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KENANGA FUTURES SDN BHD Company No. 353603-X
Daily Preview

November 9, 2022
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
NOV 22 4,254 -6 4,230 4,260 4,190 197 1,503 DEC 22 75.03 -1.30 76.54 76.88 74.85 46,335 106,219
DEC 22 4,280 -63 4,360 4,360 4,262 3,069 14,705 JAN 23 72.68 -1.22 7414 74.25 72.51 33,307 97,473
JAN 23 4,361 -72 4,433 4,458 4,350 19,799 47,736 MAR 23 70.74 -1.15 72.10 72.20 70.54 22,827 88,936
FEB 23 4,395 -81 4,478 4,500 4,394 10,562 24,720 MAY 23 69.07 -1.12 70.34 70.44 68.84 11,621 58,058
MAR 23 4,395 -79 4,466 4,499 4,393 7,553 28,370 JUL 23 67.57 -1.11 68.79 68.90 67.34 7,976 53,417
APR 23 4,374 -73 4,441 4,455 4,372 7,931 18,992 AUG 23 66.42 -1.10 67.56 67.59 66.22 1,627 6,780
MAY 23 4,334 -73 4,392 4,424 4,341 7,104 21,268 SEP 23 65.41 -1.08 66.53 66.55 65.23 1,540 5,745
JUN 23 4,289 -73 4,374 4,377 4,300 3,832 14,129 OCT 23 64.50 -1.06 65.84 65.84 64.39 478 5,259
JUL 23 4,258 -63 4,327 4,340 4,257 2,603 10,856 DEC 23 63.90 -1.05 64.59 64.85 63.74 1,632 20,011
AUG 23 4,228 -69 4,256 4,284 4,228 618 3,981 JAN 24 63.43 -1.04 63.47 63.47 63.47 19 500
SEP 23 4,207 -63 4,250 4,250 4,206 275 5,168 MAR 24 62.84 -1.02 - - - 1 367
OCT 23 4,187 -63 4,228 4,247 4,228 38 666 MAY 24 62.39 -1.02 - - - 2 344
NOV 23 4,175 -40 4,230 4,240 4,180 208 5,357 JUL 24 62.03 -1.03 - - - 2 386
JAN 24 4,140 -36 4,170 4,170 4,170 31 1,043 AUG 24 61.38 -1.05 - - - - 115
MAR 24 4,027 -36 415 SEP 24 60.81 -1.05 - - - - 186
MAY 24 3,977 -36 72
JUL 24 3,977 -36 Source : Bloomberg
SEP 24 3,977 -36
NOV 24 3,977 -36
JAN 25 3,977 -36
MAR 25 3,977 -36
MAY 25 3,977 -36
JUL 25 3,977 -36
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Jan-23 (1d 11/10/22); CSize 25; KOF3 4399.00
KOF3C 3200 3200 1161 0.00 - - - - - KOF3P 3200 3200 0.5 0.00 - - - - -
KOF3C 3250 3250 111 0.00 - - - - - KOF3P 3250 3250 0.5 0.00 - - - - -
KOF3C 3300 3300 1061 0.00 - - - - - KOF3P 3300 3300 0.5 0.00 - - - - -
KOF3C 3350 3350 1011 0.00 - - - - - KOF3P 3350 3350 0.5 0.00 - - - - -
KOF3C 3400 3400 961 0.00 - - - - - KOF3P 3400 3400 0.5 0.00 - - - 50 -
KOF3C 3450 3450 911 0.00 - - - - - KOF3P 3450 3450 0.5 0.00 - - - - -
KOF3C 3500 3500 861 0.00 - - - - - KOF3P 3500 3500 0.5 0.00 - - - - -
