Kenanga

KENANGA FUTURES SDN BHD Company No. 353603-X

FCPO Futures - OPTION

Daily Preview

April 6, 2023
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
APR 23 4,205 -37 4,190 4,206 4,190 149 1,579 MAY 23 55.22 -0.52 55.81 56.30 55.10 44,611 138,389
MAY 23 4,011 -92 4,092 4,100 4,006 4,482 21,599 JUL 23 55.44 -0.46 55.97 56.43 55.34 34,321 136,366
JUN 23 3,868 -98 3,953 3,965 3,864 30,768 52,921 AUG 23 55.17 -0.38 55.63 56.02 55.06 8,195 40,225
JUL 23 3,772 -100 3,869 3,869 3,765 11,337 35,877 SEP 23 54.79 -0.32 55.20 55.53 54.61 6,121 31,455
AUG 23 3,705 -99 3,792 3,792 3,699 7,021 19,411 OCT 23 54.33 -0.29 54.66 55.02 54.18 4,971 22,237
SEP 23 3,673 -91 3,750 3,750 3,663 6,412 17,206 DEC 23 54.10 -0.30 54.44 54.76 53.90 12,043 79,897
OCT 23 3,652 -95 3,718 3,719 3,648 3,679 10,824 JAN 24 54.01 -0.27 54.40 54.57 53.86 1,845 12,058
NOV 23 3,637 -90 3,719 3,719 3,631 4,180 14,435 MAR 24 53.97 -0.23 54.10 54.48 53.83 971 10,621
DEC 23 3,630 -94 3,696 3,696 3,630 2,405 7,655 MAY 24 53.96 -0.21 54.04 54.44 53.86 507 4,571
JAN 24 3,632 -94 3,693 3,694 3,633 1,384 4,723 JUL 24 54.00 -0.20 54.08 54.47 53.90 259 2,920
FEB 24 3,636 -94 3,672 3,681 3,640 164 1,134 AUG 24 53.89 -0.17 53.83 53.87 53.83 4 731
MAR 24 3,636 -104 3,669 3,685 3,636 429 4,605 SEP 24 53.72 -0.16 53.84 53.87 53.84 4 767
MAY 24 3,646 -104 3,667 3,685 3,648 480 1,192 OCT 24 53.48 -0.14 - - - 2 482
JUL 24 3,646 -104 105 DEC 24 53.44 -0.15 53.42 53.46 53.42 37 2,730
SEP 24 3,646 -104 JAN 25 53.34 -0.15 - - - - 2
NOV 24 3,646 -104
JAN 25 3,646 -104 Source : Bloomberg
MAR 25 3,646 -104
MAY 25 3,646 -104
JUL 25 3,646 -104
SEP 25 3,646 -104
NOV 25 3,646 -104
JAN 26 3,646 -104
MAR 26 3,646 -104
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Jun-23 (4d 4/10/23); CSize 25; KOM3 3894.00
KOM3C 2700 2700 1167.5 0.00 - - - - - KOM3P 2700 2700 0.5 0.00 - - - - -
KOM3C 2750 2750 1117.5 0.00 - - - - - KOM3P 2750 2750 0.5 0.00 - - - - -
KOM3C 2800 2800 1067.5 0.00 - - - - - KOM3P 2800 2800 0.5 0.00 - - - - -
KOM3C 2850 2850 1017.5 0.00 - - - - - KOM3P 2850 2850 0.5 0.00 - - - - -
KOM3C 2900 2900 967.5 0.00 - - - - - KOM3P 2900 2900 0.5 0.00 - - - - -
KOM3C 2950 2950 917.5 0.00 - - - - - KOM3P 2950 2950 0.5 0.00 - - - - -
KOM3C 3000 3000 867.5 0.00 - - - - - KOM3P 3000 3000 0.5 0.00 - - - - -
KOM3C 3050 3050 817.5 0.00 - - - - - KOM3P 3050 3050 0.5 0.00 - - - - -
KOM3C 3100 3100 767.5 0.00 - - - - - KOM3P 3100 3100 0.5 0.00 - - - - -
