 3,715 3,715 5 86 OCT 24 57.26 -0.10 - - - 146
JUL 24 3,813 108 1 DEC 24 57.20 -0.11 - - - 1,755
SEP 24 3,813 108

NOV 24 3,813 108 Source : Bloomberg

JAN 25 3,813 108

MAR 25 3,813 108

MAY 25 3,813 108

JUL 25 3,813 108

SEP 25 3,813 108

NOV 25 3,813 108

JAN 26 3,813 108

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Apr-23 (3d 2/10/23); CSize 25; KOJ3 3851.00

KOJ3C 2650 2650 1200.5 0.00 - - KOJ3P 2650 2650 0.5 0.00 - - - - -
KOJ3C 2700 2700 1150.5 0.00 - - KOJ3P 2700 2700 0.5 0.00 - - - - -
KOJ3C 2750 2750 1100.5 0.00 - - KOJ3P 2750 2750 0.5 0.00 - - - - -
KOJ3C 2800 2800 1050.5 0.00 - - KOJ3P 2800 2800 0.5 0.00 - - - - -
KOJ3C 2850 2850 1000.5 0.00 - - KOJ3P 2850 2850 0.5 0.00 - - - - -
KOJ3C 2900 2900 950.5 0.00 - - KOJ3P 2900 2900 0.5 0.00 - - - - -
KOJ3C 2950 2950 900.5 0.00 - - KOJ3P 2950 2950 0.5 0.00 - - - - -
KOJ3C 3000 3000 850.5 0.00 - - KOJ3P 3000 3000 0.5 0.00 - - - - -
KOJ3C 3050 3050 800.5 0.00 - - KOJ3P 3050 3050 0.5 0.00 - - - - -
KOJ3C 3100 3100 750.5 0.00 - - KOJ3P 3100 3100 0.5 0.00 - - - - -
KOJ3C 3150 3150 700.5 0.00 - - KOJ3P 3150 3150 0.5 0.00 - - - - -
KOJ3C 3200 3200 650.5 0.00 - - KOJ3P 3200 3200 0.5 0.00 - - - - -
KOJ3C 3250 3250 600.5 0.00 - - KOJ3P 3250 3250 0.5 0.00 - - - - -
KOJ3C 3300 3300 551 0.00 - - KOJ3P 3300 3300 0.5 0.00 - - - - -
KOJ3C 3350 3350 501 0.00 - - KOJ3P 3350 3350 0.5 0.00 - - - - -
KOJ3C 3400 3400 451.5 0.00 - - KOJ3P 3400 3400 1 0.00 - - - - -
KOJ3C 3450 3450 402.5 0.00 - - KOJ3P 3450 3450 1.5 0.00 - - - - -
KOJ3C 3500 3500 354 0.00 - - KOJ3P 3500 3500 3.5 0.00 - - - - -
KOJ3C 3550 3550 307 0.00 - - KOJ3P 3550 3550 6 0.00 - - - - -
KOJ3C 3600 3600 261.5 0.00 - - KOJ3P 3600 3600 11 0.00 - - - 400 -
KOJ3C 3650 3650 219 0.00 - - KOJ3P 3650 3650 18 0.00 - - - - -
KOJ3C 3700 3700 179 0.00 - - KOJ3P 3700 3700 28 0.00 - - - - -
KOJ3C 3750 3750 143.5 0.00 - - - |KOJ3P 3750 3750 425 0.00 - - - - -
KOJ3C 3800 3800 1115 0.00 - - - - |KOJ3P 3800 3800 61 0.00 - - - 100 -
KOJ3C 3850 3850 85 0.00 - - - - - |KOJ3P 3850 3850 84 0.00 - - - - -
KOJ3C 3900 3900 62.5 0.00 - - - - - |KOJ3P 3900 3900 1115 0.00 - - - - -
KOJ3C 3950 3950 45 0.00 - - - - - |KOJ3P 3950 3950 144 0.00 - - - - -
KOJ3C 4000 4000 315 0.00 - - - - - |KOJ3P 4000 4000 180 0.00 - - - - -
KOJ3C 4050 4050 21 0.00 - - - - - |KOJ3P 4050 4050 220 0.00 - - - - -
KOJ3C 4100 4100 14 0.00 - - - 250.0 - |KOJ3P 4100 4100 262.5 0.00 - - - - -
KOJ3C 4150 4150 9 0.00 - - - - - |KOJ3P 4150 4150 307.5 0.00 - - - - -
KOJ3C 4200 4200 5.5 0.00 - - - |KOJ3P 4200 4200 354 0.00 - - - -

