Kananda FBMKLCI FUTURES - OPTION
A R e DAILY PREVIEW

March 24, 2023

KENANGA FUTURES SDN BHD company No. 353603-x

Underlying Instrument - FKLI

Cont Sett Change Open High Low Volm Open Int
MAR 23 1,408.0 0.50[ 1,408.0 | 1411.00 [ 1398.50 5866 32,417
APR 23 1,410.0 1.00[ 1,412.0 141250 | 1400.50 453 787
JUN 23 1,410.5 -1.00] 1,405.5| 1413.00 | 1401.50 63 731
SEP 23 1,402.0 1.50] 1,402.5| 1403.00 | 1393.50 23 312
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Mar-23 (7d 3/31/23); CSize 50; IKH3 1406.50
IKH3C 1300 107.9 0 0 0 0 0 O|IKH3P 1300 0.1 0 0 0 0 0 0
IKH3C 1310 97.9 0 0 0 0 0 O|IKH3P 1310 0.1 0 0 0 0 0 0
IKH3C 1320 88 0 0 0 0 0 O|IKH3P 1320 0.1 0 0 0 0 0 0
IKH3C 1330 78 0 0 0 0 0 O|IKH3P 1330 0.1 0 0 0 0 0 0
IKH3C 1340 68 0 0 0 0 0 O|IKH3P 1340 0.1 0 0 0 0 0 0
IKH3C 1350 58 0 0 0 0 0 O|IKH3P 1350 0.1 0 0 0 0 0 0
IKH3C 1360 48.1 0 0 0 0 0 O|IKH3P 1360 0.1 0 0 0 0 0 0
IKH3C 1370 38.3 0 0 0 0 0 O|IKH3P 1370 0.3 0 0 0 0 0 0
IKH3C 1380 28.9 0 0 0 0 0 O|IKH3P 1380 0.9 0 0 0 0 0 0
IKH3C 1390 20.3 0 0 0 0 0 O|IKH3P 1390 23 0 0 0 0 0 0
IKH3C 1400 13.1 0 0 0 0 27 O|IKH3P 1400 5.1 0 0 0 0 7 0
IKH3C 1410 75 0 0 0 0 60 0|IKH3P 1410 9.5 0 0 0 0 0 0
IKH3C 1420 3.8 0 0 0 0 0 0|IKH3P 1420 15.8 0 0 0 0 0 0
IKH3C 1430 17 0 0 0 0 129 0|IKH3P 1430 23.7 0 0 0 0 0 0
IKH3C 1440 0.7 0 0 0 0 0 O|IKH3P 1440 32.6 0 0 0 0 34 0
IKH3C 1450 0.2 0 0 0 0 30 O|IKH3P 1450 42.2 0 0 0 0 48 0
IKH3C 1460 0.1 0 0 0 0 10 0|IKH3P 1460 52 0 0 0 0 9 0
IKH3C 1470 0.1 0 0 0 0 20 0|IKH3P 1470 62 0 0 0 0 40 0
IKH3C 1480 0.1 0 0 0 0 22 0|IKH3P 1480 72 0 0 0 0 0 0
IKH3C 1490 0.1 0 0 0 0 0 O|IKH3P 1490 82 0 0 0 0 0 0
IKH3C 1500 0.1 0 0 0 0 0 0|IKH3P 1500 91.9 0 0 0 0 2 0
IKH3C 1510 0.1 0 0 0 0 0 0|IKH3P 1510 101.9 0 0 0 0 0 0
IKH3C 1520 0.1 0 0 0 0 0 0|IKH3P 1520 111.9 0 0 0 0 0 0
IKH3C 1530 0.1 0 0 0 0 0 O|IKH3P 1530 121.9 0 0 0 0 0 0
IKH3C 1540 0.1 0 0 0 0 0 0|IKH3P 1540 131.9 0 0 0 0 0 0
IKH3C 1550 0.1 0 0 0 0 0 0|IKH3P 1550 141.9 0 0 0 0 0 0
IKH3C 1560 0.1 0 0 0 0 0 0fIKH3P 1560 151.9 0 0 0 0 0 0
Apr-23 (35d 4/28/23); CSize 50; IKJ3 1410.00
IKJ3C 1330 80.4 0 0 0 0 0 0|IKJ3P 1330 0.6 0 0 0 0 0 0
IKJ3C 1340 70.9 0 0 0 0 0 0|IKJ3P 1340 1.1 0 0 0 0 0 0
IKJ3C 1350 61.6 0 0 0 0 0 0|IKJ3P 1350 1.8 0 0 0 0 0 0
IKJ3C 1360 52.8 0 0 0 0 0 0|IKJ3P 1360 29 0 0 0 0 0 0
IKJ3C 1370 44.4 0 0 0 0 0 0|IKJ3P 1370 4.5 0 0 0 0 0 0
IKJ3C 1380 36.6 0 0 0 0 0 0|IKJ3P 1380 6.7 0 0 0 0 0 0
IKJ3C 1390 22 0 0 0 0 27 20[IKJ3P 1390 9.7 0 0 0 0 0 0
IKJ3C 1400 175 0 0 0 0 4 4]IKJ3P 1400 134 0 0 0 0 7 3
IKJ3C 1410 18 0 0 0 0 0 0|IKJ3P 1410 18 0 0 0 0 24 24
IKJ3C 1420 13.5 0 0 0 0 0 0|IKJ3P 1420 24 0 0 0 0 20 20|
IKJ3C 1430 9.9 0 0 0 0 0 0|IKJ3P 1430 29.8 0 0 0 0 0 0
IKJ3C 1440 7 0 0 0 0 0 0|IKJ3P 1440 36.9 0 0 0 0 0 0
IKJ3C 1450 4.8 0 0 0 0 0 0|IKJ3P 1450 44.7 0 0 0 0 0 0
