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May 30, 2023

Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUN 23 3,585 -5 3,550 3,592 3,537 564 2,229 JUL 23 48.82 0.30 - - - 57,003 169,673
JUL 23 3,588 -14 3,562 3,611 3,632 3,755 29,690 AUG 23 48.89 0.36 - - - 16,029 73,473
AUG 23 3,546 -13 3,520 3,564 3,489 17,154 60,273 SEP 23 48.78 0.43 - - - 9,936 47,361
SEP 23 3,539 -15 3,518 3,555 3,478 4,836 26,067 OCT 23 48.59 0.50 - - - 4,954 28,513
OCT 23 3,543 -14 3,503 3,557 3,480 2,748 16,029 DEC 23 48.53 0.55 - - - 19,664 141,495
NOV 23 3,549 -1 3,510 3,562 3,485 2,186 16,673 JAN 24 48.47 0.58 - - - 2,679 23,313
DEC 23 3,557 -5 3,506 3,565 3,490 1,202 13,140 MAR 24 48.35 0.57 - - - 1,615 20,106
JAN 24 3,565 0 3,519 3,577 3,500 1,485 8,482 MAY 24 48.17 0.53 - - - 1,005 13,106
FEB 24 3,570 0 3,524 3,576 3,505 495 2,892 JUL 24 47.95 0.47 - - - 834 16,695
MAR 24 3,567 0 3,518 3,584 3,509 448 11,164 AUG 24 47.70 0.46 - - - 80 1,799
APR 24 3,570 0 3,519 3,554 3,519 19 648 SEP 24 47.43 0.44 - - - 20 1,369
MAY 24 3,564 0 3,513 3,564 3,510 365 4,794 OCT 24 4711 0.41 - - - 1" 763
JUL 24 3,565 0 3,535 3,570 3,535 136 2,248 DEC 24 47.03 0.36 - - - 5 3,974
SEP 24 3,672 0 2 402 JAN 25 46.95 0.36 - - - - 20
NOV 24 3,572 0 64 MAR 25 46.85 0.35 - - - - 17
JAN 25 3,572 0

MAR 25 3,572 0 Source : Bloomberg

MAY 25 3,672 0

JUL 25 3,672 0

SEP 25 3,672 0

NOV 25 3,672 0

JAN 26 3,572 0

MAR 26 3,572 0

MAY 26 3,572 0

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-23 (10d 6/9/23); CSize 25; KOQ3 3513.00

