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HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 23, 2023

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
MAR 23 4,099 2 4,106 4,175 4,092 1,128 3,358 MAR 23 62.83 0.06 62.75 63.67 62.24 34,876 45,655
APR 23 4,139 4 4,147 4,217 4,133 7,800 29,890 MAY 23 63.05 0.10 62.92 63.83 62.41 79,276 176,831
MAY 23 4,146 5 4,141 4,225 4,140 25,619 49,291 JUL 23 62.65 0.05 62.60 63.34 62.13 32,373 100,258
JUN 23 4,124 2 4,132 4,206 4,120 6,861 20,821 AUG 23 61.93 -0.05 61.95 62.47 61.54 7,479 27,966
JUL 23 4,091 0 4,100 4,175 4,085 6,323 20,019 SEP 23 61.17 -0.14 61.28 61.68 60.90 4,833 21,752
AUG 23 4,063 0 4,070 4,138 4,049 3,870 9,617 OCT 23 60.35 -0.23 60.55 60.91 60.20 2,300 13,853
SEP 23 4,025 -8 4,054 4,103 4,017 3,889 10,743 DEC 23 59.94 -0.28 60.23 60.52 59.82 9,675 48,981
OCT 23 4,004 -8 4,018 4,078 3,997 1,806 4,338 JAN 24 59.69 -0.24 59.90 60.20 59.53 1,146 9,518
NOV 23 3,990 -8 4,013 4,064 3,986 1,742 8,020 MAR 24 59.39 -0.22 59.58 59.87 59.30 707 3,957
DEC 23 3,982 -8 4,045 4,052 3,990 702 1,860 MAY 24 59.24 -0.19 59.29 59.44 59.29 124 1,523
JAN 24 3,983 -8 4,020 4,043 3,980 483 2,977 JUL 24 59.15 -0.20 - - - 10 1,463
FEB 24 3,982 -8 4,038 4,038 3,986 207 374 AUG 24 58.97 -0.20 - - - 12 529
MAR 24 3,980 -8 4,040 4,040 3,984 224 1,901 SEP 24 58.75 -0.22 - - - 16 631
MAY 24 3,969 -8 4,020 4,020 3,985 67 150 OCT 24 58.44 -0.22 - - - 139
JUL 24 3,969 -8 4,000 4,000 4,000 6 5 DEC 24 58.39 -0.22 - - - 20 1,752
SEP 24 3,969 -8

NOV 24 3,969 -8 Source : Bloomberg

JAN 25 3,969 -8

MAR 25 3,969 -8

MAY 25 3,969 -8

JUL 25 3,969 -8

SEP 25 3,969 -8

NOV 25 3,969 -8

JAN 26 3,969 -8

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (15d 3/10/23); CSize 25; KOK3 4208.00

