
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
OCT 23 3,562 -4 3,570 3,585 3,550 287 4,241 OCT 23 57.29 -0.57 58.88 58.88 57.24 133         145           
NOV 23 3,573 -4 3,593 3,598 3,545 3,150 20,241 DEC 23 55.35 0.07 55.28 55.99 55.01 71,147    164,402    
DEC 23 3,600 -7 3,610 3,632 3,563 29,808 53,682 JAN 24 54.59 0.18 54.43 55.07 54.21 27,835    76,720      
JAN 24 3,636 -13 3,664 3,676 3,601 12,087 37,231 MAR 24 53.95 0.23 53.88 54.39 53.59 16,638    59,238      
FEB 24 3,672 -17 3,708 3,717 3,641 4,778 19,703 MAY 24 53.62 0.22 53.51 54.06 53.27 8,345      44,302      
MAR 24 3,692 -22 3,737 3,738 3,668 4,740 23,918 JUL 24 53.28 0.22 53.25 53.72 52.95 5,357      33,880      
APR 24 3,692 -38 3,743 3,743 3,675 2,949 17,698 AUG 24 52.72 0.20 52.69 53.08 52.39 915         8,393        
MAY 24 3,666 -38 3,719 3,731 3,665 4,909 23,186 SEP 24 52.22 0.21 52.16 52.57 52.03 981         6,404        
JUN 24 3,641 -36 3,687 3,699 3,636 1,911 9,581 OCT 24 51.67 0.24 51.56 52.02 51.50 440         3,539        
JUL 24 3,605 -44 3,667 3,676 3,600 3,619 9,979 DEC 24 51.48 0.27 51.43 51.83 51.22 1,056      15,412      
AUG 24 3,576 -56 3,644 3,651 3,570 1,024 2,448 JAN 25 51.42 0.27 51.58 51.59 51.58 46           739           
SEP 24 3,558 -62 3,630 3,630 3,551 1,605 4,747 MAR 25 51.22 0.24 - - - 21           672           
NOV 24 3,549 -86 3,609 3,609 3,549 723 3,994 MAY 25 51.04 0.20 - - - 9             129           
JAN 25 3,561 -86 3,605 3,605 3,605 20 53 JUL 25 50.91 0.19 - - - 2             297           
MAR 25 3,561 -86 3 AUG 25 50.63 0.13 - - - - 17             
MAY 25 3,561 -86
JUL 25 3,561 -86 Source : Bloomberg
SEP 25 3,561 -86
NOV 25 3,561 -86
JAN 26 3,561 -86
MAR 26 3,561 -86
MAY 26 3,561 -86
JUL 26 3,561 -86
SEP 26 3,561 -86