KOQ3C 2300 2300 1245 0.00 - - - - - KOQ3P 2300 2300 0.5 0.00 - - - - -
KOQ3C 2350 2350 1195 0.00 - - - - - KOQ3P 2350 2350 0.5 0.00 - - - - -
KOQ3C 2400 2400 1145 0.00 - - - - - KOQ3P 2400 2400 0.5 0.00 - - - - -
KOQ3C 2450 2450 1095 0.00 - - - - - KOQ3P 2450 2450 0.5 0.00 - - - - -
KOQ3C 2500 2500 1045 0.00 - - - - - KOQ3P 2500 2500 0.5 0.00 - - - - -
KOQ3C 2550 2550 995 0.00 - - - - - KOQ3P 2550 2550 0.5 0.00 - - - - -
KOQ3C 2600 2600 945 0.00 - - - - - KOQ3P 2600 2600 0.5 0.00 - - - - -
KOQ3C 2650 2650 895 0.00 - - - - - KOQ3P 2650 2650 0.5 0.00 - - - - -
KOQ3C 2700 2700 8455 0.00 - - - - - KOQ3P 2700 2700 0.5 0.00 - - - - -
KOQ3C 2750 2750 795.5 0.00 - - - - - KOQ3P 2750 2750 0.5 0.00 - - - - -
KOQ3C 2800 2800 7455 0.00 - - - - - KOQ3P 2800 2800 0.5 0.00 - - - - -
KOQ3C 2850 2850 695.5 0.00 - - - - - KOQ3P 2850 2850 0.5 0.00 - - - - -
KOQ3C 2900 2900 6455 0.00 - - - - - KOQ3P 2900 2900 0.5 0.00 - - - - -
KOQ3C 2950 2950 595.5 0.00 - - - - - KOQ3P 2950 2950 0.5 0.00 - - - - -
KOQ3C 3000 3000 5455 0.00 - - - - - KOQ3P 3000 3000 0.5 0.00 - - - - -
KOQ3C 3050 3050 496 0.00 - - - - - KOQ3P 3050 3050 0.5 0.00 - - - - -
KOQ3C 3100 3100 446.5 0.00 - - - - - KOQ3P 3100 3100 1 0.00 - - - - -
KOQ3C 3150 3150 397.5 0.00 - - - - - KOQ3P 3150 3150 2 0.00 - - - - -
KOQ3C 3200 3200 3495 0.00 - - - - - KOQ3P 3200 3200 3.5 0.00 - - - - -
KOQ3C 3250 3250 302.5 0.00 - - - - - KOQ3P 3250 3250 7 0.00 - - - - -
KOQ3C 3300 3300 257.5 0.00 - - - - - KOQ3P 3300 3300 12 0.00 - - - - -
KOQ3C 3350 3350 215 0.00 - - - - - KOQ3P 3350 3350 19.5 0.00 - - - - -
KOQ3C 3400 3400 176 0.00 - - - - - KOQ3P 3400 3400 30 0.00 - - - 60 -
KOQ3C 3450 3450 141 0.00 - - - - - KOQ3P 3450 3450 45 0.00 - - - - -
KOQ3C 3500 3500 110 0.00 - - - - - KOQ3P 3500 3500 64 0.00 - - - - -
KOQ3C 3550 3550 83.5 0.00 - - - - - KOQ3P 3550 3550 87.5 0.00 - - - - -
KOQ3C 3600 3600 62 0.00 - - - - - KOQ3P 3600 3600 116 0.00 - - - - -
KOQ3C 3650 3650 445 0.00 - - - - - KOQ3P 3650 3650 148.5 0.00 - - - - -
KOQ3C 3700 3700 31 0.00 - - - 100.0 - KOQ3P 3700 3700 185 0.00 - - - - -
KOQ3C 3750 3750 21 0.00 - - - - - KOQ3P 3750 3750 225 0.00 - - - - -
KOQ3C 3800 3800 14 0.00 - - - - - KOQ3P 3800 3800 267.5 0.00 - - - - -
KOQ3C 3850 3850 9 0.00 - - - - - KOQ3P 3850 3850 312.5 0.00 - - - - -
KOQ3C 3900 3900 55 0.00 - - - 600.0 - KOQ3P 3900 3900 359 0.00 - - - - -
KOQ3C 3950 3950 3.5 0.00 - - - - - KOQ3P 3950 3950 407 0.00 - - - - -
KOQ3C 4000 4000 2 0.00 - - - 300.0 - KOQ3P 4000 4000 455.5 0.00 - - - - -
KOQ3C 4050 4050 1 0.00 - - - - - KOQ3P 4050 4050 504.5 0.00 - - - - -
KOQ3C 4100 4100 0.5 0.00 - - - - - KOQ3P 4100 4100 554 0.00 - - - - -
KOQ3C 4150 4150 0.5 0.00 - - - - - KOQ3P 4150 4150 604 0.00 - - - - -
KOQ3C 4200 4200 0.5 0.00 - - - - - KOQ3P 4200 4200 653.5 0.00 - - - - -
KOQ3C 4250 4250 0.5 0.00 - - - - - KOQ3P 4250 4250 703.5 0.00 - - - - -
KOQ3C 4300 4300 0.5 0.00 - - - - - KOQ3P 4300 4300 753.5 0.00 - - - - -
KOQ3C 4350 4350 0.5 0.00 - - - - - KOQ3P 4350 4350 803.5 0.00 - - - - -
KOQ3C 4400 4400 0.5 0.00 - - - - - KOQ3P 4400 4400 853.5 0.00 - - - - -
KOQ3C 4450 4450 0.5 0.00 - - - - - KOQ3P 4450 4450 903 0.00 - - - - -
KOQ3C 4500 4500 0.5 0.00 - - - 50.0 - KOQ3P 4500 4500 953 0.00 - - - - -
KOQ3C 4550 4550 0.5 0.00 - - - - - KOQ3P 4550 4550 1003 0.00 - - - - -
KOQ3C 4600 4600 0.5 0.00 - - - 250.0 - KOQ3P 4600 4600 1053 0.00 - - - - -
KOQ3C 4650 4650 0.5 0.00 - - - - - KOQ3P 4650 4650 1103 0.00 - - - - -
KOQ3C 4700 4700 0.5 0.00 - - - - - KOQ3P 4700 4700 1153 0.00 - - - - -
KOQ3C 4750 4750 0.5 0.00 - - - - - |KOQ3P 4750 4750 1203 0.00 - - - - -
Sep-23 (41d 7/10/23); CSize 25; KOU3 3504.00