KOJ3C 4250 4250 3 0.00 - - - |KOJ3P 4250 4250 402 0.00 - - - -

KOJ3C 4300 4300 2 0.00 - - - |KOJ3P 4300 4300 450.5 0.00 - - - -

KOJ3C 4350 4350 1 0.00 - - - |KOJ3P 4350 4350 500 0.00 - - - -

KOJ3C 4400 4400 0.5 0.00 - - - |KOJ3P 4400 4400 549.5 0.00 - - - -

KOJ3C 4450 4450 0.5 0.00 - - - |KOJ3P 4450 4450 599 0.00 - - - -

KOJ3C 4500 4500 0.5 0.00 - - - |KOJ3P 4500 4500 649 0.00 - - - -

KOJ3C 4550 4550 0.5 0.00 - - - |KOJ3P 4550 4550 698.5 0.00 - - - -

KOJ3C 4600 4600 0.5 0.00 - - - |KOJ3P 4600 4600 748.5 0.00 - - - -

KOJ3C 4650 4650 0.5 0.00 - - - |KOJ3P 4650 4650 798.5 0.00 - - - -

KOJ3C 4700 4700 0.5 0.00 - - - |KOJ3P 4700 4700 848.5 0.00 - - - -

KOJ3C 4750 4750 0.5 0.00 - - - |KOJ3P 4750 4750 898.5 0.00 - - - -

KOJ3C 4800 4800 0.5 0.00 - - - |KOJ3P 4800 4800 948.5 0.00 - - - -

KOJ3C 4850 4850 0.5 0.00 - - - |KOJ3P 4850 4850 998.5 0.00 - - - -

KOJ3C 4900 4900 0.5 0.00 - - - |KOJ3P 4900 4900 1048.5 0.00 - - - -

KOJ3C 4950 4950 0.5 0.00 - - - |KOJ3P 4950 4950 1098.5 0.00 - - - -

KOJ3C 5000 5000 0.5 0.00 - - - |KOJ3P 5000 5000 1148.5 0.00 - - - -

KOJ3C 5050 5050 0.5 0.00 - - - |KOJ3P 5050 5050 1198.5 0.00 - - - -

KOJ3C 5100 5100 0.5 0.00 - - - |KOJ3P 5100 5100 1248.5 0.00 - - - -

May-23 (31d 3/10/23); CSize 25; KOK3 3862.00

KOK3C 2650 2650 1209 0.00 0.0 0 0 0 0|KOK3P 2650 2650 0.5 0.00 - - 0 -

KOK3C 2700 2700 1159 0.00 - - - |KOK3P 2700 2700 0.5 0.00 - - - -

KOK3C 2750 2750 1109.5 0.00 - - - |KOK3P 2750 2750 0.5 0.00 - - - -

KOK3C 2800 2800 1059.5 0.00 - - - |KOK3P 2800 2800 0.5 0.00 - - - -

KOK3C 2850 2850 1010 0.00 - - - |KOK3P 2850 2850 1 0.00 - - - -

KOK3C 2900 2900 960.5 0.00 - - - |KOK3P 2900 2900 1.5 0.00 - - - -

KOK3C 2950 2950 911.5 0.00 - - - |KOK3P 2950 2950 2 0.00 - - - -

KOK3C 3000 3000 862.5 0.00 - - - |KOK3P 3000 3000 3 0.00 - - - -

KOK3C 3050 3050 814 0.00 - - - |KOK3P 3050 3050 4.5 0.00 - - - -

KOK3C 3100 3100 766 0.00 - - - |KOK3P 3100 3100 6 0.00 - - - -

KOK3C 3150 3150 718.5 0.00 - - - |KOK3P 3150 3150 8.5 0.00 - - - -

KOK3C 3200 3200 671.5 0.00 - - - |KOK3P 3200 3200 11.5 0.00 - - - -

KOK3C 3250 3250 626 0.00 - - - |KOK3P 3250 3250 15.5 0.00 - - - -

KOK3C 3300 3300 581 0.00 - - - |KOK3P 3300 3300 20.5 0.00 - - - -

KOK3C 3350 3350 537 0.00 - - - |KOK3P 3350 3350 26.5 0.00 - - - -

KOK3C 3400 3400 494.5 0.00 - - - |KOK3P 3400 3400 34 0.00 - - - -

KOK3C 3450 3450 454 0.00 - - - |KOK3P 3450 3450 43 0.00 - - - -

KOK3C 3500 3500 4145 0.00 - - - |KOK3P 3500 3500 53.5 0.00 - - - 200