KOK3C 3000 3000 11445 0.00 - - KOK3P 3000 3000 0.5 0.00 - - - - -
KOK3C 3050 3050 1094.5 0.00 - - KOK3P 3050 3050 0.5 0.00 - - - - -
KOK3C 3100 3100 1044.5 0.00 - - KOK3P 3100 3100 0.5 0.00 - - - - -
KOK3C 3150 3150 995 0.00 - - KOK3P 3150 3150 0.5 0.00 - - - - -
KOK3C 3200 3200 945 0.00 - - KOK3P 3200 3200 0.5 0.00 - - - - -
KOK3C 3250 3250 895 0.00 - - KOK3P 3250 3250 0.5 0.00 - - - - -
KOK3C 3300 3300 845 0.00 - - KOK3P 3300 3300 0.5 0.00 - - - - -
KOK3C 3350 3350 795.5 0.00 - - KOK3P 3350 3350 0.5 0.00 - - - - -
KOK3C 3400 3400 745.5 0.00 - - KOK3P 3400 3400 0.5 0.00 - - - - -
KOK3C 3450 3450 696 0.00 - - KOK3P 3450 3450 1 0.00 - - - - -
KOK3C 3500 3500 647 0.00 - - KOK3P 3500 3500 1.5 0.00 - - - 200 -
KOK3C 3550 3550 598 0.00 - - KOK3P 3550 3550 25 0.00 - - - - -
KOK3C 3600 3600 549.5 0.00 - - KOK3P 3600 3600 4 0.00 - - - - -
KOK3C 3650 3650 502 0.00 - - KOK3P 3650 3650 6.5 0.00 - - - - -
KOK3C 3700 3700 455 0.00 - - KOK3P 3700 3700 9.5 0.00 1,250 -
KOK3C 3750 3750 410 0.00 - - KOK3P 3750 3750 14.5 0.00 - - - - -
KOK3C 3800 3800 366 0.00 - - KOK3P 3800 3800 20.5 0.00 - - - - -
KOK3C 3850 3850 324 0.00 - - KOK3P 3850 3850 28.5 0.00 - - - - -
KOK3C 3900 3900 284 0.00 - - KOK3P 3900 3900 38.5 0.00 1,400 -
KOK3C 3950 3950 247 0.00 - - KOK3P 3950 3950 51 0.00 - - - - -
KOK3C 4000 4000 2125 0.00 - - KOK3P 4000 4000 66.5 0.00 - - - - -
KOK3C 4050 4050 180.5 0.00 - - - KOK3P 4050 4050 85 0.00 - - - - -
KOK3C 4100 4100 152 0.00 - - 1,250.0 KOK3P 4100 4100 106 0.00 - - - - -
KOK3C 4150 4150 126.5 0.00 - - - - |KOK3P 4150 4150 130.5 0.00 - - - - -
KOK3C 4200 4200 104 0.00 - - - - - |KOK3P 4200 4200 158 0.00 - - - - -
KOK3C 4250 4250 84.5 0.00 - - - - - |KOK3P 4250 4250 188.5 0.00 - - - - -
KOK3C 4300 4300 68 0.00 - - - 1,400.0 - |KOK3P 4300 4300 222 0.00 - - - - -
KOK3C 4350 4350 54 0.00 - - - - - |KOK3P 4350 4350 258 0.00 - - - - -
KOK3C 4400 4400 42,5 0.00 - - - - - |KOK3P 4400 4400 296 0.00 - - - - -
KOK3C 4450 4450 33 0.00 - - - - - |KOK3P 4450 4450 336.5 0.00 - - - - -
KOK3C 4500 4500 255 0.00 - - - 100.0 - |KOK3P 4500 4500 379 0.00 - - - - -
KOK3C 4550 4550 19 0.00 - - - - - |KOK3P 4550 4550 422.5 0.00 - - - -

KOK3C 4600 4600 14.5 0.00 - - - |KOK3P 4600 4600 468 0.00 - - - -

KOK3C 4650 4650 10.5 0.00 - - - |KOK3P 4650 4650 514 0.00 - - - -

KOK3C 4700 4700 8 0.00 - - - |KOK3P 4700 4700 561 0.00 - - - -

KOK3C 4750 4750 5.5 0.00 - - - |KOK3P 4750 4750 609 0.00 - - - -

KOK3C 4800 4800 4 0.00 - 1,450.0 - |KOK3P 4800 4800 657 0.00 - - - -

KOK3C 4850 4850 3 0.00 - - - |KOK3P 4850 4850 706 0.00 - - - -

KOK3C 4900 4900 2 0.00 - - - |KOK3P 4900 4900 755 0.00 - - - -

KOK3C 4950 4950 1.5 0.00 - - - |KOK3P 4950 4950 804.5 0.00 - - - -

KOK3C 5000 5000 1 0.00 - - - |KOK3P 5000 5000 854 0.00 - - - -

KOK3C 5050 5050 0.5 0.00 - - - |KOK3P 5050 5050 903.5 0.00 - - - -

KOK3C 5100 5100 0.5 0.00 - 1,400.0 - |KOK3P 5100 5100 953.5 0.00 - - - -

KOK3C 5150 5150 0.5 0.00 - - - |KOK3P 5150 5150 1003 0.00 - - - -

KOK3C 5200 5200 0.5 0.00 - - - |KOK3P 5200 5200 1053 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1103 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1152.5 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1202.5 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1252.5 0.00 - - - -