KOU3C 2300 2300 1235 0.00 0.0 0 0 0 0|KOU3P 2300 2300 0.5 0.00 - - 0 - -
KOU3C 2350 2350 1185 0.00 - - - - - KOU3P 2350 2350 0.5 0.00 - - - - -
KOU3C 2400 2400 1135 0.00 - - - - - KOU3P 2400 2400 0.5 0.00 - - - - -
KOU3C 2450 2450 1085.5 0.00 - - - - - KOU3P 2450 2450 0.5 0.00 - - - - -
KOU3C 2500 2500 1035.5 0.00 - - - - - KOU3P 2500 2500 0.5 0.00 - - - - -
KOU3C 2550 2550 986 0.00 - - - - - KOU3P 2550 2550 0.5 0.00 - - - - -
KOU3C 2600 2600 936.5 0.00 - - - - - KOU3P 2600 2600 0.5 0.00 - - - - -
KOU3C 2650 2650 887 0.00 - - - - - KOU3P 2650 2650 1 0.00 - - - - -
KOU3C 2700 2700 837.5 0.00 - - - - - KOU3P 2700 2700 1.5 0.00 - - - - -
KOU3C 2750 2750 788.5 0.00 - - - - - KOU3P 2750 2750 2 0.00 - - - - -
KOU3C 2800 2800 739.5 0.00 - - - - - KOU3P 2800 2800 3 0.00 - - - - -
KOU3C 2850 2850 691.5 0.00 - - - - - KOU3P 2850 2850 5 0.00 - - - - -
KOU3C 2900 2900 644 0.00 - - - - - KOU3P 2900 2900 7 0.00 - - - - -
KOU3C 2950 2950 597 0.00 - - - - - KOU3P 2950 2950 10 0.00 - - - - -
KOU3C 3000 3000 551 0.00 - - - - - KOU3P 3000 3000 14 0.00 - - - - -
KOU3C 3050 3050 506 0.00 - - - - - KOU3P 3050 3050 19 0.00 - - - - -
KOU3C 3100 3100 463 0.00 - - - - - KOU3P 3100 3100 25.5 0.00 - - - - -
KOU3C 3150 3150 421 0.00 - - - - - KOU3P 3150 3150 33 0.00 - - - - -
KOU3C 3200 3200 380.5 0.00 - - - - - KOU3P 3200 3200 43 0.00 - - - 500 (100)
KOU3C 3250 3250 3425 0.00 - - - - - KOU3P 3250 3250 54.5 0.00 - - - - -
KOU3C 3300 3300 306.5 0.00 - - - - - KOU3P 3300 3300 68 0.00 - - - - -
KOU3C 3350 3350 2725 0.00 - - - - - KOU3P 3350 3350 84 0.00 - - - - -
KOU3C 3400 3400 2405 0.00 - - - - - KOU3P 3400 3400 102 0.00 - - - - -
KOU3C 3450 3450 2115 0.00 - - - - - KOU3P 3450 3450 123 0.00 - - - - -
KOU3C 3500 3500 184.5 0.00 - - - - - KOU3P 3500 3500 146 0.00 - - - - -
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KOU3C 3550 3550 160 0.00
KOU3C 3600 3600 138 0.00
KOU3C 3650 3650 1185 0.00
KOU3C 3700 3700 101 0.00
KOU3C 3750 3750 85.5 0.00
KOU3C 3800 3800 72 0.00
KOU3C 3850 3850 60 0.00
KOU3C 3900 3900 50 0.00
KOU3C 3950 3950 41.5 0.00