KOM3C 3150 3150 7175 0.00 - - - - - KOM3P 3150 3150 0.5 0.00 - - - - -
KOM3C 3200 3200 668 0.00 - - - - - KOM3P 3200 3200 0.5 0.00 - - - - -
KOM3C 3250 3250 618 0.00 - - - - - KOM3P 3250 3250 0.5 0.00 - - - - -
KOM3C 3300 3300 568 0.00 - - - - - KOM3P 3300 3300 0.5 0.00 - - - - -
KOM3C 3350 3350 518 0.00 - - - - - KOM3P 3350 3350 0.5 0.00 - - - - -
KOM3C 3400 3400 468 0.00 - - - - - KOM3P 3400 3400 0.5 0.00 - - - - -
KOM3C 3450 3450 418 0.00 - - - - - KOM3P 3450 3450 0.5 0.00 - - - - -
KOM3C 3500 3500 368.5 0.00 - - - - - KOM3P 3500 3500 0.5 0.00 - - - 300 -
KOM3C 3550 3550 319 0.00 - - - - - KOM3P 3550 3550 1 0.00 - - - - -
KOM3C 3600 3600 270.5 0.00 - - - - - KOM3P 3600 3600 25 0.00 - - - 100 -
KOM3C 3650 3650 2235 0.00 - - - - - KOM3P 3650 3650 6 0.00 - - - - -
KOM3C 3700 3700 179.5 0.00 - - - - - KOM3P 3700 3700 1.5 0.00 - - - 600 -
KOM3C 3750 3750 139 0.00 - - - - - KOM3P 3750 3750 21 0.00 - - - - -
KOM3C 3800 3800 103 0.00 - - - - - KOM3P 3800 3800 35 0.00 - - - 500 -
KOM3C 3850 3850 73.5 0.00 - - - - - KOM3P 3850 3850 55.5 0.00 - - - - -
KOM3C 3900 3900 49.5 0.00 - - - - - KOM3P 3900 3900 81.5 0.00 - - - - -
KOM3C 3950 3950 32 0.00 - - - - - KOM3P 3950 3950 114 0.00 - - - - -
KOM3C 4000 4000 19.5 0.00 - - - 250.0 - KOM3P 4000 4000 151.5 0.00 - - - 250 -
KOM3C 4050 4050 1 0.00 - - - - - KOM3P 4050 4050 193 0.00 - - - - -
KOM3C 4100 4100 6 0.00 - - - - - KOM3P 4100 4100 238 0.00 - - - - -
KOM3C 4150 4150 3 0.00 - - - - - KOM3P 4150 4150 285 0.00 - - - - -
KOM3C 4200 4200 1.5 0.00 - - - - - KOM3P 4200 4200 333.5 0.00 - - - - -
KOM3C 4250 4250 0.5 0.00 - - - - - KOM3P 4250 4250 382.5 0.00 - - - - -
KOM3C 4300 4300 0.5 0.00 - - - 50.0 - KOM3P 4300 4300 432 0.00 - - - - -
KOM3C 4350 4350 0.5 0.00 - - - - - KOM3P 4350 4350 482 0.00 - - - - -
KOM3C 4400 4400 0.5 0.00 - - - - - KOM3P 4400 4400 532 0.00 - - - - -
KOM3C 4450 4450 0.5 0.00 - - - - - KOM3P 4450 4450 582 0.00 - - - - -
KOM3C 4500 4500 0.5 0.00 - - - - - KOM3P 4500 4500 632 0.00 - - - - -
KOM3C 4550 4550 0.5 0.00 - - - - - KOM3P 4550 4550 682 0.00 - - - - -
KOM3C 4600 4600 0.5 0.00 - - - - - KOM3P 4600 4600 731.5 0.00 - - - - -
KOM3C 4650 4650 0.5 0.00 - - - - - KOM3P 4650 4650 781.5 0.00 - - - - -
KOM3C 4700 4700 0.5 0.00 - - - - - KOM3P 4700 4700 831.5 0.00 - - - - -
KOM3C 4750 4750 0.5 0.00 - - - - - KOM3P 4750 4750 881.5 0.00 - - - - -