KOK3C 5450 5450 0.5 0.00 - - - |KOK3P 5450 5450 1302.5 0.00 - - - -

Jun-23 (46d 4/10/23); CSize 25; KOM3 4188.00

KOMB3C 3000 3000 1121 0.00 0.0 0 0 0 0|KOM3P 3000 3000 1 0.00 - - 0 -

KOM3C 3050 3050 1071.5 0.00 - - - |KOMS3P 3050 3050 1.5 0.00 - - - -

KOMB3C 3100 3100 1022.5 0.00 - - - |KOM3P 3100 3100 25 0.00 - - - -

KOM3C 3150 3150 974 0.00 - - - |KOMS3P 3150 3150 3.5 0.00 - - - -

KOMB3C 3200 3200 925.5 0.00 - - - |KOM3P 3200 3200 4.5 0.00 - - - -

KOM3C 3250 3250 877 0.00 - - - |KOMS3P 3250 3250 6.5 0.00 - - - -

KOMB3C 3300 3300 829.5 0.00 - - - |KOMS3P 3300 3300 8.5 0.00 - - - -

KOM3C 3350 3350 782.5 0.00 - - - |KOM3P 3350 3350 11.5 0.00 - - - -

KOMB3C 3400 3400 736 0.00 - - - |KOMS3P 3400 3400 15 0.00 - - - -

KOM3C 3450 3450 691 0.00 - - - |KOM3P 3450 3450 19 0.00 - - - -

KOMB3C 3500 3500 646 0.00 - - - |KOMS3P 3500 3500 245 0.00 - - - 300

KOM3C 3550 3550 603 0.00 - - - |KOMS3P 3550 3550 31 0.00 - - - -

KOMB3C 3600 3600 560.5 0.00 - - - |KOMS3P 3600 3600 38.5 0.00 - - - 100

KOM3C 3650 3650 519.5 0.00 - - - |KOM3P 3650 3650 475 0.00 - - - -

KOMB3C 3700 3700 480 0.00 - - - |KOM3P 3700 3700 57.5 0.00 - - - -

KOM3C 3750 3750 442 0.00 - - - |KOMS3P 3750 3750 69.5 0.00 - - - -

KOMB3C 3800 3800 405.5 0.00 - - - |KOMS3P 3800 3800 83 0.00 - - - 100

KOM3C 3850 3850 371 0.00 - - - |KOM3P 3850 3850 98 0.00 - - - -

KOMB3C 3900 3900 338 0.00 - - - |KOMS3P 3900 3900 115 0.00 - - - -

KOM3C 3950 3950 307 0.00 - - - |KOM3P 3950 3950 133.5 0.00 - - - -

KOMB3C 4000 4000 278 0.00 - 250.0 - |KOMS3P 4000 4000 154.5 0.00 - - - 250

KOM3C 4050 4050 250.5 0.00 - - - |KOM3P 4050 4050 177 0.00 - - - -

KOMB3C 4100 4100 225 0.00 - - - |KOM3P 4100 4100 201 0.00 - - - -

KOM3C 4150 4150 201.5 0.00 - - - |KOMS3P 4150 4150 2275 0.00 - - - -

KOMB3C 4200 4200 180 0.00 - - - |KOMS3P 4200 4200 255.5 0.00 - - - -

KOM3C 4250 4250 160 0.00 - - - |KOMS3P 4250 4250 285.5 0.00 - - - -

KOMB3C 4300 4300 1415 0.00 - - - |KOMS3P 4300 4300 317 0.00 - - - -

KOM3C 4350 4350 125 0.00 - - - |KOMS3P 4350 4350 350 0.00 - - - -




KOMSC 4400 4400 110 0.00

KOM3P 4400
KOM3P 4450
KOM3P 4500
KOM3P 4550
KOM3P 4600
KOM3P 4650
KOM3P 4700
KOMS3P 4750
KOM3P 4800
KOM3P 4850
KOM3P 4900
KOM3P 4950
KOMS3P 5000
KOM3P 5050
KOMS3P 5100
KOM3P 5150
KOM3P 5200
KOM3P 5250
KOMS3P 5300
KOM3P 5350
KOMS3P 5400
KOM3P 5450

4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450

385
421
458.5
497.5
538
579
621
664.5
708.5
753
798.5
844.5
891
938
985.5
1033
1081
1129.5
1178
1227
1275.5
1324.5