KOU3C 4000 4000 34 0.00
KOU3C 4050 4050 27.5 0.00
KOU3C 4100 4100 225 0.00
KOU3C 4150 4150 18 0.00
KOU3C 4200 4200 14.5 0.00
KOU3C 4250 4250 11.5 0.00
KOU3C 4300 4300 9.5 0.00
KOU3C 4350 4350 7.5 0.00
KOU3C 4400 4400 6 0.00
KOU3C 4450 4450 4.5 0.00
KOU3C 4500 4500 3.5 0.00
KOU3C 4550 4550 25 0.00
KOU3C 4600 4600 2 0.00
KOU3C 4650 4650 1.5 0.00
KOU3C 4700 4700 1.5 0.00
KOU3C 4750 4750 1 0.00
Oct-23 (72d 8/10/23); CSize 25; KOV3 3507.00
KOV3C 2300 2300 1236 0.00
KOV3C 2350 2350 1186.5 0.00
KOV3C 2400 2400 1137 0.00
KOV3C 2450 2450 1087.5 0.00
KOV3C 2500 2500 1038.5 0.00
KOV3C 2550 2550 989.5 0.00
KOV3C 2600 2600 941 0.00
KOV3C 2650 2650 8925 0.00
KOV3C 2700 2700 845 0.00
KOV3C 2750 2750 798 0.00
KOV3C 2800 2800 7515 0.00
KOV3C 2850 2850 705.5 0.00
KOV3C 2900 2900 661 0.00
KOV3C 2950 2950 617 0.00
KOV3C 3000 3000 5745 0.00
KOV3C 3050 3050 533 0.00
KOV3C 3100 3100 493 0.00
KOV3C 3150 3150 455 0.00
KOV3C 3200 3200 418 0.00
KOV3C 3250 3250 383 0.00
KOV3C 3300 3300 350 0.00
KOV3C 3350 3350 3185 0.00
KOV3C 3400 3400 289 0.00
KOV3C 3450 3450 261 0.00
KOV3C 3500 3500 235 0.00
KOV3C 3550 3550 211 0.00
KOV3C 3600 3600 189 0.00
KOV3C 3650 3650 168.5 0.00
KOV3C 3700 3700 150 0.00
KOV3C 3750 3750 133 0.00
KOV3C 3800 3800 117.5 0.00
KOV3C 3850 3850 103.5 0.00
KOV3C 3900 3900 91 0.00
KOV3C 3950 3950 79.5 0.00
KOV3C 4000 4000 69.5 0.00
KOV3C 4050 4050 60.5 0.00
KOV3C 4100 4100 52.5 0.00
KOV3C 4150 4150 455 0.00
KOV3C 4200 4200 39 0.00
KOV3C 4250 4250 33.5 0.00
KOV3C 4300 4300 29 0.00
KOV3C 4350 4350 24.5 0.00
KOV3C 4400 4400 21 0.00
KOV3C 4450 4450 18 0.00
KOV3C 4500 4500 15.5 0.00
KOV3C 4550 4550 13 0.00
KOV3C 4600 4600 1" 0.00
KOV3C 4650 4650 9.5 0.00
KOV3C 4700 4700 8 0.00
KOV3C 4750 4750 6.5 0.00
Nov-23 (101d 9/8/23); CSize 25; KOX3 3516.00
KOX3C 2300 2300 1239.5 0.00
KOX3C 2350 2350 1190.5 0.00
KOX3C 2400 2400 11415 0.00
KOX3C 2450 2450 1093 0.00
KOX3C 2500 2500 1045 0.00
KOX3C 2550 2550 997 0.00
KOX3C 2600 2600 950 0.00
KOX3C 2650 2650 903 0.00
KOX3C 2700 2700 856.5 0.00
KOX3C 2750 2750 811 0.00