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Dec-23 (1d 10/10/23); CSize 25; KOZ3 3600.00
KOZ3C 2400 2400 1199.5 0.00 -         -       -      -            -        KOZ3P 2400 2400 0.5 0.00 -           -          -          -          -            
KOZ3C 2450 2450 1149.5 0.00 -         -       -      -            -        KOZ3P 2450 2450 0.5 0.00 -           -          -          -          -            
KOZ3C 2500 2500 1099.5 0.00 -         -       -      -            -        KOZ3P 2500 2500 0.5 0.00 -           -          -          -          -            
KOZ3C 2550 2550 1049.5 0.00 -         -       -      -            -        KOZ3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOZ3C 2600 2600 999.5 0.00 -         -       -      -            -        KOZ3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOZ3C 2650 2650 949.5 0.00 -         -       -      -            -        KOZ3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOZ3C 2700 2700 899.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 849.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 799.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 750 0.00 -         -       -      -            -        KOZ3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 700 0.00 -         -       -      -            -        KOZ3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 650 0.00 -         -       -      -            -        KOZ3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOZ3C 3000 3000 600 0.00 -         -       -      -            -        KOZ3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 550 0.00 -         -       -      -            -        KOZ3P 3050 3050 0.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 500 0.00 -         -       -      -            -        KOZ3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 450 0.00 -         -       -      -            -        KOZ3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 400 0.00 -         -       -      -            -        KOZ3P 3200 3200 0.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 350 0.00 -         -       -      -            -        KOZ3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 300.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 0.5 0.00 -           -          -          300         -            
KOZ3C 3350 3350 251 0.00 -         -       -      -            -        KOZ3P 3350 3350 1.5 0.00 -           -          -          -          -            
KOZ3C 3400 3400 203.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 3.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 158 0.00 -         -       -      -            -        KOZ3P 3450 3450 8 0.00 -           -          -          -          -            
KOZ3C 3500 3500 117 0.00 -         -       -      -            -        KOZ3P 3500 3500 17 0.00 -           -          -          -          -            
KOZ3C 3550 3550 81.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 31.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 53 0.00 -         -       -      -            -        KOZ3P 3600 3600 53 0.00 -           -          -          -          -            
KOZ3C 3650 3650 32 0.00 -         -       -      -            -        KOZ3P 3650 3650 82 0.00 -           -          -          -          -            
KOZ3C 3700 3700 18 0.00 -         -       -      -            -        KOZ3P 3700 3700 118 0.00 -           -          -          100         -            
KOZ3C 3750 3750 9.5 0.00 -         -       -      -            -        KOZ3P 3750 3750 159 0.00 -           -          -          50           -            
KOZ3C 3800 3800 4.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 204.5 0.00 -           -          -          200         -            
KOZ3C 3850 3850 2 0.00 -         -       -      -            -        KOZ3P 3850 3850 252 0.00 -           -          -          -          -            
KOZ3C 3900 3900 1 0.00 -         -       -      -            -        KOZ3P 3900 3900 300.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 0.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 350 0.00 -           -          -          -          -            
KOZ3C 4000 4000 0.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 400 0.00 -           -          -          -          -            
KOZ3C 4050 4050 0.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 450 0.00 -           -          -          -          -            
KOZ3C 4100 4100 0.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 500 0.00 -           -          -          -          -            
KOZ3C 4150 4150 0.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 550 0.00 -           -          -          -          -            
KOZ3C 4200 4200 0.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 600 0.00 -           -          -          -          -            
KOZ3C 4250 4250 0.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 650 0.00 -           -          -          -          -            
KOZ3C 4300 4300 0.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 700 0.00 -           -          -          -          -            
KOZ3C 4350 4350 0.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 750 0.00 -           -          -          -          -            
KOZ3C 4400 4400 0.5 0.00 -         -       -      100.0        -        KOZ3P 4400 4400 799.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 0.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 849.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 0.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 899.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 0.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 949.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 0.5 0.00 -         -       -      -            -        KOZ3P 4600 4600 999.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 0.5 0.00 -         -       -      -            -        KOZ3P 4650 4650 1049.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 0.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 1099.5 0.00 -           -          -          -          -            
KOZ3C 4750 4750 0.5 0.00 -         -       -      -            -        KOZ3P 4750 4750 1149.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 0.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 1199.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 0.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 1249.5 0.00 -           -          -          -          -            
Jan-24 (32d 11/10/23); CSize 25; KOF4 3636.00
KOF4C 2450 2450 1182.5 0.00 0.0 0 0 0 0 KOF4P 2450 2450 0.5 0.00 -           -          0 -          -            
KOF4C 2500 2500 1132.5 0.00 -         -       -      -            -        KOF4P 2500 2500 0.5 0.00 -           -          -          -          -            
KOF4C 2550 2550 1083 0.00 -         -       -      -            -        KOF4P 2550 2550 0.5 0.00 -           -          -          -          -            
KOF4C 2600 2600 1033 0.00 -         -       -      -            -        KOF4P 2600 2600 0.5 0.00 -           -          -          -          -            
KOF4C 2650 2650 983.5 0.00 -         -       -      -            -        KOF4P 2650 2650 0.5 0.00 -           -          -          -          -            
KOF4C 2700 2700 933.5 0.00 -         -       -      -            -        KOF4P 2700 2700 0.5 0.00 -           -          -          -          -            
KOF4C 2750 2750 884 0.00 -         -       -      -            -        KOF4P 2750 2750 0.5 0.00 -           -          -          -          -            
KOF4C 2800 2800 834.5 0.00 -         -       -      -            -        KOF4P 2800 2800 1 0.00 -           -          -          -          -            
KOF4C 2850 2850 785 0.00 -         -       -      -            -        KOF4P 2850 2850 1.5 0.00 -           -          -          -          -            
KOF4C 2900 2900 736 0.00 -         -       -      -            -        KOF4P 2900 2900 2.5 0.00 -           -          -          -          -            
KOF4C 2950 2950 687.5 0.00 -         -       -      -            -        KOF4P 2950 2950 3.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 639.5 0.00 -         -       -      -            -        KOF4P 3000 3000 5.5 0.00 -           -          -          150         -            
KOF4C 3050 3050 592 0.00 -         -       -      -            -        KOF4P 3050 3050 8 0.00 -           -          -          -          -            
KOF4C 3100 3100 545.5 0.00 -         -       -      -            -        KOF4P 3100 3100 11 0.00 -           -          -          -          -            
KOF4C 3150 3150 500 0.00 -         -       -      -            -        KOF4P 3150 3150 15.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 456 0.00 -         -       -      -            -        KOF4P 3200 3200 21 0.00 -           -          -          -          -            
KOF4C 3250 3250 413.5 0.00 -         -       -      -            -        KOF4P 3250 3250 28.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 372.5 0.00 -         -       -      -            -        KOF4P 3300 3300 37.5 0.00 -           -          -          75           -            
KOF4C 3350 3350 333.5 0.00 -         -       -      -            -        KOF4P 3350 3350 48.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 297 0.00 -         -       -      -            -        KOF4P 3400 3400 61.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 262.5 0.00 -         -       -      -            -        KOF4P 3450 3450 77 0.00 -           -          -          -          -            
KOF4C 3500 3500 230.5 0.00 -         -       -      -            -        KOF4P 3500 3500 94.5 0.00 -           -          -          -          -            
KOF4C 3550 3550 200.5 0.00 -         -       -      -            -        KOF4P 3550 3550 115 0.00 -           -          -          -          -            
KOF4C 3600 3600 174 0.00 -         -       -      -            -        KOF4P 3600 3600 138 0.00 -           -          -          -          -            
KOF4C 3650 3650 149.5 0.00 -         -       -      -            -        KOF4P 3650 3650 163.5 0.00 -           -          -          -          -            