KOK3C 3550 3550 377 0.00 - - - |KOK3P 3550 3550 65.5 0.00 - - - -

KOK3C 3600 3600 341 0.00 - - - |KOK3P 3600 3600 80 0.00 - - - -

KOK3C 3650 3650 307.5 0.00 - - - |KOK3P 3650 3650 96 0.00 - - - -

KOK3C 3700 3700 276 0.00 - - - |KOK3P 3700 3700 1145 0.00 - - - 1,250

KOK3C 3750 3750 246.5 0.00 - - - |KOK3P 3750 3750 134.5 0.00 - - - -

KOK3C 3800 3800 219 0.00 - - - |KOK3P 3800 3800 157 0.00 - - - -

KOK3C 3850 3850 193.5 0.00 - - - |KOK3P 3850 3850 181.5 0.00 - - - -

KOK3C 3900 3900 170.5 0.00 - - - |KOK3P 3900 3900 208.5 0.00 - - - 1,400

KOK3C 3950 3950 149.5 0.00 - - - |KOK3P 3950 3950 237 0.00 - - - -

KOK3C 4000 4000 130 0.00 - - - |KOK3P 4000 4000 268 0.00 - - - -
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KOK3C 4100 4100 97.5 0.00
KOK3C 4150 4150 84 0.00
KOK3C 4200 4200 72 0.00
KOK3C 4250 4250 61 0.00
KOK3C 4300 4300 52 0.00
KOK3C 4350 4350 44 0.00
KOK3C 4400 4400 37 0.00
KOK3C 4450 4450 31 0.00
KOK3C 4500 4500 25.5 0.00
KOK3C 4550 4550 21.5 0.00
KOK3C 4600 4600 17.5 0.00
KOK3C 4650 4650 14.5 0.00
KOK3C 4700 4700 12 0.00
KOK3C 4750 4750 9.5 0.00
KOK3C 4800 4800 8 0.00
KOK3C 4850 4850 6.5 0.00
KOK3C 4900 4900 5 0.00
KOK3C 4950 4950 4 0.00
KOK3C 5000 5000 3.5 0.00
KOK3C 5050 5050 2.5 0.00
KOK3C 5100 5100 2 0.00
Jun-23 (62d 4/10/23); CSize 25; KOM3 3864.00
KOMS3C 2650 2650 1209.5 0.00
KOMSC 2700 2700 1160.5 0.00
KOMS3C 2750 2750 1112 0.00
KOMSC 2800 2800 1063.5 0.00
KOMS3C 2850 2850 1015.5 0.00
KOMSC 2900 2900 968 0.00
KOMS3C 2950 2950 921 0.00
KOMSC 3000 3000 874.5 0.00
KOMS3C 3050 3050 828.5 0.00
KOMSC 3100 3100 783.5 0.00
KOMS3C 3150 3150 739.5 0.00
KOMSC 3200 3200 696.5 0.00
KOMS3C 3250 3250 654.5 0.00
KOMSC 3300 3300 613.5 0.00
KOMS3C 3350 3350 574 0.00
KOMSC 3400 3400 535.5 0.00
KOMS3C 3450 3450 498.5 0.00
KOMSC 3500 3500 463 0.00
KOMS3C 3550 3550 429 0.00
KOMSC 3600 3600 396.5 0.00
KOMS3C 3650 3650 366 0.00
KOMSC 3700 3700 336.5 0.00
KOMS3C 3750 3750 309 0.00
KOMSC 3800 3800 283 0.00
KOMS3C 3850 3850 258.5 0.00
KOMSC 3900 3900 235.5 0.00
KOMS3C 3950 3950 214 0.00
KOMSC 4000 4000 194.5 0.00
KOMS3C 4050 4050 176 0.00
KOMSC 4100 4100 159 0.00
KOMS3C 4150 4150 143 0.00
KOMSC 4200 4200 128.5 0.00
KOMS3C 4250 4250 115.5 0.00
KOMSC 4300 4300 103.5 0.00
KOMS3C 4350 4350 92.5 0.00
KOMSC 4400 4400 82.5 0.00
KOMS3C 4450 4450 73.5 0.00
KOMSC 4500 4500 65 0.00
KOMB3C 4550 4550 57.5 0.00
KOMSC 4600 4600 51 0.00
KOMB3C 4650 4650 45 0.00
KOMSC 4700 4700 39.5 0.00
