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FBMKLCI FUTURES - OPTION

== DAILY PREVIEW
KENANGA FUTURES SDN BHD company No. 353603-x = September15,2020
Underlying Instrument - FKLI
Cont Sett Change Open High Low Volm Open Int
SEP 20 1,5035 - 1507.0| 15125| 1,5035 5,975.0 25574
OCT 20 1,501.0 1.0 1,504.0| 1,509.0| 1,501.0 130.0 346
DEC 20 1,495.0 20 1,503.5 1,503.5 1,495.0 17.0 552
MAR 21 1,489.0 - 1,495.0| 1.496.0| 1.493.0 6.0 109
Puts
Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh|
-20 (15d 9/30/20); CSize 50; IKUO 1503.50
IKUOC 1170 333.20001 0.00 - - - - - [IKuoP 170 0.1 0.00 - - - - -
IKUOC 1180 323.29999 0.03 - - - - - |iKuop 1180 0.1 0.00 - - - - -
IKUOC 1190 313.29999 0.03 - - - - - [IKuoP 1190 0.1 0.00 - - - - -
IKUOC 1200 303.29999 0.03 - - - - - |iKuop 1200 0.1 0.00 - - - - -
IKUOC 1210 293.29999 0.03 - - - - - [IKuoP 1210 0.1 0.00 - - - - -
IKUOC 1220 283.29999 0.04 - - - - - |iKuop 1220 0.1 0.00 - - - - -
IKUOC 1230 273.29999 0.00 - - - - - [IKuoP 1230 0.1 0.00 - - - - -
IKUOC 1240 263.29999 0.00 - - - - - |iKuop 1240 0.1 0.00 - - - - -
IKUOC 1250 253.3 0.00 - - - - - [IKuoP 1250 0.1 0.00 - - - - -
IKUOC 1260 2433 0.00 - - - - - |iKuop 1260 0.1 0.00 - - - - -
IKUOC 1270 2333 0.00 - - - - - [IKuoP 1270 0.1 0.00 - - - - -
IKUOC 1280 2233 0.00 - - - - - |ikuop 1280 0.1 0.00 - - - - -
IKUOC 1290 2133 0.00 - - - - - [IKuoP 1290 0.1 0.00 - - - - -
IKUOC 1300 203.3 0.00 - - - - - |iKuop 1300 0.1 0.00 - - - - -
IKUOC 1310 193.39999 0.05 - - - - - [IKuoP 1310 0.1 0.00 - - - - -
IKUOC 1320 183.39999 0.05 - - - - - |iKuop 1320 0.1 0.00 - - - - -
IKUOC 1330 173.39999 0.06 - - - - - [IKuoP 1330 0.1 0.00 - - - - -
IKUOC 1340 163.39999 0.00 - - - - - |iKuop 1340 0.1 0.00 - - - 2 -
IKUOC 1350 153.39999 0.00 - - - - - [IKuoP 1350 0.1 0.00 - - - - -
IKUOC 1360 143.39999 0.00 - - - - - |iKuop 1360 0.1 0.00 - - - - -
IKUOC 1370 133.39999 0.00 - - - - - [IKuoP 1370 0.1 0.00 - - - - -
IKUOC 1380 1234 0.00 - - - - - |iKuop 1380 0.1 0.00 - - - - -
IKUOC 1390 113.4 0.00 - - - - - [IKuoP 1390 0.1 0.00 - - - - -
IKUOC 1400 103.4 0.00 - - - - - |iKuop 1400 0.1 0.00 - - - - -
IKUOC 1410 93.400002 -0.11 - - - - - [IKuoP 1410 0.1 0.00 - - - - -
IKUOC 1420 835 0.00 - - - - - |iKuop 1420 0.1 0.00 - - - - -
IKUOC 1430 735 -0.14 - - - - - [IKuoP 1430 0.1 -50.00 - - - - -
IKUOC 1440 63.700001 0.31 - - - - - |iKuop 1440 0.2 -50.00 - - - - -
IKUOC 1450 54 -0.74 - - - - - [IKuoP 1450 0.6 -33.33 - - - - -
IKUOC 1460 44.700001 111 - - - - - |iKuop 1460 12 -29.41 - - - 20 -
IKUOC 1470 35.799999 -2.19 - - - 18 - [IKuoP 1470 23 -25.81 - - - 10 -
IKUOC 1480 27.700001 12.15 - - - 2 2.00 [IKUOP 1480 42 -19.23 - - - - -
IKUOC 1490 20.5 -1.91 - - - - - [IKuoP 1490 7 -14.63 - - - - -
IKUOC 1500 145 -8.23 14.50 14.50 12 34 12.00 |IKUOP 1500 1 1057 - - - 15 2.00