FCPO Futures - OPTION

Daily Preview
October 9, 2023

KENANGA FUTURES SDN BHD Company No. 353603-X



KOF4C 3700 3700 127.5 0.00 -         -       -      -            -        KOF4P 3700 3700 191.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 108 0.00 -         -       -      -            -        KOF4P 3750 3750 221.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 91 0.00 -         -       -      -            -        KOF4P 3800 3800 254.5 0.00 -           -          -          -          -            
KOF4C 3850 3850 76 0.00 -         -       -      -            -        KOF4P 3850 3850 289 0.00 -           -          -          -          -            
KOF4C 3900 3900 63 0.00 -         -       -      -            -        KOF4P 3900 3900 326 0.00 -           -          -          -          -            
KOF4C 3950 3950 52 0.00 -         -       -      -            -        KOF4P 3950 3950 365 0.00 -           -          -          -          -            
KOF4C 4000 4000 42.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 405.5 0.00 -           -          -          -          -            
KOF4C 4050 4050 34.5 0.00 -         -       -      -            -        KOF4P 4050 4050 447 0.00 -           -          -          -          -            
KOF4C 4100 4100 27.5 0.00 -         -       -      -            -        KOF4P 4100 4100 490.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 22 0.00 -         -       -      -            -        KOF4P 4150 4150 534.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 17.5 0.00 -         -       -      50.0          -        KOF4P 4200 4200 580 0.00 -           -          -          -          -            
KOF4C 4250 4250 14 0.00 -         -       -      -            -        KOF4P 4250 4250 626 0.00 -           -          -          -          -            
KOF4C 4300 4300 11 0.00 -         -       -      50.0          -        KOF4P 4300 4300 673 0.00 -           -          -          -          -            
KOF4C 4350 4350 8.5 0.00 -         -       -      -            -        KOF4P 4350 4350 720.5 0.00 -           -          -          -          -            
KOF4C 4400 4400 6.5 0.00 -         -       -      -            -        KOF4P 4400 4400 768.5 0.00 -           -          -          -          -            
KOF4C 4450 4450 5 0.00 -         -       -      -            -        KOF4P 4450 4450 816.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 4 0.00 -         -       -      -            -        KOF4P 4500 4500 865.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 3 0.00 -         -       -      -            -        KOF4P 4550 4550 914.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 2.5 0.00 -         -       -      -            -        KOF4P 4600 4600 963.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 1.5 0.00 -         -       -      -            -        KOF4P 4650 4650 1013 0.00 -           -          -          -          -            
KOF4C 4700 4700 1.5 0.00 -         -       -      -            -        KOF4P 4700 4700 1062 0.00 -           -          -          -          -            
KOF4C 4750 4750 1 0.00 -         -       -      -            -        KOF4P 4750 4750 1111.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 0.5 0.00 -         -       -      -            -        KOF4P 4800 4800 1161.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 0.5 0.00 -         -       -      -            -        KOF4P 4850 4850 1211 0.00 -           -          -          -          -            
KOF4C 4900 4900 0.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1260.5 0.00 -           -          -          -          -            
Feb-24 (60d 12/8/23); CSize 25; KOG4 3672.00
KOG4C 2450 2450 1216 0.00 -         -       -      -            -        KOG4P 2450 2450 0.5 0.00 -           -          -          -          -            
KOG4C 2500 2500 1166 0.00 -         -       -      -            -        KOG4P 2500 2500 0.5 0.00 -           -          -          -          -            
KOG4C 2550 2550 1116.5 0.00 -         -       -      -            -        KOG4P 2550 2550 0.5 0.00 -           -          -          -          -            
KOG4C 2600 2600 1067.5 0.00 -         -       -      -            -        KOG4P 2600 2600 1 0.00 -           -          -          -          -            