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

KON3P 2950
KON3P 3000
KON3P 3050
KON3P 3100
KONB3P 3150
KON3P 3200
KON3P 3250
KON3P 3300
KONB3P 3350
KON3P 3400
KONB3P 3450
KON3P 3500
KONB3P 3550
KON3P 3600
KONB3P 3650
KON3P 3700
KONB3P 3750
KON3P 3800
KON3P 3850
KON3P 3900
KON3P 3950
KON3P 4000
KONB3P 4050
KON3P 4100
KONB3P 4150
KON3P 4200
KONB3P 4250
KON3P 4300
KONB3P 4350
KON3P 4400
KONB3P 4450
KON3P 4500
KONB3P 4550
KON3P 4600
KONB3P 4650
KON3P 4700
KONB3P 4750
KON3P 4800
KONB3P 4850
KON3P 4900
KON3P 4950
KON3P 5000
KON3P 5050
KON3P 5100
KON3P 5150
KON3P 5200
KONB3P 5250
KON3P 5300
KONB3P 5350
KON3P 5400

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
5250
5300
5350
5400

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

KOMS3C 4450 4450 96.5 0.00
KOMSC 4500 4500 84 0.00
KOMS3C 4550 4550 73 0.00
KOMSC 4600 4600 63.5 0.00
KOMS3C 4650 4650 55 0.00
KOMSC 4700 4700 47.5 0.00
KOMS3C 4750 4750 40.5 0.00
KOMBSC 4800 4800 35 0.00
KOMS3C 4850 4850 29.5 0.00
KOM3C 4900 4900 25.5 0.00
KOMS3C 4950 4950 21.5 0.00
KOMSC 5000 5000 18 0.00
KOMS3C 5050 5050 15.5 0.00
KOMSC 5100 5100 13 0.00
KOMS3C 5150 5150 1 0.00
KOMSC 5200 5200 9 0.00
KOMS3C 5250 5250 7.5 0.00
KOMSC 5300 5300 6.5 0.00
KOMS3C 5350 5350 5 0.00
KOMSC 5400 5400 4.5 0.00
KOMS3C 5450 5450 3.5 0.00
Jul-23 (76d 5/10/23); CSize 25; KON3 4153.00
KONB3C 2950 2950 1139 0.00
KON3C 3000 3000 1091 0.00
KONB3C 3050 3050 1043 0.00
KON3C 3100 3100 995.5 0.00
KONB3C 3150 3150 949 0.00
KON3C 3200 3200 903 0.00
KONB3C 3250 3250 857.5 0.00
KON3C 3300 3300 812.5 0.00
KONB3C 3350 3350 769 0.00
KON3C 3400 3400 726 0.00
KONB3C 3450 3450 684 0.00
KON3C 3500 3500 643.5 0.00
KONB3C 3550 3550 604 0.00
KON3C 3600 3600 565.5 0.00
KONB3C 3650 3650 528.5 0.00
KON3C 3700 3700 493 0.00
KONB3C 3750 3750 459 0.00
KON3C 3800 3800 426 0.00
KONB3C 3850 3850 395 0.00
KON3C 3900 3900 365 0.00
KONB3C 3950 3950 337 0.00
KON3C 4000 4000 310 0.00
KONB3C 4050 4050 285 0.00
KON3C 4100 4100 261.5 0.00
KONB3C 4150 4150 239 0.00
KON3C 4200 4200 218.5 0.00
KONB3C 4250 4250 199 0.00
KON3C 4300 4300 181 0.00
KONB3C 4350 4350 164 0.00
KON3C 4400 4400 148.5 0.00
KONB3C 4450 4450 134.5 0.00
KON3C 4500 4500 121 0.00
KONB3C 4550 4550 109 0.00
KON3C 4600 4600 98 0.00
KONB3C 4650 4650 88 0.00
KON3C 4700 4700 79 0.00
KONB3C 4750 4750 70.5 0.00
KON3C 4800 4800 63 0.00
KONB3C 4850 4850 56 0.00
KON3C 4900 4900 50 0.00
KONB3C 4950 4950 44 0.00
KON3C 5000 5000 39 0.00
KONB3C 5050 5050 34.5 0.00
KON3C 5100 5100 30.5 0.00
KON3C 5150 5150 27 0.00
KON3C 5200 5200 24 0.00
KONB3C 5250 5250 21 0.00
KON3C 5300 5300 18.5 0.00
KONB3C 5350 5350 16 0.00
KON3C 5400 5400 14 .
Aug-23 (106d 6/9/23); CSize 25; KOQ3 4114.00
KOQ3C 2900 2900 1162.5 0.00
KOQ3C 2950 2950 1115.5 0.00
KOQ3C 3000 3000 1068.5 0.00
KOQ3C 3050 3050 1022.5 0.00
KOQ3C 3100 3100 977 0.00
KOQ3C 3150 3150 932.5 0.00
KOQ3C 3200 3200 888.5 0.00
KOQ3C 3250 3250 845.5 0.00
KOQ3C 3300 3300 803 0.00
KOQ3C 3350 3350 761.5 0.00
KOQ3C 3400 3400 721.5 0.00
KOQ3C 3450 3450 682 0.00
KOQ3C 3500 3500 644 0.00
KOQ3C 3550 3550 607 0.00
KOQ3C 3600 3600 571.5 0.00
KOQ3C 3650 3650 537 0.00
KOQ3C 3700 3700 504 0.00
KOQ3C 3750 3750 472 0.00
KOQ3C 3800 3800 4415 0.00
KOQ3C 3850 3850 412 0.00
KOQ3C 3900 3900 384.5 0.00
KOQ3C 3950 3950 357.5 0.00
KOQ3C 4000 4000 332.5 0.00
KOQ3C 4050 4050 308.5 0.00
KOQ3C 4100 4100 286 0.00
KOQ3C 4150 4150 264.5 0.00
KOQ3C 4200 4200 2445 0.00
KOQ3C 4250 4250 225.5 0.00
KOQ3C 4300 4300 208 0.00
KOQ3C 4350 4350 191 0.00
KOQ3C 4400 4400 175.5 0.00
KOQ3C 4450 4450 161 0.00
KOQ3C 4500 4500 147.5 0.00
KOQ3C 4550 4550 135 0.00
KOQ3C 4600 4600 1238.5 0.00
KOQ3C 4650 4650 113 0.00
KOQ3C 4700 4700 108 0.00
KOQ3C 4750 4750 93.5 0.00
KOQ3C 4800 4800 85 0.00
KOQ3C 4850 4850 77.5 0.00
KOQ3C 4900 4900 70 0.00
KOQ3C 4950 4950 63.5 0.00