KOF3C 3550 3550 811 0.00 - - - - - KOF3P 3550 3550 0.5 0.00 - - - - -
KOF3C 3600 3600 761 0.00 - - - - - KOF3P 3600 3600 0.5 0.00 - - - - -
KOF3C 3650 3650 71 0.00 - - - - - KOF3P 3650 3650 0.5 0.00 - - - - -
KOF3C 3700 3700 661 0.00 - - - - - KOF3P 3700 3700 0.5 0.00 - - - - -
KOF3C 3750 3750 611 0.00 - - - - - KOF3P 3750 3750 0.5 0.00 - - - - -
KOF3C 3800 3800 561 0.00 - - - - - KOF3P 3800 3800 0.5 0.00 - - - - -
KOF3C 3850 3850 511 0.00 - - - - - KOF3P 3850 3850 0.5 0.00 - - - - -
KOF3C 3900 3900 461 0.00 - - - - - KOF3P 3900 3900 0.5 0.00 - - - - -
KOF3C 3950 3950 411 0.00 - - - - - KOF3P 3950 3950 0.5 0.00 - - - - -
KOF3C 4000 4000 361 0.00 - - - - - KOF3P 4000 4000 0.5 0.00 - - - - -
KOF3C 4050 4050 311.5 0.00 - - - - - KOF3P 4050 4050 0.5 0.00 - - - - -
KOF3C 4100 4100 262 0.00 - - - 400.0 - KOF3P 4100 4100 1.5 0.00 - - - - -
KOF3C 4150 4150 2145 0.00 - - - - - KOF3P 4150 4150 3.5 0.00 - - - - -
KOF3C 4200 4200 168.5 0.00 - - - - - KOF3P 4200 4200 7.5 0.00 - - - - -
KOF3C 4250 4250 127 0.00 - - - - - KOF3P 4250 4250 16 0.00 - - - - -
KOF3C 4300 4300 90.5 0.00 - - - - - KOF3P 4300 4300 295 0.00 - - - - -
KOF3C 4350 4350 60.5 0.00 - - - - - KOF3P 4350 4350 49.5 0.00 - - - - -
KOF3C 4400 4400 38 0.00 - - - - - |KOF3P 4400 4400 77 0.00 - - - - -
KOF3C 4450 4450 22 0.00 - - - - - |KOF3P 4450 4450 111 0.00 - - - - -
KOF3C 4500 4500 12 0.00 - - - - - |KOF3P 4500 4500 151 0.00 - - - - -
KOF3C 4550 4550 6 0.00 - - - - - |KOF3P 4550 4550 195 0.00 - - - - -
KOF3C 4600 4600 25 0.00 - - - - - |KOF3P 4600 4600 2415 0.00 - - - - -
KOF3C 4650 4650 1 0.00 - - - - - |KOF3P 4650 4650 290 0.00 - - - -
KOF3C 4700 4700 0.5 0.00 - - - - - |KOF3P 4700 4700 339.5 0.00 - - - -
KOF3C 4750 4750 0.5 0.00 - - - - - |KOF3P 4750 4750 389 0.00 - - - -
KOF3C 4800 4800 0.5 0.00 - - - - - |KOF3P 4800 4800 439 0.00 - - - -
KOF3C 4850 4850 0.5 0.00 - - - - - |KOF3P 4850 4850 489 0.00 - - - -
KOF3C 4900 4900 0.5 0.00 - - - - - |KOF3P 4900 4900 539 0.00 - - - -
KOF3C 4950 4950 0.5 0.00 - - - - - |KOF3P 4950 4950 589 0.00 - - - -
KOF3C 5000 5000 0.5 0.00 - - - - - |KOF3P 5000 5000 639 0.00 - - - -
KOF3C 5050 5050 0.5 0.00 - - - - - |KOF3P 5050 5050 689 0.00 - - - -
KOF3C 5100 5100 0.5 0.00 - - - - - |KOF3P 5100 5100 739 0.00 - - - -