IKUOC 1510 9.6999998 -11.82 - - - 22 - [IKuoP 1510 16.2 -6.36 - - - 11 -
IKUOC 1520 6.1999998 -15.07 - - - 31 - |iKuop 1520 19 1364 19.00 19.00 11 31 11.00
IKUOC 1530 37 -21.28 - - - 31 - [IKuoP 1530 30.2 -0.98 - - - 45 -
IKUOC 1540 2.0999999 -25.00 - - - 37 - |iKuop 1540 385 2,04 - - - 34 -
IKUOC 1550 11 -31.25 - - - 17 - [IKuoP 1550 476 -1.04 - - - 20 -
IKUOC 1560 05 -44.44 - - - 22 - |iKuop 1560 57 -0.52 - - - 22 -
IKUOC 1570 0.2 -60.00 - - - - - [IKuoP 1570 66.7 -0.30 - - - - -
IKUOC 1580 0.1 -50.00 - - - - - |ikuop 1580 76.6 0.13 - - - - -
IKUOC 1590 0.1 0.00 - - - - - [IKuoP 1590 86.5 0.00 - - - - -
IKUOC 1600 0.1 0.00 - - - - - |ikuop 1600 96.4 -0.10 - - - - -
IKUOC 1610 0.1 0.00 - - - - - [IKuoP 1610 106.4 0.00 - - - - -
IKUOC 1620 0.1 0.00 - - - - - |iKuop 1620 116.4 0.00 - - - - -
IKUOC 1630 0.1 0.00 - - - - - [IKuoP 1630 126.4 0.00 - - - - -
IKUOC 1640 0.1 0.00 - - - - - |iKuop 1640 136.4 0.00 - - - - -
IKUOC 1650 0.1 0.00 - - - - - [IKuoP 1650 146.4 0.00 - - - - -
IKUOC 1660 0.1 0.00 - - - - - |iKuop 1660 156.4 0.00 - - - - -
Oct-20 (45d 10/30/20); CSize 50; IKVO0 1501.00
IKVOC 1420 82199997 0.73529482 0 0 0 0 o|IkvoP 1420 14 2222222 0 0 0 0 0|
IKVOC 1430 73 0.68964958 0 0 0 0 0fIKVOP 1430 21 -19.23077 0 0 0 0 0|
IKVOC 1440 64.099998 0.62793493 0 0 0 0 0|IkvoP 1440 32 -17.94872 0 0 0 0 0|
IKVOC 1450 55.599998 0.36100149 0 0 0 0 0fIKVOP 1450 4.7 -14.54546 0 0 0 0 0|
IKVOC 1460 47.599998 0 0 0 0 0 o|IkvoP 1460 6.7 -11.84211 0 0 0 0 0|
IKVOC 1470 40.200001 -0.24813414 0 0 0 0 0fIKVOP 1470 9.2 -11.53846 0 0 0 0 0|
IKVOC 1480 33.400002 -0.59522986 0 0 0 0 0|IkvoP 1480 124 -9.489054 0 0 0 0 0|
IKVOC 1490 27.299999 -1.44404769 0 0 0 0 0fIKVOP 1490 16.3 -7.909614 0 0 0 0 0|
IKVOC 1500 219 -2.2321403 0 0 0 0 0|IkvoP 1500 209 -6.696427 0 0 0 0 0|
IKVOC 1510 17.299999 -2.80898809 0 0 0 0 0fIKVOP 1510 263 -5.39568 0 0 0 0 0)
IKVOC 1520 134 -4.28571701 0 0 0 0 0|IkvoP 1520 324 -4.424781 0 0 0 0 0|
IKVOC 1530 10.2 -4.67289686 0 0 0 0 0fIKVOP 1530 39.1 -3.931212 0 0 0 0 0|
IKVOC 1540 7.5999999 -6.17284775 0 0 0 0 o|IkvoP 1540 465 -3.125 0 0 0 0 0|
IKVOC 1550 5.5 -8.33333111 0 0 0 0 0fIKVOP 1550 544 -2.683365 0 0 0 0 0|
IKVOC 1560 4 -9.09091187 0 0 0 0 0|IkvoP 1560 62.8 -2.180684 0 0 0 0 0|
IKVOC 1570 2.8 -9.67741585 0 0 0 0 0fIKVOP 1570 716 -1.917809 0 0 0 0 0|
IKVOC 1580 1.9 -13.6363688 0 0 0 0 0|IkvoP 1580 807 -1.58537 0 0 0 0 0|
IKVOC 1590 1.3 -13.3333387 0 0 0 0 0fIKVOP 1590 90.1 -1.314354 0 0 0 0 0|
IKVOC 1600 0.8 -19.9999981 0 0 0 0 0|IKvoP 1600 99.6 -1.190484 0 0 0 0 0
Dec-20 (107d 12/31/20); CSize 50; IKZ0 1495.00
IKZ0C 1280 214 099103451 0 0 0 0 0[IKzoP 1280 0.1 0 0 0 0 0 0|
IKZoC 1300 194.10001 0.98855495 0 0 0 0 0fIKzoP 1300 0.1 -50 0 0 0 0 0|
IKZ0C 1320 174.39999 1.10144615 0 0 0 0 0|IkzoP 1320 03 25 0 0 0 0 0|
