FBMKLCI FUTURES - OPTION
DAILY PREVIEW
November 9, 2022

KENANGA FUTURES SDN BHD company No. 353603-x

Underlying Instrument - FKLI

Cont Sett Change Open High Low Volm Open Int
NOV 22 1,440.5 (4.0) 1,445.0 1,454.5 1,434.5 7,812 32,328
DEC 22 14415 (3.0) 1,446.0 1,454.5 1,435.5 80 491
MAR 23 1,434.0 (3.5) 1,443.0 1,446.0 1,429.0 28 396
JUN 23 1,432.0 (3.0) 1,439.0 1,447.0 1,428.0 24 71
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Nov-22 (22d 11/30/22); CSize 50; IKX2 1440.50
IKX2C 1310 130.3 -2.97840834 0 0 0 0 0fIKX2P 1310 0.1 0 0 0 0 0 0
IKX2C 1320 120.3 -3.21801901 0 0 0 0 0fIKX2P 1320 0.1 0 0 0 0 0 0
IKX2C 1330 110.3 -3.49956155 0 0 0 0 0fIKX2P 1330 0.1 0 0 0 0 0 0
IKX2C 1340 100.3 -3.92720103 0 0 0 0 0fIKX2P 1340 0.1 0 0 0 0 0 0
IKX2C 1350 90.400002 -4.33862209 0 0 0 0 0fIKX2P 1350 0.1 -50 0 0 0 0 0
IKX2C 1360 80.400002 -5.07673645 0 0 0 20 0fIKX2P 1360 0.1 -66.66667 0 0 0 0 0
IKX2C 1370 70.400002 -6.13332987 0 0 0 0 0fIKX2P 13870 0.1 -83.33334 0 0 0 0 0
IKX2C 1380 60.400002 -7.78625584 0 0 0 0 0fIKX2P 1380 0.1 -91.66667 0 0 0 0 0
IKX2C 1390 50.400002 -10.6382961 0 0 0 8 OfIKX2P 1390 0.1 -95 0 0 0 0 0
IKX2C 1400 40.5 -15.0943394 0 0 0 0 0fIKX2P 1400 0.1 -96.875 0 0 0 0 0
IKX2C 1410 30.6 -22.5316467 0 0 0 0 0fIKX2P 1410 0.1 -98 0 0 0 0 0
IKX2C 1420 21.1 -34.0625 0 0 0 0 0fIKX2P 1420 0.6 -92 0 0 0 0 0
IKX2C 1430 12.7 -49.8023682 0 0 0 0 0fIKX2P 1430 2.2 -79.62963 0 0 0 0 0
IKX2C 1440 6.4000001 -67.1794891 0 0 0 0 0fIKX2P 1440 59 -60.66667 0 0 0 0 0
IKX2C 1450 25 -82.876709 0 0 0 0 0fIKX2P 1450 12 -40.29851 0 0 0 4 0
IKX2C 1460 0.8 -92.4528275 0 0 0 0 0fIKX2P 1460 20.2 -22.60536 0 0 0 0 0
IKX2C 1470 0.2 -97.3333359 0 0 0 0 0fIKX2P 1470 29.6 -10.30303 0 0 0 0 0
IKX2C 1480 0.1 -98.0392151 0 0 0 0 0fIKX2P 1480 39.5 -2.709353 0 0 0 0 0
IKX2C 1490 0.1 -97.0588226 0 0 0 0 0fIKX2P 1490 49.4 1.2295127 0 0 0 0 0
IKX2C 1500 0.1 -95.4545441 0 0 0 0 0fIKX2P 1500 59.4 3.125 0 0 0 0 0
IKX2C 1510 0.1 -92.3076935 0 0 0 0 OfIKX2P 1510 69.4 4.0479779 0 0 0 0 0
IKX2C 1520 0.1 -87.5 0 0 0 0 0fIKX2P 1520 79.4 4.199481 0 0 0 0 0
Dec-22 (52d 12/30/22); CSize 50; IKZ2 1441.50
|ikz2G 1320 121 -2.88924575 0 0 0 0 0|IkzZ2P 1320 0.1 -83.33334 0 0 0 0 0
IKZ2C 1330 111.1 -3.30722332 0 0 0 0 0|IKZ2P 1330 0.1 -88.88889 0 0 0 0 0
