Kenanga ALY pREVIEW

KENANGA FUTURES SDN BHD company No. 353605 —August4, 2026
Underlying Instrument - FKLI
Cont Sett Change Open High Low Volm Openlnt
AUG 26 1,728.0 -4.50 1730.50 1739.00 | 1723.50 6,909 38,795
SEP 26 1,707.0 -3.50| 1708.50 | 1717.00 | 1702.00 333 1,222
DEC 26 1,710.0 -4.00f 1711.00 1720.00 | 1706.50 38 444
MAR 27 1,693.0 -] _1698.00 | 1707.00 | 1692.00 19 13
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
| Aug-26 (24d 8/28/26); CSize 50; IKQ6 1730.00
IKQ6C 1600 1600 127.8 0 0 0 0|IKQ6P 1600 1600 0.1 0 0 0 0
IKQ6C 1610 1610 117.8 0 0 0 0|IKQ6P 1610 1610 0.1 0 0 0 0
IKQ6C 1620 1620 107.8 0 0 0 0|IKQ6P 1620 1620 0.1 0 0 0 0
IKQ6C 1630 1630 97.8 0 0 0 0IKQ6P 1630 1630 0.1 0 0 0 0
IKQ6C 1640 1640 87.9 0 0 0 0|IKQ6P 1640 1640 0.1 0 0 0 0
IKQ6C 1650 1650 779 0 0 0 0IKQ6P 1650 1650 0.1 0 0 0 0
IKQ6C 1660 1660 68.1 0 0 0 0|IKQ6P 1660 1660 0.2 0 0 0 0
IKQ6C 1670 1670 58.4 0 0 0 0|IKQ6P 1670 1670 0.5 0 0 0 0
IKQ6C 1680 1680 48.9 0 0 0 0|IKQ6P 1680 1680 1 0 0 0 0
IKQ6C 1690 1690 39.9 0 0 0 0IKQ6P 1690 1690 2 0 0 0 0
IKQ6C 1700 1700 315 0 0 4 0|IKQ6P 1700 1700 3.5 0 0 0 0
IKQ6C 1710 1710 24 0 0 24 24]IKQ6P 1710 1710 6 0 0 0 0
IKQ6C 1720 1720 22 0 22 22 0 65 20|IKQ6P 1720 1720 9.5 0 0 7 6
IKQ6C 1730 1730 16 0 16 16 0 27 2|IKQ6P 1730 1730 14.5 0 14.5 13.5 0 76 2
IKQ6C 1740 1740 10 0 10 10 0 1 1|IKQ6P 1740 1740 20 0 20 20 0 43 9
IKQ6C 1750 1750 5 0 0 0 0|IKQ6P 1750 1750 27 0 27 27 0 8 8
IKQ6C 1760 1760 3 0 0 0 0|IKQ6P 1760 1760 34.9 0 0 0 0
IKQ6C 1770 1770 1.7 0 0 0 0|IKQ6P 1770 1770 436 0 0 0 0
IKQ6C 1780 1780 0.9 0 0 0 0|IKQ6P 1780 1780 52.8 0 0 0 0
IKQ6C 1790 1790 04 0 0 0 0IKQ6P 1790 1790 62.3 0 0 0 0
IKQ6C 1800 1800 0.2 0 0 0 0]IKQ6P 1800 1800 72.1 0 0 0 0
Sep-26 (57d 9/30/26); CSize 50; IKU6 1709.00
IKU6C 1560 1560 146.4 0 0 0 0]IKUBP 1560 1560 0.1 0 0 0 0
IKUBC 1570 1570 136.4 0 0 0 0[IKUBP 1570 1570 0.1 0 0 0 0
IKU6C 1580 1580 126.5 0 0 0 0]IKUBP 1580 1580 0.1 0 0 0 0
IKUBC 1590 1590 116.6 0 0 0 0fIKUBP 1590 1590 0.1 0 0 0 0
IKU6C 1600 1600 106.7 0 0 0 0]IKUBP 1600 1600 0.2 0 0 0 0
IKUBC 1610 1610 97 0 0 0 0fIKUBP 1610 1610 04 0 0 0 0
IKU6C 1620 1620 87.3 0 0 0 0]IKUBP 1620 1620 0.7 0 0 0 0
IKUBC 1630 1630 778 0 0 0 0fIKUBP 1630 1630 1.2 0 0 0 0
IKUBC 1640 1640 68.6 0 0 0 0]IKUBP 1640 1640 1.9 0 0 0 0
IKUBC 1650 1650 59.6 0 0 0 0[IKUBP 1650 1650 29 0 0 0 0
IKUBC 1660 1660 51.1 0 0 0 0]IKUBP 1660 1660 4.4 0 0 0 0
IKUBC 1670 1670 432 0 0 0 0[IKUBP 1670 1670 6.3 0 0 0 0
IKU6C 1680 1680 35.8 0 0 0 0]IKUBP 1680 1680 9 0 0 0 0