KOM3C 4800 4800 0.5 0.00 - - - - - KOM3P 4800 4800 931.5 0.00 - - - - -
KOM3C 4850 4850 0.5 0.00 - - - - - KOM3P 4850 4850 981.5 0.00 - - - - -
KOM3C 4900 4900 0.5 0.00 - - - - - KOM3P 4900 4900 1031.5 0.00 - - - - -
KOM3C 4950 4950 0.5 0.00 - - - - - KOM3P 4950 4950 1081.5 0.00 - - - - -
KOM3C 5000 5000 0.5 0.00 - - - - - KOM3P 5000 5000 1131.5 0.00 - - - - -
KOM3C 5050 5050 0.5 0.00 - - - - - KOM3P 5050 5050 1181.5 0.00 - - - - -
KOM3C 5100 5100 0.5 0.00 - - - - - KOM3P 5100 5100 1231.5 0.00 - - - - -
KOM3C 5150 5150 0.5 0.00 - - - - - |KOM3P 5150 5150 1281.5 0.00 - - - - -
Jul-23 (34d 5/10/23); CSize 25; KON3 3793.00
KON3C 2600 2600 1169 0.00 0.0 0 0 0 0|KON3P 2600 2600 0.5 0.00 - - 0 - -
KON3C 2650 2650 1119 0.00 - - - - - KON3P 2650 2650 0.5 0.00 - - - - -
KON3C 2700 2700 1069 0.00 - - - - - KON3P 2700 2700 0.5 0.00 - - - - -
KON3C 2750 2750 1019.5 0.00 - - - - - KON3P 2750 2750 0.5 0.00 - - - - -
KON3C 2800 2800 969.5 0.00 - - - - - KON3P 2800 2800 0.5 0.00 - - - - -
KON3C 2850 2850 920 0.00 - - - - - KON3P 2850 2850 0.5 0.00 - - - - -
KON3C 2900 2900 870.5 0.00 - - - - - KON3P 2900 2900 1 0.00 - - - - -
KON3C 2950 2950 821 0.00 - - - - - KON3P 2950 2950 1.5 0.00 - - - - -
KON3C 3000 3000 772 0.00 - - - - - KON3P 3000 3000 25 0.00 - - - - -
KON3C 3050 3050 7235 0.00 - - - - - KON3P 3050 3050 3.5 0.00 - - - - -
KON3C 3100 3100 675.5 0.00 - - - - - KON3P 3100 3100 5 0.00 - - - - -
KON3C 3150 3150 628 0.00 - - - - - KON3P 3150 3150 7.5 0.00 - - - - -
KON3C 3200 3200 581 0.00 - - - - - KON3P 3200 3200 10.5 0.00 - - - - -
KON3C 3250 3250 535.5 0.00 - - - - - KON3P 3250 3250 14.5 0.00 - - - - -
KON3C 3300 3300 490.5 0.00 - - - - - KON3P 3300 3300 20 0.00 - - - - -
KON3C 3350 3350 4475 0.00 - - - - - KON3P 3350 3350 26.5 0.00 - - - - -
KON3C 3400 3400 406 0.00 - - - - - KON3P 3400 3400 35 0.00 - - - 400 -
KON3C 3450 3450 366 0.00 - - - - - KON3P 3450 3450 45 0.00 - - - 250 -
KON3C 3500 3500 328 0.00 - - - - - KON3P 3500 3500 57 0.00 - - - - -
KON3C 3550 3550 2925 0.00 - - - 100.0 - KON3P 3550 3550 71 0.00 - - - 100 -
KON3C 3600 3600 259 0.00 - - - - - KON3P 3600 3600 87.5 0.00 - - - - -
KON3C 3650 3650 228 0.00 - - - - - KON3P 3650 3650 106.5 0.00 - - - - -
KON3C 3700 3700 199.5 0.00 - - - - - KON3P 3700 3700 127.5 0.00 - - - 120 -
KON3C 3750 3750 1735 0.00 - - - - - KON3P 3750 3750 151.5 0.00 - - - - -
KON3C 3800 3800 1495 0.00 - - - 50.0 - KON3P 3800 3800 177.5 0.00 - - - - -