KOG4C 2650 2650 1018 0.00 -         -       -      -            -        KOG4P 2650 2650 1.5 0.00 -           -          -          -          -            
KOG4C 2700 2700 969.5 0.00 -         -       -      -            -        KOG4P 2700 2700 2.5 0.00 -           -          -          -          -            
KOG4C 2750 2750 920.5 0.00 -         -       -      -            -        KOG4P 2750 2750 3.5 0.00 -           -          -          -          -            
KOG4C 2800 2800 872.5 0.00 -         -       -      -            -        KOG4P 2800 2800 5 0.00 -           -          -          -          -            
KOG4C 2850 2850 824.5 0.00 -         -       -      -            -        KOG4P 2850 2850 7 0.00 -           -          -          -          -            
KOG4C 2900 2900 777.5 0.00 -         -       -      -            -        KOG4P 2900 2900 9.5 0.00 -           -          -          -          -            
KOG4C 2950 2950 730.5 0.00 -         -       -      -            -        KOG4P 2950 2950 12.5 0.00 -           -          -          -          -            
KOG4C 3000 3000 685 0.00 -         -       -      -            -        KOG4P 3000 3000 16.5 0.00 -           -          -          -          -            
KOG4C 3050 3050 640 0.00 -         -       -      -            -        KOG4P 3050 3050 21.5 0.00 -           -          -          -          -            
KOG4C 3100 3100 596.5 0.00 -         -       -      -            -        KOG4P 3100 3100 27.5 0.00 -           -          -          -          -            
KOG4C 3150 3150 554 0.00 -         -       -      -            -        KOG4P 3150 3150 34.5 0.00 -           -          -          -          -            
KOG4C 3200 3200 512.5 0.00 -         -       -      -            -        KOG4P 3200 3200 43.5 0.00 -           -          -          -          -            
KOG4C 3250 3250 473 0.00 -         -       -      -            -        KOG4P 3250 3250 53 0.00 -           -          -          -          -            
KOG4C 3300 3300 435 0.00 -         -       -      -            -        KOG4P 3300 3300 65 0.00 -           -          -          -          -            
KOG4C 3350 3350 398.5 0.00 -         -       -      -            -        KOG4P 3350 3350 78 0.00 -           -          -          75           -            
KOG4C 3400 3400 363.5 0.00 -         -       -      -            -        KOG4P 3400 3400 93 0.00 -           -          -          -          -            
KOG4C 3450 3450 330.5 0.00 -         -       -      -            -        KOG4P 3450 3450 110 0.00 -           -          -          -          -            
KOG4C 3500 3500 299.5 0.00 -         -       -      -            -        KOG4P 3500 3500 128.5 0.00 -           -          -          -          -            
KOG4C 3550 3550 270.5 0.00 -         -       -      -            -        KOG4P 3550 3550 149 0.00 -           -          -          -          -            
KOG4C 3600 3600 243.5 0.00 -         -       -      -            -        KOG4P 3600 3600 172 0.00 -           -          -          -          -            
KOG4C 3650 3650 218 0.00 -         -       -      -            -        KOG4P 3650 3650 196.5 0.00 -           -          -          -          -            
KOG4C 3700 3700 195 0.00 -         -       -      -            -        KOG4P 3700 3700 222.5 0.00 -           -          -          -          -            
KOG4C 3750 3750 173.5 0.00 -         -       -      -            -        KOG4P 3750 3750 251 0.00 -           -          -          -          -            
KOG4C 3800 3800 153.5 0.00 -         -       -      -            -        KOG4P 3800 3800 281 0.00 -           -          -          -          -            
KOG4C 3850 3850 135.5 0.00 -         -       -      -            -        KOG4P 3850 3850 313 0.00 -           -          -          -          -            
KOG4C 3900 3900 119.5 0.00 -         -       -      -            -        KOG4P 3900 3900 346.5 0.00 -           -          -          -          -            
KOG4C 3950 3950 105 0.00 -         -       -      -            -        KOG4P 3950 3950 381.5 0.00 -           -          -          -          -            
KOG4C 4000 4000 91.5 0.00 -         -       -      -            -        KOG4P 4000 4000 418 0.00 -           -          -          -          -            