KOF3C 5150 5150 0.5 0.00 - - - - - |KOF3P 5150 5150 789 0.00 - - - -
KOF3C 5200 5200 0.5 0.00 - - - - - |KOF3P 5200 5200 839 0.00 - - - -
KOF3C 5250 5250 0.5 0.00 - - - - - |KOF3P 5250 5250 889 0.00 - - - -
KOF3C 5300 5300 0.5 0.00 - - - - - |KOF3P 5300 5300 939 0.00 - - - -
KOF3C 5350 5350 0.5 0.00 - - - - - |KOF3P 5350 5350 989 0.00 - - - -
KOF3C 5400 5400 0.5 0.00 - - - - - |KOF3P 5400 5400 1039 0.00 - - - -
KOF3C 5450 5450 0.5 0.00 - - - - - |KOF3P 5450 5450 1089 0.00 - - - -
KOF3C 5500 5500 0.5 0.00 - - - - - |KOF3P 5500 5500 1139 0.00 - - - -
KOF3C 5550 5550 0.5 0.00 - - - - - |KOF3P 5550 5550 1189 0.00 - - - -
KOF3C 5600 5600 0.5 0.00 - - - - - |KOF3P 5600 5600 1239 0.00 - - - -
KOF3C 5650 5650 0.5 0.00 - - - - - |KOF3P 5650 5650 1289 0.00 - - - -
Feb-23 (30d 12/9/22); CSize 25; KOG3 4431.00
KOG3C 3250 3250 1144 0.00 0.0 0 0 0 0|KOG3P 3250 3250 1.5 0.00 - - 0 -
KOG3C 3300 3300 1094.5 0.00 - - - - - |KOG3P 3300 3300 2 0.00 - - - -
KOG3C 3350 3350 1045.5 0.00 - - - - - |KOG3P 3350 3350 3 0.00 - - - -
KOG3C 3400 3400 996.5 0.00 - - - - - |KOG3P 3400 3400 4 0.00 - - - -
KOG3C 3450 3450 948 0.00 - - - - - |KOG3P 3450 3450 5.5 0.00 - - - -
KOG3C 3500 3500 900 0.00 - - - - - |KOG3P 3500 3500 7 0.00 - - - 200
KOG3C 3550 3550 852.5 0.00 - - - - - |KOG3P 3550 3550 9.5 0.00 - - - -
KOG3C 3600 3600 805.5 0.00 - - - - - |KOG3P 3600 3600 125 0.00 - - - -
KOG3C 3650 3650 759.5 0.00 - - - - - |KOG3P 3650 3650 16 0.00 - - - -
KOG3C 3700 3700 714 0.00 - - - - - |KOG3P 3700 3700 20.5 0.00 - - - 100
KOG3C 3750 3750 669.5 0.00 - - - - - |KOG3P 3750 3750 26 0.00 - - - -
KOG3C 3800 3800 626 0.00 - - - - - |KOG3P 3800 3800 32 0.00 - - - -
KOG3C 3850 3850 583.5 0.00 - - - - - |KOG3P 3850 3850 40 0.00 - - - 150
KOG3C 3900 3900 5425 0.00 - - - - - |KOG3P 3900 3900 48.5 0.00 - - - -
KOG3C 3950 3950 502.5 0.00 - - - - - |KOG3P 3950 3950 58.5 0.00 - - - -
KOG3C 4000 4000 464.5 0.00 - - - - - |KOG3P 4000 4000 70.5 0.00 - - - 100
KOG3C 4050 4050 427.5 0.00 - - - - - |KOG3P 4050 4050 83.5 0.00 - - - -
KOG3C 4100 4100 392.5 0.00 - - - - - |KOG3P 4100 4100 98.5 0.00 - - - -
KOG3C 4150 4150 359.5 0.00 - - - - - |KOG3P 4150 4150 115 0.00 - - - -
KOG3C 4200 4200 327.5 0.00 - - - - - |KOG3P 4200 4200 133 0.00 - - - -
KOG3C 4250 4250 298 0.00 - - - - - |KOG3P 4250 4250 153 0.00 - - - -