KOMS3C 4750 4750 35 0.00
KOM3C 4800 4800 30.5 0.00
KOMS3C 4850 4850 27 0.00
KOMSC 4900 4900 23.5 0.00
KOMS3C 4950 4950 20.5 0.00
KOMSC 5000 5000 18 0.00
KOMB3C 5050 5050 15.5 0.00
KOMSC 5100 5100 13.5 0.00
Jul-23 (92d 5/10/23); CSize 25; KON3 3856.00
KON3C 2650 2650 1203 0.00
KONB3C 2700 2700 1155.5 0.00
KON3C 2750 2750 1108 0.00
KONB3C 2800 2800 1061.5 0.00
KON3C 2850 2850 1015 0.00
KON3C 2900 2900 969.5 0.00
KON3C 2950 2950 924.5 0.00
KON3C 3000 3000 880 0.00
KON3C 3050 3050 836.5 0.00
KON3C 3100 3100 794 0.00
KON3C 3150 3150 752.5 0.00
KON3C 3200 3200 712 0.00
KON3C 3250 3250 673 0.00
KON3C 3300 3300 634.5 0.00
KON3C 3350 3350 597.5 0.00
KONBSC 3400 3400 562 0.00
KON3C 3450 3450 527.5 0.00
KONB3C 3500 3500 494 0.00
KON3C 3550 3550 462.5 0.00
KONB3C 3600 3600 432 0.00
KON3C 3650 3650 402.5 0.00
KONB3C 3700 3700 375 0.00
KON3C 3750 3750 348.5 0.00
KONB3C 3800 3800 323.5 0.00
KON3C 3850 3850 300 0.00
KONB3C 3900 3900 277.5 0.00
KON3C 3950 3950 256.5 0.00
KONBSC 4000 4000 236.5 0.00
KON3C 4050 4050 218 0.00
KON3C 4100 4100 200.5 0.00
KON3C 4150 4150 184 0.00
KONBSC 4200 4200 169 0.00
KON3C 4250 4250 154.5 0.00
KONB3C 4300 4300 141.5 0.00
KON3C 4350 4350 129.5 0.00
KONBSC 4400 4400 118 0.00
KON3C 4450 4450 107.5 0.00
KONBSC 4500 4500 98 0.00
KON3C 4550 4550 89 0.00
KONBSC 4600 4600 81 0.00
KON3C 4650 4650 73.5 0.00
KONB3C 4700 4700 66.5 0.00

KON3C 4750 4750 60 0.00
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KON3C 4800 4800 54.5 0.00 - - KON3P 4800 4800 991 0.00 - - - -
KON3C 4850 4850 49 0.00 - - KON3P 4850 4850 1035.5 0.00 - - - -
KON3C 4900 4900 44 0.00 - - KON3P 4900 4900 1080.5 0.00 - - - -
KON3C 4950 4950 40 0.00 - - KON3P 4950 4950 11255 0.00 - - - -
KON3C 5000 5000 36 0.00 - - KON3P 5000 5000 171 0.00 - - - -
KON3C 5050 5050 325 0.00 - - KON3P 5050 5050 1217 0.00 - - - -
KON3C 5100 5100 29 0.00 - - KON3P 5100 5100 1263.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 38.71 38.73 -0.05 Current 31.34 35.91 34.9 31.88 30
APR23  |puT 38.71 38.71 0.00 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 38.71 38.72 -0.03 1 month ago 21.06 27.09 26.95 35.52 36
CALL 39.50 39.53 -0.08 3 months ago 43.62 44.36 40.89 40.65 43
MAY 23 [puT 39.50 39.53 -0.08 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 39.50 39.53 -0.08
CALL 38.71 38.73 -0.05
JUN23  [puT 38.71 38.71 0.00
MEAN 38.71 38.72 -0.03

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
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