Kenanga

KENANGA FUTURES SDN BHD Company No. 353603-X

Underlying instrument - FCPO
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Daily Preview
June 14, 2024

Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,934 -28 3,970 4,000 3,945 7 2,535 JUL 24 43.86 0.07 43.94 43.86 43.68 73,222 151,015
JUL 24 3,934 -28 3,967 3,996 3,931 5,937 16,761 AUG 24 44.08 0.08 44.14 44.08 43.91 24,442 82,776
AUG 24 3,936 -27 3,972 3,999 3,932 24,793 53,329 SEP 24 4412 0.11 44.15 4412 43.96 11,676 47,470
SEP 24 3,932 -29 3,968 3,996 3,930 14,658 48,615 OCT 24 44.01 0.12 44.09 44.01 43.87 5,708 33,220
OCT 24 3,929 -29 3,967 3,989 3,923 7,616 21,312 DEC 24 44.16 0.11 44.18 44.16 44.00 51,461 174,214
NOV 24 3,931 -28 3,967 3,987 3,925 5425 17,687 JAN 25 44.28 0.07 4423 44.22 44.13 9,900 30,335
DEC 24 3,940 -29 3,976 3,994 3,936 4,993 15,591 MAR 25 44.42 0.02 44.48 4427 4427 4,036 25,761
JAN 25 3,966 -27 3,998 4,015 3,960 2477 13,712 MAY 25 44.56 -0.03 44.64 44.64 44.21 2,219 8,936
FEB 25 3,990 -26 4,031 4,031 3,985 607 6,144 JUL 25 44.67 -0.08 44.81 44.81 44.40 726 4,707
MAR 25 4,004 -16 4,029 4,040 3,995 628 12,894 AUG 25 44.48 -0.12 44.30 44.50 44.30 59 1,379
APR 25 4,000 -18 4,040 4,040 3,988 355 3,908 SEP 25 44.21 -0.13 44.00 44.20 44.00 34 870
MAY 25 3,992 -22 4,019 4,019 3,977 282 3,821 OCT 25 43.87 -0.13 43.90 - - 25 1,017
JUL 25 3,962 -22 3,966 3,966 3,958 58 1,857 DEC 25 43.80 -0.11 43.78 - - 42 4,210
SEP 25 3,940 -22 3,941 3,941 3,941 1 372 JAN 26 43.81 -0.11 - - - - 11
NOV 25 3,928 -22 1 143 MAR 26 43.83 -0.11 - - - - 12
JAN 26 3,928 -22

MAR 26 3,928 -22 Source : Bloomberg

MAY 26 3,928 -22

JUL 26 3,928 -22

SEP 26 3,928 -22

NOV 26 3,928 -22

JAN 27 3,928 -22

MAR 27 3,928 -22

MAY 27 3,928 -22

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-24 (26d 7/10/24); CSize 25; KOU4 3939.00