KOG3C 4300 4300 270 0.00 - - - - - |KOG3P 4300 4300 175 0.00 - - - -
KOG3C 4350 4350 243.5 0.00 - - - - - |KOG3P 4350 4350 199 0.00 - - - -
KOG3C 4400 4400 2195 0.00 - - - - - |KOG3P 4400 4400 2245 0.00 - - - -
KOG3C 4450 4450 196.5 0.00 - - - - - |KOG3P 4450 4450 2515 0.00 - - - -
KOG3C 4500 4500 176 0.00 - - - - - |KOG3P 4500 4500 280.5 0.00 - - - 100
KOG3C 4550 4550 156.5 0.00 - - - - - |KOG3P 4550 4550 311 0.00 - - - -
KOG3C 4600 4600 139 0.00 - - - - - |KOG3P 4600 4600 343.5 0.00 - - - -
KOG3C 4650 4650 123 0.00 - - - - - |KOG3P 4650 4650 3775 0.00 - - - -
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KOG3C 4750 4750 95.5 0.00
KOGS3C 4800 4800 83.5 0.00
KOG3C 4850 4850 73 0.00
KOG3C 4900 4900 63.5 0.00
KOG3C 4950 4950 55 0.00
KOG3C 5000 5000 47.5 0.00
KOG3C 5050 5050 al 0.00
KOG3C 5100 5100 35.5 0.00
KOG3C 5150 5150 30.5 0.00
KOG3C 5200 5200 26 0.00
KOG3C 5250 5250 22 0.00
KOG3C 5300 5300 19 0.00
KOG3C 5350 5350 16 0.00
KOG3C 5400 5400 13.5 0.00
KOG3C 5450 5450 1.5 0.00
KOG3C 5500 5500 9.5 0.00
KOG3C 5550 5550 8 0.00
KOG3C 5600 5600 6.5 0.00
KOG3C 5650 5650 55 0.00
KOG3C 5700 5700 4.5 0.00
Mar-23 (62d 1/10/23); CSize 25; KOH3 4424.00

KOH3C 3200 3200 1199 0.00
KOH3C 3250 3250 1152 0.00
KOH3C 3300 3300 1105 0.00
KOH3C 3350 3350 1059 0.00
KOH3C 3400 3400 1013 0.00
KOH3C 3450 3450 968 0.00
KOH3C 3500 3500 923.5 0.00
KOH3C 3550 3550 880 0.00
KOH3C 3600 3600 837.5 0.00
KOH3C 3650 3650 795.5 0.00
KOH3C 3700 3700 755 0.00
KOH3C 3750 3750 715 0.00
KOH3C 3800 3800 676.5 0.00
KOH3C 3850 3850 638.5 0.00
KOH3C 3900 3900 602.5 0.00
KOH3C 3950 3950 567 0.00
KOH3C 4000 4000 533 0.00
KOH3C 4050 4050 500.5 0.00
KOH3C 4100 4100 469 0.00
KOH3C 4150 4150 439 0.00
KOH3C 4200 4200 410 0.00
KOH3C 4250 4250 382.5 0.00
KOH3C 4300 4300 356.5 0.00
KOH3C 4350 4350 331.5 0.00
KOH3C 4400 4400 308 0.00
KOH3C 4450 4450 285.5 0.00
KOH3C 4500 4500 264.5 0.00
KOH3C 4550 4550 2445 0.00
KOH3C 4600 4600 2255 0.00
KOH3C 4650 4650 208 0.00
KOH3C 4700 4700 191.5 0.00
KOH3C 4750 4750 176 0.00
KOH3C 4800 4800 161.5 0.00
KOH3C 4850 4850 148.5 0.00
KOH3C 4900 4900 136 0.00
KOH3C 4950 4950 124 0.00
KOH3C 5000 5000 113.5 0.00
KOH3C 5050 5050 103.5 0.00
KOH3C 5100 5100 94.5 0.00
KOH3C 5150 5150 86 0.00
KOH3C 5200 5200 78 0.00
KOH3C 5250 5250 7 0.00