IKJ3C 1460 3.2 0 0 0 0 0 0|IKJ3P 1460 53.1 0 0 0 0 0 0
IKJ3C 1470 21 0 0 0 0 0 0|IKJ3P 1470 61.9 0 0 0 0 0 0
IKJ3C 1480 13 0 0 0 0 0 0|IKJ3P 1480 7141 0 0 0 0 0 0
IKJ3C 1490 0.8 0 0 0 0 0 0|IKJ3P 1490 80.6 0 0 0 0 0 0
IKJ3C 1500 0.5 0 0 0 0 0 0fIKJ3P 1500 90.2 0 0 0 0 0 0
Jun-23 (98d 6/30/23); CSize 50; IKM3 1410.00
IKM3C 1320 93.5 0 0 0 0 0 0|IKM3P 1320 3.7 0 0 0 0 0 0
IKM3C 1340 76.4 0 0 0 0 0 0|IKM3P 1340 6.5 0 0 0 0 0 0
IKM3C 1360 60.8 0 0 0 0 0 0|IKM3P 1360 10.7 0 0 0 0 0 0
IKM3C 1380 47 0 0 0 0 0 0|IKM3P 1380 16.7 0 0 0 0 0 0
IKM3C 1400 35.1 0 0 0 0 0 0|IKM3P 1400 24.7 0 0 0 0 0 0
IKM3C 1420 25.3 0 0 0 0 0 0|IKM3P 1420 34.8 0 0 0 0 0 0
IKM3C 1440 17.6 0 0 0 0 0 0|IKM3P 1440 46.9 0 0 0 0 0 0
IKM3C 1460 1.8 0 0 0 0 0 0|IKM3P 1460 60.9 0 0 0 0 0 0
IKM3C 1480 7.6 0 0 0 0 0 0|IKM3P 1480 76.6 0 0 0 0 0 0
IKM3C 1500 47 0 0 0 0 0 0|IKM3P 1500 93.5 0 0 0 0 0 0
IKM3C 1520 2.8 0 0 0 0 0 0|IKM3P 1520 111.4 0 0 0 0 0 0
IKM3C 1540 16 0 0 0 0 0 0|IKM3P 1540 130.1 0 0 0 0 0 0
IKM3C 1560 0.9 0 0 0 0 0 0fIKM3P 1560 149.2 0 0 0 0 0 0
Sep-23 (189d 9/29/23); CSize 50; IKU3 1405.00
IKU3C 1320 92.2 0 0 0 0 0 0 IKU3P 1320 115 0 0 0 0 0 0
IKU3C 1340 77.4 0 0 0 0 0 0 IKU3P 1340 16.4 0 0 0 0 0 0
IKU3C 1360 64 0 0 0 0 0 0 IKU3P 1360 22.7 0 0 0 0 0 0
IKU3C 1380 52 0 0 0 0 0 0 IKU3P 1380 30.4 0 0 0 0 0 0
IKU3C 1400 416 0 0 0 0 0 0 IKU3P 1400 39.6 0 0 0 0 0 0
IKU3C 1420 32.6 0 0 0 0 0 0 IKU3P 1420 50.3 0 0 0 0 0 0
IKU3C 1440 25.1 0 0 0 0 0 0 IKU3P 1440 62.5 0 0 0 0 0 0
IKU3C 1460 19 0 0 0 0 0 0 IKU3P 1460 76.1 0 0 0 0 0 0
IKU3C 1480 14.1 0 0 0 0 0 0 IKU3P 1480 90.9 0 0 0 0 0 0
IKU3C 1500 10.3 0 0 0 0 0 0 IKU3P 1500 106.7 0 0 0 0 0 0
IKU3C 1520 7.3 0 0 0 0 0 0 IKU3P 1520 123.5 0 0 0 0 0 0
IKU3C 1540 5.1 0 0 0 0 0 0 IKU3P 1540 141 0 0 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days | 20Days | 30Days | 60Days | 90Days
MARCH CALL 10.19 11.35 -10.22 Current 8.05 8.67 9.22 11.70 12.29
MARCH PUT 10.19 11.35 -10.22 1 week ago 18.61 14.46 14.07 13.71 14.04
MEAN 10.19 11.35 -10.22 1 month ago 10.96 12.64 12.10 12.85 15.71

3 months ago 9.95 13.63 14.47 17.19 17.30
Implied volatility for ATM Previous day 1D%CHG 6 months ago 20.51 17.00 17.45 17.01 17.49
APRIL CALL 10.22 11.06 -7.59
APRIL PUT 10.22 11.37 -10.11
MEAN 10.22 11.22 -8.87

Source: Bloomberg

Kenanga Futures Sdn Bhd (353603-X)
(603) 2172 3888 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

sculation bassd on information obtained from sources belisved to be reliable but we do not make any pressmtations as to its

y or completeness. Any recommendation contained in this document does not have

ckground and the needs of any person who may read this document locurent s for the information of addr
ot or o ng from any use of thi

nanga Futures

mentioned herein from time

al or agent in