KONS3P 3850
KON3P 3900
KONS3P 3950
KONS3P 4000
KONS3P 4050
KONS3P 4100
KONS3P 4150
KONS3P 4200
KONS3P 4250
KONS3P 4300
KONB3P 4350
KONS3P 4400
KONB3P 4450
KONS3P 4500
KONB3P 4550
KONS3P 4600
KONB3P 4650
KONS3P 4700
KONB3P 4750
KONS3P 4800
KONB3P 4850
KONS3P 4900
KONS3P 4950
KONS3P 5000
KON3P 5050
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4000
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4100
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4200
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4350
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4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050

206
237
270
305
342
381
421.5
463
506.5
550.5
595.5
641.5
688.5
735.5
783.5
831.5
880.5
929
978
1027.5
1076.5
1126
1175.5
1225.5
1275
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KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
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1.5
25
3.5

9.5
125
16

21
26.5
33.5
415
51
62
74.5
89
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122.5
142.5
164
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239.5
268
299
331
365
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638.5
682
726
77
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1147
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1244.5
1293

0.00
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0.00
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0.00
0.00
0.00
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KON3C 3850 3850 1285 0.00
KON3C 3900 3900 109.5 0.00
KON3C 3950 3950 92.5 0.00
KON3C 4000 4000 77.5 0.00
KONB3C 4050 4050 65 0.00
KON3C 4100 4100 54 0.00
KON3C 4150 4150 44.5 0.00
KON3C 4200 4200 36.5 0.00
KON3C 4250 4250 29.5 0.00
KON3C 4300 4300 24 0.00
KON3C 4350 4350 19.5 0.00
KON3C 4400 4400 15.5 0.00
KONB3C 4450 4450 12 0.00
KON3C 4500 4500 9.5 0.00
KONB3C 4550 4550 7.5 0.00
KON3C 4600 4600 6 0.00
KONB3C 4650 4650 4.5 0.00
KON3C 4700 4700 3.5 0.00
KON3C 4750 4750 25 0.00
KON3C 4800 4800 2 0.00
KON3C 4850 4850 1.5 0.00
KON3C 4900 4900 1 0.00
KON3C 4950 4950 1 0.00
KON3C 5000 5000 0.5 0.00
KON3C 5050 5050 0.5 0.00
Aug-23 (64d 6/9/23); CSize 25; KOQ3 3730.00

KOQ3C 2550 2550 1150 0.00
KOQ3C 2600 2600 1100.5 0.00
KOQ3C 2650 2650 1051.5 0.00
KOQ3C 2700 2700 1002.5 0.00
KOQ3C 2750 2750 953.5 0.00
KOQ3C 2800 2800 905.5 0.00
KOQ3C 2850 2850 857.5 0.00
KOQ3C 2900 2900 810 0.00
KOQ3C 2950 2950 763.5 0.00
KOQ3C 3000 3000 7175 0.00
KOQ3C 3050 3050 6725 0.00
KOQ3C 3100 3100 6285 0.00
KOQ3C 3150 3150 5855 0.00
KOQ3C 3200 3200 544 0.00
KOQ3C 3250 3250 504 0.00
KOQ3C 3300 3300 465 0.00
KOQ3C 3350 3350 428 0.00
KOQ3C 3400 3400 3925 0.00
KOQ3C 3450 3450 3585 0.00
KOQ3C 3500 3500 326.5 0.00
KOQ3C 3550 3550 296.5 0.00
KOQ3C 3600 3600 268 0.00
KOQ3C 3650 3650 242 0.00
KOQ3C 3700 3700 217.5 0.00
KOQ3C 3750 3750 194.5 0.00
KOQ3C 3800 3800 1735 0.00
KOQ3C 3850 3850 154.5 0.00
KOQ3C 3900 3900 137 0.00
KOQ3C 3950 3950 121 0.00
KOQ3C 4000 4000 106.5 0.00
KOQ3C 4050 4050 93.5 0.00
KOQ3C 4100 4100 82 0.00
KOQ3C 4150 4150 71.5 0.00
KOQ3C 4200 4200 62 0.00
KOQ3C 4250 4250 54 0.00
KOQ3C 4300 4300 46.5 0.00
KOQ3C 4350 4350 40.5 0.00
KOQ3C 4400 4400 34.5 0.00
KOQ3C 4450 4450 29.5 0.00
KOQ3C 4500 4500 25.5 0.00
KOQ3C 4550 4550 21.5 0.00
KOQ3C 4600 4600 18.5 0.00
KOQ3C 4650 4650 15.5 0.00
KOQ3C 4700 4700 13.5 0.00
KOQ3C 4750 4750 1" 0.00
KOQ3C 4800 4800 9.5 0.00
KOQ3C 4850 4850 8 0.00
KOQ3C 4900 4900 6.5 0.00
KOQ3C 4950 4950 55 0.00
KOQ3C 5000 5000 4.5 0.00
Sep-23 (95d 7/10/23); CSize 25; KOU3 3695.00
KOU3C 2500 2500 1166.5 0.00
KOU3C 2550 2550 1118 0.00
KOU3C 2600 2600 1069.5 0.00
KOU3C 2650 2650 1021.5 0.00
KOU3C 2700 2700 974 0.00
KOU3C 2750 2750 927 0.00
KOU3C 2800 2800 880.5 0.00
KOU3C 2850 2850 834.5 0.00
KOU3C 2900 2900 789.5 0.00
KOU3C 2950 2950 7455 0.00
KOU3C 3000 3000 702 0.00
KOU3C 3050 3050 660 0.00
KOU3C 3100 3100 619 0.00
KOU3C 3150 3150 579.5 0.00
KOU3C 3200 3200 541 0.00
KOU3C 3250 3250 504 0.00
KOU3C 3300 3300 468.5 0.00
KOU3C 3350 3350 434 0.00
KOU3C 3400 3400 401.5 0.00
KOU3C 3450 3450 3705 0.00
KOU3C 3500 3500 3415 0.00
KOU3C 3550 3550 3135 0.00
KOU3C 3600 3600 287.5 0.00
KOU3C 3650 3650 263 0.00
KOU3C 3700 3700 240 0.00
KOU3C 3750 3750 218 0.00
KOU3C 3800 3800 198 0.00
KOU3C 3850 3850 179.5 0.00
KOU3C 3900 3900 162.5 0.00
KOU3C 3950 3950 146.5 0.00
KOU3C 4000 4000 132 0.00
KOU3C 4050 4050 118.5 0.00
KOU3C 4100 4100 106.5 0.00
KOU3C 4150 4150 95 0.00
KOU3C 4200 4200 85 0.00
KOU3C 4250 4250 76 0.00
KOU3C 4300 4300 67.5 0.00
KOU3C 4350 4350 60 0.00