KOH3C 5300 5300 64 0.00
KOH3C 5350 5350 58 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 (93d 2/10/23); CSize 25; KOJ3 4409.00

KOJ3C 3200 3200 1192 0.00
KOJ3C 3250 3250 1147.5 0.00
KOJ3C 3300 3300 1103 0.00
KOJ3C 3350 3350 1059.5 0.00
KOJ3C 3400 3400 1017 0.00
KOJ3C 3450 3450 975 0.00
KOJ3C 3500 3500 933.5 0.00
KOJ3C 3550 3550 893.5 0.00
KOJ3C 3600 3600 854 0.00
KOJ3C 3650 3650 815.5 0.00
KOJ3C 3700 3700 778 0.00
KOJ3C 3750 3750 741 0.00
KOJ3C 3800 3800 705.5 0.00
KOJ3C 3850 3850 671 0.00
KOJ3C 3900 3900 637.5 0.00
KOJ3C 3950 3950 605.5 0.00
KOJ3C 4000 4000 574 0.00
KOJ3C 4050 4050 544 0.00
KOJ3C 4100 4100 514.5 0.00
KOJ3C 4150 4150 486.5 0.00
KOJ3C 4200 4200 459.5 0.00
KOJ3C 4250 4250 434 0.00
KOJ3C 4300 4300 409 0.00
KOJ3C 4350 4350 385.5 0.00
KOJ3C 4400 4400 362.5 0.00
KOJ3C 4450 4450 341 0.00
KOJ3C 4500 4500 320.5 0.00
KOJ3C 4550 4550 301 0.00
KOJ3C 4600 4600 282 0.00
KOJ3C 4650 4650 264.5 0.00
KOJ3C 4700 4700 2475 0.00
KOJ3C 4750 4750 231.5 0.00
KOJ3C 4800 4800 216.5 0.00
KOJ3C 4850 4850 202.5 0.00
KOJ3C 4900 4900 189 0.00
KOJ3C 4950 4950 176 0.00
KOJ3C 5000 5000 164 0.00
KOJ3C 5050 5050 153 0.00
KOJ3C 5100 5100 142.5 0.00
KOJ3C 5150 5150 132.5 0.00
KOJ3C 5200 5200 128 0.00
KOJ3C 5250 5250 114.5 0.00
KOJ3C 5300 5300 106 0.00

KOJ3C 5350 5350 98.5 0.00
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KOJ3C 5400 5400 91.5 0.00 - - - KOJ3P 5400 5400 1110 0.00 - - - -
KOJ3C 5450 5450 84.5 0.00 - - - KOJ3P 5450 5450 1152.5 0.00 - - - -
KOJ3C 5500 5500 78.5 0.00 - - - KOJ3P 5500 5500 1196 0.00 - - - -
KOJ3C 5550 5550 725 0.00 - - - KOJ3P 5550 5550 1240 0.00 - - - -
KOJ3C 5600 5600 67 0.00 - - - KOJ3P 5600 5600 1284 0.00 - - - -
KOJ3C 5650 5650 62 0.00 - - - KOJ3P 5650 5650 1328.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG 10Days 20Days | 30Days | 60Days | 90Days
CALL 43.55 43.32 0.53 Current 35.95 38.57 34.99 32.35 31
JAN 23 PUT 43.56 43.32 0.55 1 week ago 23.36 30.65 29.81 29.65 34
MEAN 43.56 43.32 0.54 1 month ago 22.53 25.28 30.08 35.85 37
CALL 43.55 43.32 0.53 3 months ago 51.28 41.13 37.88 39.28 43
FEB 23 PUT 43.56 43.32 0.55 6 ago 49.22 57.86 49.2 37.67 33
MEAN 43.56 43.32 0.54
CALL 42.89 42.55 0.80
MAR 23 PUT 42.89 42.52 0.87
MEAN 42.89 42.54 0.83
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