KOQ3C 5000 5000 57.5 0.00

KOQ3P 2900
KOQ3P 2950
KOQ3P 3000
KOQ3P 3050
KOQ3P 3100
KOQ3P 3150
KOQ3P 3200
KOQ3P 3250
KOQ3P 3300
KOQ3P 3350
KOQ3P 3400
KOQ3P 3450
KOQ3P 3500
KOQ3P 3550
KOQ3P 3600
KOQ3P 3650
KOQ3P 3700
KOQ3P 3750
KOQ3P 3800
KOQ3P 3850
KOQ3P 3900
KOQ3P 3950
KOQ3P 4000
KOQ3P 4050
KOQ3P 4100
KOQ3P 4150
KOQ3P 4200
KOQ3P 4250
KOQ3P 4300
KOQ3P 4350
KOQ3P 4400
KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
KOQ3P 4700
KOQ3P 4750
KOQ3P 4800
KOQ3P 4850
KOQ3P 4900
KOQ3P 4950
KOQ3P 5000

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

618
656
694.5
734.5
774.5
816
857.5
900
943
986.5

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




KOQ3C 5050 5050 52 0.00 - - KOQ3P 5050 5050 1030.5 0.00 - - - -
KOQ3C 5100 5100 47 0.00 - - KOQ3P 5100 5100 1075 0.00 - - - -
KOQ3C 5150 5150 425 0.00 - - KOQ3P 5150 5150 1120 0.00 - - - -
KOQ3C 5200 5200 38.5 0.00 - - KOQ3P 5200 5200 1165.5 0.00 - - - -
KOQ3C 5250 5250 345 0.00 - - KOQ3P 5250 5250 1211.5 0.00 - - - -
KOQ3C 5300 5300 31 0.00 - - KOQ3P 5300 5300 1257.5 0.00 - - - -
KOQ3C 5350 5350 28 0.00 - - KOQ3P 5350 5350 1304 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.89 35.41 -1.47 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 34.87 35.41 -1.52 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 34.88 35.41 -1.50 1 month ago 21.06 27.09 26.95 35.52 36
CALL 36.33 36.72 -1.06 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 36.33 36.69 -0.98 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 36.33 36.71 -1.02
CALL 35.73 36.04 -0.86
JuL23  |putr 35.75 36.06 -0.86
MEAN 35.74 36.05 -0.86

Kenanga Futures Sdn Bhd (353603-X)
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