IKZ2C 1340 101.1 -4.07969952 0 0 0 0 0|IKz2P 1340 0.1 -92.30769 0 0 0 0 0
IKZ2C 1350 91.199997 -5.00000095 0 0 0 0 0|IKZ2P 1350 0.1 -94.73685 0 0 0 0 0
IKZ2C 1360 81.199997 -6.55927086 0 0 0 0 0|IKz2P 1360 0.1 -96.2963 0 0 0 0 0
IKZ2C 1370 71.199997 -8.71795464 0 0 0 0 0|IKZ2P 1370 0.1 -97.36842 0 0 0 0 0
IKZ2C 1380 61.299999 -11.7985611 0 0 0 0 0|IKz2P 1380 0.1 -98.07692 0 0 0 0 0
IKZ2C 1390 51.400002 -16.2866478 0 0 0 0 0|IKZ2P 1390 0.1 -98.59155 0 0 0 0 0
IKZ2C 1400 41.700001 -22.346365 0 0 0 0 0|IKz2P 1400 03 -96.7742 0 0 0 0 0
IKZ2C 1410 32.299999 -30.5376358 0 0 0 0 0|IKZ2P 1410 1 -91.73553 0 0 0 0 0
IKZ2C 1420 23.700001 -40.4522591 0 0 0 0 0|IKz2P 1420 2.3 -85.06493 0 0 0 0 0
IKZ2C 1430 16.200001 -52.0709991 0 0 0 0 0|IKZ2P 1430 4.7 -75.64767 0 0 0 0 0
IKZ2C 1440 10.1 -64.3109589 0 0 0 0 0|IKz2P 1440 8.6 -63.86554 0 0 0 0 0
IKZ2C 1450 5.8000002 -75.2136688 0 0 0 0 0|IKZ2P 1450 14.2 -50.86506 0 0 0 0 0
IKZ2C 1460 2.9000001 -84.8958282 0 0 0 0 0|IKz2P 1460 21.4 -38.15029 0 0 0 0 0
IKZ2C 1470 1.3 -91.6129074 0 0 0 0 0|IKZ2P 1470 29.7 -27.38386 0 0 0 0 0
IKZ2C 1480 0.5 -95.9677429 0 0 0 0 0|IKz2P 1480 38.9 -18.44863 0 0 0 0 0
IKZ2C 1490 0.2 -97.9381409 0 0 0 0 0|IKZ2P 1490 48.5 -11.97822 0 0 0 0 0
IKZ2C 1500 0.1 -98.6842117 0 0 0 0 0|IKz2P 1500 58.3 -7.165605 0 0 0 0 0
IKZ2C 1510 0.1 -98.2758636 0 0 0 0 0|IKZ2P 1510 68.3 -3.802812 0 0 0 0 0
IKZ2C 1520 0.1 -97.727272 0 0 0 0 0fIKz2P 1520 78.2 -1.758796 0 0 0 0 0
IKZ2C 1530 0.1 -96.969696 0 0 0 0 0|IKZ2P 1530 88.2 -0.226247 0 0 0 0 0
IKZ2C 1540 0.1 -95.8333282 0 0 0 0 0|IKz2P 1540 98.1 0.6153822 0 0 0 0 0
IKZ2C 1550 0.1 -94.4444427 0 0 0 0 0|IKZ2P 1550 108.1 1.2172222 0 0 0 0 0
IKZ2C 1560 0.1 -92.3076935 0 0 0 0 0|IKz2P 1560 118 1.4617324 0 0 0 0 0
IKZ2C 1570 0.1 -88.8888931 0 0 0 0 0|IKZ2P 1570 128 1.6679883 0 0 0 0 0
IKZ2C 1580 0.1 -83.3333359 0 0 0 0 0|IKz2P 1580 138 1.7699122 0 0 0 0 0
IKZ2C 1590 0.1 -75 0 0 0 0 0|IKZ2P 1590 147.9 1.7193913 0 0 0 0 0
IKZ2C 1600 0.1 -66.6666718 0 0 0 0 0|IKz2P 1600 157.9 1.7396927 0 0 0 0 0
IKZ2C 1610 0.1 -50 0 0 0 0 0|IKZ2P 1610 167.9 1.7575741 0 0 0 0 0
IKZ2C 1620 0.1 0 0 0 0 0 0|IKz2P 1620 177.8 1.6580939 0 0 0 0 0
IKZ2C 1630 0.1 0 0 0 0 0 0|IKZ2P 1630 187.8 1.5684247 0 0 0 0 0
IKZ2C 1640 0.1 0 0 0 0 0 0|IKZ2P 1640 197.7 1.4886975 0 0 0 0 0
Par-za (143d 3/31/23); CSize 50; IKH3 1434.00