KOG4C 4050 4050 80 0.00 -         -       -      -            -        KOG4P 4050 4050 456 0.00 -           -          -          -          -            
KOG4C 4100 4100 69.5 0.00 -         -       -      -            -        KOG4P 4100 4100 495 0.00 -           -          -          -          -            
KOG4C 4150 4150 60 0.00 -         -       -      -            -        KOG4P 4150 4150 535.5 0.00 -           -          -          -          -            
KOG4C 4200 4200 51.5 0.00 -         -       -      50.0          -        KOG4P 4200 4200 577 0.00 -           -          -          -          -            
KOG4C 4250 4250 44.5 0.00 -         -       -      -            -        KOG4P 4250 4250 619.5 0.00 -           -          -          -          -            
KOG4C 4300 4300 38 0.00 -         -       -      50.0          -        KOG4P 4300 4300 662.5 0.00 -           -          -          -          -            
KOG4C 4350 4350 32.5 0.00 -         -       -      -            -        KOG4P 4350 4350 707 0.00 -           -          -          -          -            
KOG4C 4400 4400 27.5 0.00 -         -       -      -            -        KOG4P 4400 4400 752 0.00 -           -          -          -          -            
KOG4C 4450 4450 23.5 0.00 -         -       -      -            -        KOG4P 4450 4450 797.5 0.00 -           -          -          -          -            
KOG4C 4500 4500 20 0.00 -         -       -      -            -        KOG4P 4500 4500 843.5 0.00 -           -          -          -          -            
KOG4C 4550 4550 17 0.00 -         -       -      -            -        KOG4P 4550 4550 890 0.00 -           -          -          -          -            
KOG4C 4600 4600 14 0.00 -         -       -      -            -        KOG4P 4600 4600 937 0.00 -           -          -          -          -            
KOG4C 4650 4650 12 0.00 -         -       -      -            -        KOG4P 4650 4650 984.5 0.00 -           -          -          -          -            
KOG4C 4700 4700 10 0.00 -         -       -      -            -        KOG4P 4700 4700 1032.5 0.00 -           -          -          -          -            
KOG4C 4750 4750 8.5 0.00 -         -       -      -            -        KOG4P 4750 4750 1080.5 0.00 -           -          -          -          -            
KOG4C 4800 4800 7 0.00 -         -       -      -            -        KOG4P 4800 4800 1129 0.00 -           -          -          -          -            
KOG4C 4850 4850 6 0.00 -         -       -      -            -        KOG4P 4850 4850 1177.5 0.00 -           -          -          -          -            
KOG4C 4900 4900 5 0.00 -         -       -      -            -        KOG4P 4900 4900 1226 0.00 -           -          -          -          -            
Mar-24 (93d 1/10/24); CSize 25; KOH4 3692.00
KOH4C 2500 2500 1184.5 0.00 -         -       -      -            -        KOH4P 2500 2500 2.5 0.00 -           -          -          -          -            
KOH4C 2550 2550 1135.5 0.00 -         -       -      -            -        KOH4P 2550 2550 3 0.00 -           -          -          -          -            
KOH4C 2600 2600 1087.5 0.00 -         -       -      -            -        KOH4P 2600 2600 4.5 0.00 -           -          -          -          -            
KOH4C 2650 2650 1039.5 0.00 -         -       -      -            -        KOH4P 2650 2650 6 0.00 -           -          -          -          -            
KOH4C 2700 2700 991.5 0.00 -         -       -      -            -        KOH4P 2700 2700 8 0.00 -           -          -          -          -            
KOH4C 2750 2750 944.5 0.00 -         -       -      -            -        KOH4P 2750 2750 10.5 0.00 -           -          -          -          -            
KOH4C 2800 2800 898 0.00 -         -       -      -            -        KOH4P 2800 2800 13.5 0.00 -           -          -          -          -            
KOH4C 2850 2850 852 0.00 -         -       -      -            -        KOH4P 2850 2850 17 0.00 -           -          -          -          -            
KOH4C 2900 2900 807 0.00 -         -       -      -            -        KOH4P 2900 2900 21.5 0.00 -           -          -          -          -            
KOH4C 2950 2950 762.5 0.00 -         -       -      -            -        KOH4P 2950 2950 26.5 0.00 -           -          -          -          -            