IKZoC 1340 154.89999 1.24182701 0 0 0 0 0fIKzoP 1340 0.7 -22.22222 0 0 0 0 0|
IKZ0C 1360 135.7  1.3442874 0 0 0 0 0|IkzoP 1360 14 125 0 0 0 0 0|
IKZoC 1380 117 1.38647556 0 0 0 0 0fIKzoP 1380 26 -13.33334 0 0 0 0 0|
IKZ0C 1400 99 1.33060217 0 0 0 0 0|IkzoP 1400 45 -13.46154 0 0 0 0 0|
IKZoC 1420 82.099998 1.35802031 0 0 0 0 0fIKzoP 1420 7.5 -10.71428 0 0 0 0 0|
IKZ0C 1440 66599998 1.36986971 0 0 0 0 0|IkzoP 1440 11.8 -9.230768 0 0 0 0 0|
IKZoC 1460 52.599998 0.95969439 0 0 0 0 0fIKzoP 1460 17.8 -7.291675 0 0 0 0 0)
IKZ0C 1480 405 0.74626207 0 0 0 0 0|IkzoP 1480 256 -5.882353 0 0 0 0 0|
IKZoC 1500 30.299999 0.33111572 0 0 0 0 0fIKzoP 1500 352 -5.121291 0 0 0 0 0|
IKZ0C 1520 22 0 0 0 0 0 0|IkzoP 1520 46.8 -4.294485 0 0 0 0 0|
IKZoC 1540 15.4 -1.28205419 0 0 0 0 0fIKZzoP 1540 60.2 -3.370786 0 0 0 0 0|
IKZ0C 1560 10.5 -1.86915994 0 0 0 0 0|IkzoP 1560 752 -2.842385 0 0 0 0 0|
IKZoC 1580 6.9000001 -4.16666269 0 0 0 0 0fIKZzoP 1580 915 -2.347916 0 0 0 0 0|
IKZ0C 1600 4.4000001 -4.34781933 0 0 0 0 0|IkzoP 1600 108.9 -1.980197 0 0 0 0 0|
IKZoC 1620 2.7 -6.89655542 0 0 0 0 0fIKzoP 1620 127.1 -1.625383 0 0 0 0 0|
IKZ0C 1640 16 -11.111105 0 0 0 0 0|IkzoP 1640 1459 -1.418924 0 0 0 0 0|
IKZoC 1660 0.9 -10.0000019 0 0 0 0 0[IKZoP 1660 165.1 -1.255977 0 0 0 0 0)
[Mar-21 (197d 3/31/21); CSize 50; IKH1 1489.00
IKH1C 1420 85.400002 -0.81300735 0 0 0 0 OfIKH1P 1420 17 -3.954804 0 0 0 0 0)
IKH1C 1440 71.599998 -1.10497475 0 0 0 0 O[IKH1P 1440 23.1 -3.347278 0 0 0 0 0|
IKH1C 1460 59.200001 -1.49750113 0 0 0 0 OfIKH1P 1460 305 -2.866238 0 0 0 0 0|
IKH1C 1480 48.299999 -1.82927251 0 0 0 0 O[IKH1P 1480 39.4 -2.233243 0 0 0 0 0|
IKH1C 1500 38.700001 -2.27271914 0 0 0 0 OfIKH1P 1500 496 -1.782179 0 0 0 0 0|
IKH1C 1520 306 -2.85714269 0 0 0 0 O[IKH1P 1520 613  -1.44695 0 0 0 0 0|
IKH1C 1540 23.799999 -3.25203538 0 0 0 0 OfIKH1P 1540 743 -1.065242 0 0 0 0 0|
IKH1C 1560 18.200001 -3.70369554 0 0 0 0 O[IKH1P 1560 885 -0.895858 0 0 0 0 0|
IKH1C 1580 13.7 -4.86111069 0 0 0 0 OfIKH1P 1580 103.8 -0.669855 0 0 0 0 0)
IKH1C 1600 10.1 -5.60747385 0 0 0 0 O[IKH1P 1600 120.1 -0.497097 0 0 0 0 0|
IKH1C 1620 7.4000001 -6.32911301 0 0 0 0 OfIKH1P 1620 137.1 -0.363374 0 0 0 0 0)
IKH1C 1640 5.3000002 -7.01753521 0 0 0 0 0JIKH1P 1640 1548 -0.32196 0 0 0 0 0
Implied volatility for ATM Previous day’ 1D%CHG 10Days | 20Days | 30Days | 60Days | 90Days
SEP CALL 10.10 10.23 -1.27 Current 25.93 43.42 43.82 32.43 27.05
SEP PUT 10.10 10.18 -0.79 1 week ago 21.81 16.89 15.03 13.04 11.74
MEAN | 10.10 10.21 -1.03 1 month ago 11.45 11.26 11.19 10.40 9.46
3 months ago 9.14 7.75 7.98 7.59 9.00

[implied volatility for ATM Previous day 1D%CHG 6 months ago 5.75 10.87 11.24 9.46 9.44
OCT CALL 0.00 0.00 #DIV/0!
OCT PUT 0.00 0.00 #DIV/0!
MEAN | 0.00 0.00 #DIV/0!
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