KOU4C 2750 2750 1179 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1129.5 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1079.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1029.5 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 979.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 930 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 880 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 830 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 780 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 730.5 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 680.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 631 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 581 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 532 0.00 - - - - - KOU4P 3400 3400 1 0.00 - - - - -
KOU4C 3450 3450 483 0.00 - - - - - KOU4P 3450 3450 2 0.00 - - - - -
KOU4C 3500 3500 4345 0.00 - - - - - KOU4P 3500 3500 35 0.00 - - - - -
KOU4C 3550 3550 387 0.00 - - - - - KOU4P 3550 3550 6 0.00 - - - - -
KOU4C 3600 3600 341 0.00 - - - - - KOU4P 3600 3600 10 0.00 - - - - -
KOU4C 3650 3650 297 0.00 - - - - - KOU4P 3650 3650 15.5 0.00 - - - - -
KOU4C 3700 3700 255 0.00 - - - - - KOU4P 3700 3700 235 0.00 - - - - -
KOU4C 3750 3750 2155 0.00 - - - - - KOU4P 3750 3750 34 0.00 - - - - -
KOU4C 3800 3800 179.5 0.00 - - - - - KOU4P 3800 3800 48 0.00 - - - 100 -
KOU4C 3850 3850 147 0.00 - - - - - KOU4P 3850 3850 65.5 0.00 - - - - -
KOU4C 3900 3900 1185 0.00 - - - - - KOU4P 3900 3900 86.5 0.00 - - - - -
KOU4C 3950 3950 93.5 0.00 - - - - - KOU4P 3950 3950 111.5 0.00 - - - - -
KOU4C 4000 4000 725 0.00 - - - - - KOU4P 4000 4000 140.5 0.00 - - - - -
KOU4C 4050 4050 55.5 0.00 - - - 100.0 - KOU4P 4050 4050 173 0.00 - - - - -
KOU4C 4100 4100 41 0.00 - - - 200.0 - KOU4P 4100 4100 209 0.00 - - - - -
KOU4C 4150 4150 30 0.00 - - - - - KOU4P 4150 4150 247.5 0.00 - - - - -
KOU4C 4200 4200 215 0.00 - - - 50.0 - KOU4P 4200 4200 289 0.00 - - - - -
KOU4C 4250 4250 15 0.00 - - - - - KOU4P 4250 4250 332.5 0.00 - - - - -
KOU4C 4300 4300 10.5 0.00 - - - - - KOU4P 4300 4300 377.5 0.00 - - - - -
KOU4C 4350 4350 7 0.00 - - - - - KOU4P 4350 4350 424 0.00 - - - - -
KOU4C 4400 4400 45 0.00 - - - - - KOU4P 4400 4400 471.5 0.00 - - - - -
KOU4C 4450 4450 3 0.00 - - - - - KOUA4P 4450 4450 520 0.00 - - - - -
KOU4C 4500 4500 2 0.00 - - - - - KOU4P 4500 4500 568.5 0.00 - - - - -
KOU4C 4550 4550 1 0.00 - - - - - KOU4P 4550 4550 618 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 667 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 77 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 766.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 816 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 866 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 916 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 965.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1015.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1065.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1115.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1165.5 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1215 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1265 0.00 - - - - -
Oct-24 (56d 8/9/24); CSize 25; KOV4 3932.00

KOV4C 2700 2700 1223 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1173 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1123.5 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1073.5 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1024 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 974 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 9245 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 875 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 8255 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 776 0.00 - - - - - KOV4P 3150 3150 1 0.00 - - - - -
KOV4C 3200 3200 727 0.00 - - - - - KOV4P 3200 3200 1.5 0.00 - - - - -
KOV4C 3250 3250 678 0.00 - - - - - KOV4P 3250 3250 25 0.00 - - - - -
KOV4C 3300 3300 630 0.00 - - - - - KOV4P 3300 3300 4 0.00 - - - - -
KOV4C 3350 3350 582 0.00 - - - - - KOV4P 3350 3350 6 0.00 - - - - -
KOV4C 3400 3400 535.5 0.00 - - - - - KOV4P 3400 3400 9 0.00 - - - - -
KOVA4C 3450 3450 489.5 0.00 - - - - - KOV4P 3450 3450 13 0.00 - - - - -
KOV4C 3500 3500 445 0.00 - - - - - KOV4P 3500 3500 18 0.00 - - - - -
KOV4C 3550 3550 401.5 0.00 - - - - - KOV4P 3550 3550 245 0.00 - - - - -
KOV4C 3600 3600 360.5 0.00 - - - - - KOV4P 3600 3600 33 0.00 - - - - -
KOV4C 3650 3650 321 0.00 - - - - - KOV4P 3650 3650 435 0.00 - - - - -
KOV4C 3700 3700 2835 0.00 - - - - - KOV4P 3700 3700 56 0.00 - - - - -
KOV4C 3750 3750 249 0.00 - - - - - KOV4P 3750 3750 7 0.00 - - - - -
KOV4C 3800 3800 216.5 0.00 - - - - - KOV4P 3800 3800 88.5 0.00 - - - - -
KOV4C 3850 3850 187 0.00 - - - - - KOV4P 3850 3850 108.5 0.00 - - - - -
KOV4C 3900 3900 160 0.00 - - - - - KOV4P 3900 3900 131.5 0.00 - - - - -
KOV4C 3950 3950 136 0.00 - - - - - KOV4P 3950 3950 157 0.00 - - - - -
KOV4C 4000 4000 1145 0.00 - - - - - KOV4P 4000 4000 185 0.00 - - - - -
KOV4C 4050 4050 95.5 0.00 - - - - - KOV4P 4050 4050 216 0.00 - - - - -
KOV4C 4100 4100 79 0.00 - - - - - KOV4P 4100 4100 249.5 0.00 - - - - -