KOH4C 3000 3000 719 0.00 -         -       -      -            -        KOH4P 3000 3000 33 0.00 -           -          -          -          -            
KOH4C 3050 3050 676.5 0.00 -         -       -      -            -        KOH4P 3050 3050 40 0.00 -           -          -          -          -            
KOH4C 3100 3100 635.5 0.00 -         -       -      -            -        KOH4P 3100 3100 48.5 0.00 -           -          -          -          -            
KOH4C 3150 3150 595.5 0.00 -         -       -      -            -        KOH4P 3150 3150 58 0.00 -           -          -          -          -            
KOH4C 3200 3200 556.5 0.00 -         -       -      -            -        KOH4P 3200 3200 69 0.00 -           -          -          -          -            
KOH4C 3250 3250 519.5 0.00 -         -       -      -            -        KOH4P 3250 3250 81 0.00 -           -          -          -          -            
KOH4C 3300 3300 483.5 0.00 -         -       -      -            -        KOH4P 3300 3300 94.5 0.00 -           -          -          -          -            
KOH4C 3350 3350 449 0.00 -         -       -      -            -        KOH4P 3350 3350 109.5 0.00 -           -          -          -          -            
KOH4C 3400 3400 416 0.00 -         -       -      -            -        KOH4P 3400 3400 126 0.00 -           -          -          -          -            
KOH4C 3450 3450 384.5 0.00 -         -       -      -            -        KOH4P 3450 3450 144.5 0.00 -           -          -          -          -            
KOH4C 3500 3500 354.5 0.00 -         -       -      -            -        KOH4P 3500 3500 164 0.00 -           -          -          -          -            
KOH4C 3550 3550 326 0.00 -         -       -      -            -        KOH4P 3550 3550 185.5 0.00 -           -          -          -          -            
KOH4C 3600 3600 299.5 0.00 -         -       -      -            -        KOH4P 3600 3600 208 0.00 -           -          -          -          -            
KOH4C 3650 3650 274.5 0.00 -         -       -      -            -        KOH4P 3650 3650 232.5 0.00 -           -          -          -          -            
KOH4C 3700 3700 250.5 0.00 -         -       -      -            -        KOH4P 3700 3700 258.5 0.00 -           -          -          -          -            
KOH4C 3750 3750 228.5 0.00 -         -       -      250.0        -        KOH4P 3750 3750 286 0.00 -           -          -          -          -            
KOH4C 3800 3800 208 0.00 -         -       -      -            -        KOH4P 3800 3800 315 0.00 -           -          -          -          -            
KOH4C 3850 3850 189 0.00 -         -       -      -            -        KOH4P 3850 3850 345.5 0.00 -           -          -          -          -            
KOH4C 3900 3900 171 0.00 -         -       -      -            -        KOH4P 3900 3900 377.5 0.00 -           -          -          -          -            
KOH4C 3950 3950 155 0.00 -         -       -      -            -        KOH4P 3950 3950 410.5 0.00 -           -          -          -          -            
KOH4C 4000 4000 139.5 0.00 -         -       -      200.0        -        KOH4P 4000 4000 445 0.00 -           -          -          -          -            
KOH4C 4050 4050 126 0.00 -         -       -      -            -        KOH4P 4050 4050 481 0.00 -           -          -          -          -            
KOH4C 4100 4100 113 0.00 -         -       -      -            -        KOH4P 4100 4100 517.5 0.00 -           -          -          -          -            
KOH4C 4150 4150 101.5 0.00 -         -       -      -            -        KOH4P 4150 4150 555.5 0.00 -           -          -          -          -            
KOH4C 4200 4200 91 0.00 -         -       -      150.0        -        KOH4P 4200 4200 594.5 0.00 -           -          -          -          -            
KOH4C 4250 4250 81 0.00 -         -       -      250.0        -        KOH4P 4250 4250 634.5 0.00 -           -          -          -          -            
KOH4C 4300 4300 72.5 0.00 -         -       -      50.0          -        KOH4P 4300 4300 675.5 0.00 -           -          -          -          -            
KOH4C 4350 4350 64.5 0.00 -         -       -      -            -        KOH4P 4350 4350 717 0.00 -           -          -          -          -            