KOUS3P 2500
KOUS3P 2550
KOUS3P 2600
KOUS3P 2650
KOUS3P 2700
KOUS3P 2750
KOUS3P 2800
KOUS3P 2850
KOUS3P 2900
KOUS3P 2950
KOUS3P 3000
KOUS3P 3050
KOUS3P 3100
KOUS3P 3150
KOUS3P 3200
KOUS3P 3250
KOUS3P 3300
KOUS3P 3350
KOUS3P 3400
KOUS3P 3450
KOUS3P 3500
KOUS3P 3550
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KOUS3P 3650
KOUS3P 3700
KOUS3P 3750
KOUS3P 3800
KOUS3P 3850
KOUS3P 3900
KOUS3P 3950
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KOUS3P 4050
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KOUS3P 4150
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KOUS3P 4300
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1135
1305
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1915
215
240
266.5
2945
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355.5
388
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0.00
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0.00
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0.00
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KOU3C 4400 4400 53 0.00 - - KOU3P 4400 4400 7745 0.00 - - - -
KOU3C 4450 4450 47 0.00 - - KOU3P 4450 4450 818 0.00 - - - -
KOU3C 4500 4500 415 0.00 - - KOU3P 4500 4500 862.5 0.00 - - - -
KOU3C 4550 4550  36.5 0.00 - - KOU3P 4550 4550 907 0.00 - - - -
KOU3C 4600 4600 325 0.00 - - KOU3P 4600 4600 952.5 0.00 - - - -
KOU3C 4650 4650 285 0.00 - - KOU3P 4650 4650 998 0.00 - - - -
KOU3C 4700 4700 25 0.00 - - KOU3P 4700 4700 1044.5 0.00 - - - -
KOU3C 4750 4750 22 0.00 - - KOU3P 4750 4750 1091 0.00 - - - -
KOU3C 4800 4800 19 0.00 - - KOU3P 4800 4800 1137.5 0.00 - - - -
KOU3C 4850 4850 17 0.00 - - KOU3P 4850 4850 1185 0.00 - - - -
KOU3C 4900 4900 145 0.00 - - KOU3P 4900 4900 1232.5 0.00 - - - -
KOU3C 4950 4950 13 0.00 - - KOU3P 4950 4950 1280 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 34.72 34.51 0.61 Current 35.15 34.53 36.16 32.64 31
JUN23  |pur 34.72 34.51 0.61 1 week ago 24.60 24.77 28.01 27.52 34
MEAN 34.72 34.51 0.61 1 month ago 30.63 27.55 27.55 36.23 36
CALL 35.02 34.83 0.55 3 months ago 45.37 46.23 41.11 41.01 44
JuL23  [put 35.02 34.83 0.55 6 months ago 30.84 57.65 49.31 38.33 35
MEAN 35.02 34.83 0.55
CALL 34.72 34.51 0.61
AUG 23 |put 34.72 34.51 0.61
MEAN 34.72 34.51 0.61
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