KOV4P 4150
KOV4P 4200
KOV4P 4250
KOV4P 4300
KOV4P 4350
KOV4P 4400
KOVA4P 4450
KOV4P 4500
KOV4P 4550
KOV4P 4600
KOVA4P 4650
KOV4P 4700
KOV4P 4750
KOV4P 4800
KOV4P 4850
KOV4P 4900
KOV4P 4950
KOV4P 5000
KOV4P 5050
KOV4P 5100
KOV4P 5150

4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150

285
322.5
362
403
446
490
535
581
627.5
675
723
771.5
820
869
918
967.5
1017
1066.5
1116
1165.5
1215

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

KOX4P 2750
KOX4P 2800
KOX4P 2850
KOX4P 2900
KOX4P 2950
KOX4P 3000
KOX4P 3050
KOX4P 3100
KOX4P 3150
KOX4P 3200
KOX4P 3250
KOX4P 3300
KOX4P 3350
KOX4P 3400
KOX4P 3450
KOX4P 3500
KOX4P 3550
KOX4P 3600
KOX4P 3650
KOX4P 3700
KOX4P 3750
KOX4P 3800
KOX4P 3850
KOX4P 3900
KOX4P 3950
KOX4P 4000
KOX4P 4050
KOX4P 4100
KOX4P 4150
KOX4P 4200
KOX4P 4250
KOX4P 4300
KOX4P 4350
KOX4P 4400
KOX4P 4450
KOX4P 4500
KOX4P 4550
KOX4P 4600
KOX4P 4650
KOX4P 4700
KOX4P 4750
KOX4P 4800
KOX4P 4850
KOX4P 4900
KOX4P 4950
KOX4P 5000
KOX4P 5050
KOX4P 5100
KOX4P 5150
KOX4P 5200

2750
2800
2850
2900
2950
3000
3050
3100
3150
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

0.5
0.5
0.5
0.5

1.5

4.5
6.5

125
16.5
22
28.5
36
45.5
57

70

85

102
121
142.5
166
192
219.5
249.5
281.5
315
351
388
426.5
467
508.5
551
594.5
639
684
730
776.5
824
871.5
919
967.5
1016
1064.5
1113.5
1162.5
1211.5
1260.5