KOH4C 4400 4400 57.5 0.00 -         -       -      -            -        KOH4P 4400 4400 759.5 0.00 -           -          -          -          -            
KOH4C 4450 4450 51 0.00 -         -       -      -            -        KOH4P 4450 4450 802.5 0.00 -           -          -          -          -            
KOH4C 4500 4500 45 0.00 -         -       -      -            -        KOH4P 4500 4500 846.5 0.00 -           -          -          -          -            
KOH4C 4550 4550 40 0.00 -         -       -      -            -        KOH4P 4550 4550 890.5 0.00 -           -          -          -          -            
KOH4C 4600 4600 35 0.00 -         -       -      -            -        KOH4P 4600 4600 935.5 0.00 -           -          -          -          -            
KOH4C 4650 4650 31 0.00 -         -       -      -            -        KOH4P 4650 4650 981 0.00 -           -          -          -          -            
KOH4C 4700 4700 27.5 0.00 -         -       -      -            -        KOH4P 4700 4700 1027 0.00 -           -          -          -          -            
KOH4C 4750 4750 24 0.00 -         -       -      -            -        KOH4P 4750 4750 1073 0.00 -           -          -          -          -            
KOH4C 4800 4800 21 0.00 -         -       -      -            -        KOH4P 4800 4800 1120 0.00 -           -          -          -          -            
KOH4C 4850 4850 18.5 0.00 -         -       -      -            -        KOH4P 4850 4850 1167 0.00 -           -          -          -          -            
KOH4C 4900 4900 16 0.00 -         -       -      -            -        KOH4P 4900 4900 1214 0.00 -           -          -          -          -            
KOH4C 4950 4950 14 0.00 -         -       -      -            -        KOH4P 4950 4950 1261.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days
CALL Current 33.84 33.84 33.77 32.7 32           
PUT 1 week ago 29.02 26.94 26.48 27.75 29           
MEAN 1 month ago 36.23 32.41 29.7 30.78 35           
CALL 3 months ago 34.97 39.11 43.41 38.75 44           
PUT 6 months ago 55.18 42.91 54.99 42.96 37           
MEAN
CALL
PUT
MEAN

Source: Bloomberg
Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd

shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

Implied volatility for ATM 

DEC 23

JAN 24

FEB 24

Previous day 1D%CHG
34.34 34.32 0.06
34.35 34.34 0.03
34.35 34.33 0.04
34.88 34.79 0.26
34.88 34.79 0.26
34.88 34.79 0.26

34.35 34.33 0.04

34.34 34.32 0.06
34.35 34.34 0.03