IKUBC 1690 1690 292 0 0 0 0fIKUBP 1690 1690 12.3 0 0 0 0
IKU6C 1700 1700 23.3 0 0 0 0]IKU6P 1700 1700 16.3 0 0 0 0
IKU6C 1710 1710 18.2 0 0 0 0fIKUBP 1710 1710 212 0 0 0 0
IKU6C 1720 1720 14 0 0 0 0]IKU6P 1720 1720 26.9 0 0 0 0
IKU6C 1730 1730 10.4 0 0 0 0fIKUBP 1730 1730 33.3 0 0 0 0
IKU6C 1740 1740 76 0 0 0 0]IKUBP 1740 1740 40.5 0 0 0 0
IKUBC 1750 1750 54 0 0 0 0fIKUBP 1750 1750 48.2 0 0 0 0
IKU6C 1760 1760 3.8 0 0 0 0]IKUBP 1760 1760 56.5 0 0 0 0
IKU6C 1770 1770 26 0 0 0 0fIKUBP 1770 1770 65.3 0 0 0 0
IKU6C 1780 1780 17 0 0 0 0]IKUBP 1780 1780 74.4 0 0 0 0
IKUBC 1790 1790 1.1 0 0 0 0fIKUBP 1790 1790 83.7 0 0 0 0
IKU6C 1800 1800 0.7 0 0 0 0]IKU6P 1800 1800 93.3 0 0 0 0
Dec-26 (149d 12/31/26); CSize 50; IKZ6 1712.00
IKZ6C 1580 1580 129.8 0 0 0 0]IKZ6P 1580 1580 14 0 0 0 0
IKZ6C 1600 1600 1113 0 0 0 0|IKZ6P 1600 1600 27 0 0 0 0
IKZ6C 1620 1620 93.6 0 0 0 0]IKZ6P 1620 1620 4.7 0 0 0 0
IKZ6C 1640 1640 7 0 0 0 0[IKZ6P 1640 1640 78 0 0 0 0
IKZ6C 1660 1660 61.7 0 0 0 0]IKZ6P 1660 1660 124 0 0 0 0
IKZ6C 1680 1680 48.2 0 0 0 0|IKZ6P 1680 1680 18.6 0 0 0 0
IKZ6C 1700 1700 36.5 0 0 0 0]IKZ6P 1700 1700 26.7 0 0 0 0
IKZ6C 1720 1720 26.8 0 0 0 0IKZ6P 1720 1720 36.7 0 0 0 0
IKZ6C 1740 1740 19.1 0 0 0 0]IKZ6P 1740 1740 48.7 0 0 0 0
IKZ6C 1760 1760 131 0 0 0 0|IKZ6P 1760 1760 62.5 0 0 0 0
IKZ6C 1780 1780 8.7 0 0 0 0]IKZ6P 1780 1780 77.8 0 0 0 0
IKZ6C 1800 1800 5.6 0 0 0 0IKZ6P 1800 1800 94.5 0 0 0 0
Mar-27 (239d 3/31/27); CSize 50; IKH7 1693.00
IKH7C 1640 1640 0 0 0 0 O[IKH7P 1640 1640 0 0 0 0 0
IKH7C 1660 1660 57 0 0 0 0|IKH7P 1660 1660 24.7 0 0 0 0
IKH7C 1680 1680 456 0 0 0 0[IKH7P 1680 1680 329 0 0 0 0
IKH7C 1700 1700 35.8 0 0 0 0|IKH7P 1700 1700 42.7 0 0 0 0
IKH7C 1720 1720 276 0 0 0 O[IKH7P 1720 1720 54 0 0 0 0
IKH7C 1740 1740 20.8 0 0 0 0|IKH7P 1740 1740 66.9 0 0 0 0
IKH7C 1760 1760 15.3 0 0 0 0[IKH7P 1760 1760 81 0 0 0 0
IKH7C 1780 1780 11.1 0 0 0 0]IKH7P 1780 1780 96.4 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days 20Days | 30Days | 60Days 90Days
AUGUST CALL 9.51 10.27 -7.40 Current 12.46 12.81 12.51 12.79 15.81
AUGUST PUT 7.44 10.27 -27.56 1week ago 9.65 14.07 12.94 17.39 16.68
MEAN 8.48 10.27 -17.48 1 month ago 10.94 14.34 14.89 17.34 17.36

3 months ago 18.52 19.18 16.85 16.23 17.28
Implied volatility for ATM Previous day 1D%CHG 6 months ago 16.48 18.84 19.48 18.43 20.04
SEPTEMBER CALL 7.27 6.40 13.59
SEPTEMBER PUT 7.27 4.50 61.56
MEAN 7.27 5.45 33.39

Source: Bloomberg
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