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

KOV4C 4150 4150 65 0.00
KOV4C 4200 4200 53 0.00
KOV4C 4250 4250 42.5 0.00
KOV4C 4300 4300 34 0.00
KOV4C 4350 4350 27 0.00
KOV4C 4400 4400 21 0.00
KOV4C 4450 4450 16.5 0.00
KOV4C 4500 4500 13 0.00
KOV4C 4550 4550 10 0.00
KOV4C 4600 4600 7.5 0.00
KOV4C 4650 4650 55 0.00
KOV4C 4700 4700 4 0.00
KOV4C 4750 4750 3 0.00
KOV4C 4800 4800 25 0.00
KOV4C 4850 4850 1.5 0.00
KOV4C 4900 4900 1.5 0.00
KOV4C 4950 4950 1 0.00
KOV4C 5000 5000 0.5 0.00
KOV4C 5050 5050 0.5 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (88d 9/10/24); CSize 25; KOX4 3930.00
KOX4C 2750 2750 1172 0.00
KOX4C 2800 2800 1122.5 0.00
KOX4C 2850 2850 1073 0.00
KOX4C 2900 2900 1023.5 0.00
KOX4C 2950 2950 9745 0.00
KOX4C 3000 3000 925 0.00
KOX4C 3050 3050 876.5 0.00
KOX4C 3100 3100 827.5 0.00
KOX4C 3150 3150 779.5 0.00
KOX4C 3200 3200 732 0.00
KOX4C 3250 3250 684.5 0.00
KOX4C 3300 3300 638.5 0.00
KOX4C 3350 3350 593 0.00
KOX4C 3400 3400 548.5 0.00
KOX4C 3450 3450 505.5 0.00
KOX4C 3500 3500 464 0.00
KOX4C 3550 3550 424 0.00
KOX4C 3600 3600 385.5 0.00
KOX4C 3650 3650 349 0.00
KOX4C 3700 3700 314 0.00
KOX4C 3750 3750 2815 0.00
KOX4C 3800 3800 251 0.00
KOX4C 3850 3850 223 0.00
KOX4C 3900 3900 197 0.00
KOX4C 3950 3950 173 0.00
KOX4C 4000 4000 151 0.00
KOX4C 4050 4050 131.5 0.00
KOX4C 4100 4100 1135 0.00
KOX4C 4150 4150 98 0.00
KOX4C 4200 4200 84 0.00
KOX4C 4250 4250 7.5 0.00
KOX4C 4300 4300 60.5 0.00
KOX4C 4350 4350 51 0.00
KOX4C 4400 4400 43 0.00
KOX4C 4450 4450 36 0.00
KOX4C 4500 4500 30 0.00
KOX4C 4550 4550 24.5 0.00
KOX4C 4600 4600 20.5 0.00
KOX4C 4650 4650 16.5 0.00
KOX4C 4700 4700 13.5 0.00
KOX4C 4750 4750 1" 0.00
KOX4C 4800 4800 9 0.00
KOX4C 4850 4850 7.5 0.00
KOX4C 4900 4900 6 0.00
KOX4C 4950 4950 4.5 0.00
KOX4C 5000 5000 3.5 0.00
KOX4C 5050 5050 3 0.00
KOX4C 5100 5100 25 0.00
KOX4C 5150 5150 2 0.00
KOX4C 5200 5200 15 0.00
Dec-24 (118d 10/10/24); CSize 25; KOZ4 3947.00
KOZ4C 2700 2700 1227.5 0.00
KOZ4C 2750 2750 1178 0.00
KOZ4C 2800 2800 1129 0.00
KOZ4C 2850 2850 1080 0.00
KOZ4C 2900 2900 1031 0.00
KOZ4C 2950 2950 982 0.00
KOZ4C 3000 3000 9335 0.00
KOZ4C 3050 3050 885.5 0.00
KOZ4C 3100 3100 838 0.00
KOZ4C 3150 3150 790.5 0.00
KOZ4C 3200 3200 744 0.00
KOZ4C 3250 3250 698.5 0.00
KOZ4C 3300 3300 653.5 0.00
KOZ4C 3350 3350 609.5 0.00
KOZ4C 3400 3400 567 0.00
KOZ4C 3450 3450 525.5 0.00
KOZ4C 3500 3500 485.5 0.00
KOZ4C 3550 3550 447 0.00
KOZ4C 3600 3600 410 0.00
KOZ4C 3650 3650 375 0.00
KOZ4C 3700 3700 3415 0.00
KOZ4C 3750 3750 310 0.00
KOZ4C 3800 3800 280 0.00
KOZ4C 3850 3850 252.5 0.00
KOZ4C 3900 3900 226.5 0.00
KOZ4C 3950 3950 202.5 0.00
KOZ4C 4000 4000 180.5 0.00
KOZ4C 4050 4050 160 0.00
KOZ4C 4100 4100 1415 0.00
KOZ4C 4150 4150 124.5 0.00
KOZ4C 4200 4200 109.5 0.00
KOZ4C 4250 4250 95.5 0.00
KOZ4C 4300 4300 83.5 0.00
KOZ4C 4350 4350 72.5 0.00
KOZ4C 4400 4400 62.5 0.00
KOZ4C 4450 4450 54 0.00
KOZ4C 4500 4500 46.5 0.00
KOZ4C 4550 4550 39.5 0.00
KOZ4C 4600 4600 34 0.00
KOZ4C 4650 4650 29 0.00
KOZ4C 4700 4700 24.5 0.00
KOZ4C 4750 4750 20.5 0.00
KOZ4C 4800 4800 17.5 0.00
KOZ4C 4850 4850 14.5 0.00
KOZ4C 4900 4900 125 0.00
KOZ4C 4950 4950 10.5 0.00
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KOZ4C 5000 5000 5 0.00 - - - KOZ4P 5000 5000 10575 0.00 - - - -
KOZ4C 5050 5050 7 0.00 - - - KOZ4P 5050 5050 11055 0.00 - - - -
KOZ4C 5100 5100 6 0.00 - - - KOZ4P 5100 5100 1154 0.00 - - - -
KOZ4C 5150 5150 5 0.00 - - - KOZ4P 5150 5150 12025 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days | 20Days | 30Days | 60Days | 90Days
CALL 23.66 23.67 -0.04 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.69 23.67 0.08 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.68 23.67 0.02 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.98 23.97 0.04 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.98 23.97 0.04 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.98 23.97 0.04
CALL 23.66 23.67 -0.04
OCT24  |putr 23.69 23.67 0.08
MEAN 23.68 23.67 0.02
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