IKH3C 1300 132.5 -5.42470217 0 0 0 0 0|IKH3P 1300 0.1 -97.61904 0 0 0 0 0
IKH3C 1320 112.7 -8.07504082 0 0 0 0 OfIKH3P 1320 0.1 -98.4375 0 0 0 0 0
IKH3C 1340 93 -12.2641506 0 0 0 0 OfIKH3P 1340 0.1 -98.95833 0 0 0 0 0
IKH3C 1360 73.5 -18.6946926 0 0 0 0 OfIKH3P 1360 0.4 -97.10145 0 0 0 0 0
IKH3C 1380 54.700001 -28.0263119 0 0 0 0 OfIKH3P 1380 1.3 -93.19372 0 0 0 0 0
IKH3C 1400 37.5 -40.3815575 0 0 0 0 OfIKH3P 1400 3.9 -84.94209 0 0 0 0 0
IKH3C 1420 23.200001 -54.7758217 0 0 0 0 O|IKH3P 1420 9.3 -72.64706 0 0 0 0 0
IKH3C 1440 12.6 -69.4174805 0 0 0 0 OfIKH3P 1440 18.5 -57.66591 0 0 0 0 0
IKH3C 1460 5.9000001 -81.8461533 0 0 0 0 O|IKH3P 1460 31.6 -42.23035 0 0 0 0 0
IKH3C 1480 2.4000001 -90.4761887 0 0 0 0 OfIKH3P 1480 47.8 -28.86905 0 0 0 0 0
IKH3C 1500 0.8 -95.8333282 0 0 0 0 OfIKH3P 1500 66 -18.51852 0 0 0 0 0
IKH3C 1520 0.2 -98.6111069 0 0 0 0 OfIKH3P 1520 85.3 -11.14583 0 0 0 0 0
IKH3C 1540 0.1 -99.0566025 0 0 0 0 OfIKH3P 1540 104.9 -6.255585 0 0 0 0 0
IKH3C 1560 0.1 -98.7013016 0 0 0 0 0fIKH3P 1560 124.6 -3.260875 0 0 0 0 0
|Jun-23 (234d 6/30/23); CSize 50; IKM3 1432.00
IKM3C 1340 90.699997 -18.4352512 0 0 0 0 0 IKM3P 1340 0.5 -97.22222 0 0 0 0 0
IKM3C 1360 72.099998 -25.670105 0 0 0 0 0 IKM3P 1360 1.4 -94.0171 0 0 0 0 0
IKM3C 1380 54.5 -35.0417213 0 0 0 0 0 IKM3P 1380 3.5 -88.29431 0 0 0 0 0
IKM3C 1400 38.799999 -46.0361671 0 0 0 0 0 IKM3P 1400 7.5 -80 0 0 0 0 0
IKM3C 1420 25.799999 -57.7049179 0 0 0 0 0 IKM3P 1420 14 -69.76242 0 0 0 0 0
IKM3C 1440 15.8 -69.2007751 0 0 0 0 0 IKM3P 1440 23.7 -57.82918 0 0 0 0 0
IKM3C 1460 8.8999996 -79.1569138 0 0 0 0 0 IKM3P 1460 36.3 -45.98214 0 0 0 0 0
IKM3C 1480 4.5 -87.2159119 0 0 0 0 0 IKM3P 1480 51.6 -34.93064 0 0 0 0 0
IKM3C 1500 2.0999999  -92.68293 0 0 0 0 0 IKM3P 1500 68.8 -25.62162 0 0 0 0 0
IKM3C 1520 0.9 -96.1206894 0 0 0 0 0 IKM3P 1520 87.2 -18.19888 0 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days | 20Days | 30Days | 60Days | 90Days
OCTOBER CALL 4.36 11.90 -63.36 Current 9.81 9.73 12.95 12.24 12.72
OCTOBER PUT 4.36 11.90 -63.36 1 week ago 9.32 11.78 11.50 12.46 15.22
MEAN 4.36 11.90 -63.36 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 4.33 11.90 -63.61
NOVEMBER PUT 432 11.90 -63.70
MEAN 4.33 11.90 -63.66

Source: Bloomberg
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