KOX3C 2800 2800 766.5 0.00
KOX3C 2850 2850 723 0.00
KOX3C 2900 2900 680 0.00
KOX3C 2950 2950 6385 0.00
KOX3C 3000 3000 598 0.00
KOX3C 3050 3050 559 0.00
KOX3C 3100 3100 5215 0.00
KOX3C 3150 3150 485 0.00
KOX3C 3200 3200 450 0.00
KOX3C 3250 3250 417 0.00
KOX3C 3300 3300 385 0.00
KOX3C 3350 3350 355 0.00
KOX3C 3400 3400 326.5 0.00
KOX3C 3450 3450 299.5 0.00
KOX3C 3500 3500 274 0.00
KOX3C 3550 3550 250 0.00
KOX3C 3600 3600 228 0.00
KOX3C 3650 3650 207.5 0.00
KOX3C 3700 3700 188 0.00
KOX3C 3750 3750 170.5 0.00
KOX3C 3800 3800 154 0.00
KOX3C 3850 3850 1385 0.00
KOX3C 3900 3900 1245 0.00
KOX3C 3950 3950 112 0.00
KOX3C 4000 4000 100.5 0.00
KOX3C 4050 4050 89.5 0.00
KOX3C 4100 4100 80 0.00
KOX3C 4150 4150 71.5 0.00
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KOX3C 4200 4200 635 0.00 - - KOX3P 4200 4200 709 0.00 - - - -
KOX3C 4250 4250  56.5 0.00 - - KOX3P 4250 4250 751.5 0.00 - - - -
KOX3C 4300 4300 50 0.00 - - KOX3P 4300 4300 794.5 0.00 - - - -
KOX3C 4350 4350 44 0.00 - - KOX3P 4350 4350 838.5 0.00 - - - -
KOX3C 4400 4400 39 0.00 - - KOX3P 4400 4400 882.5 0.00 - - - -
KOX3C 4450 4450 345 0.00 - - KOX3P 4450 4450 927.5 0.00 - - - -
KOX3C 4500 4500  30.5 0.00 - - KOX3P 4500 4500 973 0.00 - - - -
KOX3C 4550 4550  26.5 0.00 - - KOX3P 4550 4550 1019 0.00 - - - -
KOX3C 4600 4600 235 0.00 - - KOX3P 4600 4600 1065.5 0.00 - - - -
KOX3C 4650 4650  20.5 0.00 - - KOX3P 4650 4650 1112 0.00 - - - -
KOX3C 4700 4700 18 0.00 - - KOX3P 4700 4700 1159 0.00 - - - -
KOX3C 4750 4750 155 0.00 - - KOX3P 4750 4750 1206.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.52 34.55 -0.09 Current 30.82 31.8 34.72 32.24 31
AUG 23 |pur 34.51 34.49 0.06 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 34.52 34.52 -0.01 1 month ago 35.92 32.13 29.58 32.86 35
CALL 35.03 35.02 0.03 3 months ago 34.96 38.56 42.84 39.78 44
SEP23  |putT 35.03 35.02 0.03 6 months ago 55.25 42.44 55 42.88 38
MEAN 35.03 35.02 0.03
CALL 34.52 34.55 -0.09
oCT23  [put 34.51 34.49 0.06
MEAN 34.52 34.52 -0.01

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




