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KENANGA FUTURES SDN BHD Company No. 353603-X

Daily Preview
June 27, 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
JUL 23 3,739 95 3,661 3,739 3,661 1,052 3,878 JUL 23 59.51 1.67 58.22 59.68 57.97 32,280 30,612
AUG 23 3,729 100 3,690 3,731 3,639 3,502 33,512 AUG 23 58.00 1.43 56.73 58.08 56.48 36,713 86,665
SEP 23 3,719 99 3,699 3,722 3,630 19,456 44,139 SEP 23 56.99 1.33 55.66 57.08 55.50 12,803 54,147
OCT 23 3,715 97 3,681 3,718 3,627 3,363 20,503 OCT 23 56.36 1.25 55.26 56.52 54.94 8,933 35,080
NOV 23 3,723 93 3,690 3,725 3,633 2,235 18,497 DEC 23 56.18 1.22 55.08 56.34 54.75 54,011 173,663
DEC 23 3,734 90 3,694 3,736 3,649 1,279 13,938 JAN 24 56.01 1.21 54.80 56.14 54.62 6,574 33,346
JAN 24 3,753 89 3,705 3,759 3,673 1,809 14,354 MAR 24 55.66 1.20 54.37 55.79 54.34 3,548 27,012
FEB 24 3,774 88 3,741 3,774 3,720 1,116 5,236 MAY 24 55.37 1.13 54.08 55.52 54.08 4,122 19,186
MAR 24 3,789 82 3,758 3,789 3,738 605 13,502 JUL 24 55.08 1.10 54.02 55.45 54.02 3,296 21,784
APR 24 3,794 82 3,759 3,759 3,745 171 1,790 AUG 24 54.68 1.10 54.56 54.85 54.56 182 1,955
MAY 24 3,797 82 3,757 3,766 3,735 236 6,682 SEP 24 54.19 1.13 54.04 54.51 54.04 184 1,379
JUN 24 3,798 82 3,756 3,756 3,750 29 62 OCT 24 53.57 1.12 53.16 53.97 53.16 144 714
JUL 24 3,795 82 3,748 3,787 3,745 133 3,472 DEC 24 53.46 1.16 52.24 53.81 52.24 392 4,505
SEP 24 3,786 67 3,740 3,740 3,738 17 596 JAN 25 53.37 1.14 - - - - 21
NOV 24 3,781 67 88 MAR 25 53.28 1.12 - - - - 18
JAN 25 3,781 67

MAR 25 3,781 67 Source : Bloomberg

MAY 25 3,781 67

JUL 25 3,781 67

SEP 25 3,781 67

NOV 25 3,781 67

JAN 26 3,781 67

MAR 26 3,781 67

MAY 26 3,781 67

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-23 (13d 7/10/23); CSize 25; KOU3 3717.00

KOU3C 2500 2500 1217.5 0.00 - - - - - KOU3P 2500 2500 0.5 0.00 - - - - -
KOU3C 2550 2550 1167.5 0.00 - - - - - KOU3P 2550 2550 0.5 0.00 - - - - -
KOU3C 2600 2600 1117.5 0.00 - - - - - KOU3P 2600 2600 0.5 0.00 - - - - -
KOU3C 2650 2650 1068 0.00 - - - - - KOU3P 2650 2650 0.5 0.00 - - - - -
KOU3C 2700 2700 1018 0.00 - - - - - KOU3P 2700 2700 0.5 0.00 - - - - -
KOU3C 2750 2750 968 0.00 - - - - - KOU3P 2750 2750 0.5 0.00 - - - - -
KOU3C 2800 2800 918 0.00 - - - - - KOU3P 2800 2800 0.5 0.00 - - - - -
KOU3C 2850 2850 868 0.00 - - - - - KOU3P 2850 2850 0.5 0.00 - - - - -
KOU3C 2900 2900 818 0.00 - - - - - KOU3P 2900 2900 0.5 0.00 - - - - -
KOU3C 2950 2950 768 0.00 - - - - - KOU3P 2950 2950 0.5 0.00 - - - - -
KOU3C 3000 3000 718.5 0.00 - - - - - KOU3P 3000 3000 0.5 0.00 - - - 500 -
KOU3C 3050 3050 668.5 0.00 - - - - - KOU3P 3050 3050 0.5 0.00 - - - - -
KOU3C 3100 3100 619 0.00 - - - - - KOU3P 3100 3100 0.5 0.00 - - - - -
KOU3C 3150 3150 569.5 0.00 - - - - - KOU3P 3150 3150 1 0.00 - - - - -
KOU3C 3200 3200 520 0.00 - - - - - KOU3P 3200 3200 1.5 0.00 - - - 500 -
KOU3C 3250 3250 4715 0.00 - - - - - KOU3P 3250 3250 3 0.00 - - - - -
KOU3C 3300 3300 424 0.00 - - - - - KOU3P 3300 3300 5 0.00 - - - - -
KOU3C 3350 3350 377 0.00 - - - - - KOU3P 3350 3350 8.5 0.00 - - - - -
KOU3C 3400 3400 332 0.00 - - - - - KOU3P 3400 3400 13.5 0.00 - - - 600 -
KOU3C 3450 3450 289 0.00 - - - - - KOU3P 3450 3450 20 0.00 - - - - -
KOU3C 3500 3500 248 0.00 - - - 150.0 - KOU3P 3500 3500 29.5 0.00 - - - - -
KOU3C 3550 3550 210 0.00 - - - - - KOU3P 3550 3550 41.5 0.00 - - - - -
KOU3C 3600 3600 175.5 0.00 - - - - - KOU3P 3600 3600 56.5 0.00 - - - - -
KOU3C 3650 3650 1445 0.00 - - - - - KOU3P 3650 3650 75.5 0.00 - - - - -
KOU3C 3700 3700 17 0.00 - - - 100.0 - KOU3P 3700 3700 98 0.00 - - - 100 -
KOU3C 3750 3750 93 0.00 - - - - - KOU3P 3750 3750 124 0.00 - - - - -
KOU3C 3800 3800 73 0.00 - - - - - KOU3P 3800 3800 154 0.00 - - - - -
KOU3C 3850 3850 56 0.00 - - - - - KOU3P 3850 3850 187 0.00 - - - - -
KOU3C 3900 3900 42.5 0.00 - - - 800.0 (200.0)|KOU3P 3900 3900 223 0.00 - - - - -
KOU3C 3950 3950 31.5 0.00 - - - - - KOU3P 3950 3950 262.5 0.00 - - - - -
KOU3C 4000 4000 23 0.00 - - - 50.0 - KOU3P 4000 4000 303.5 0.00 - - - - -
KOU3C 4050 4050 16.5 0.00 - - - - - KOU3P 4050 4050 347 0.00 - - - - -
KOU3C 4100 4100 11.5 0.00 - - - - - KOU3P 4100 4100 392 0.00 - - - - -
KOU3C 4150 4150 8 0.00 - - - - - KOU3P 4150 4150 438.5 0.00 - - - - -
KOU3C 4200 4200 5.5 0.00 - - - 200.0 - KOU3P 4200 4200 486 0.00 - - - - -
KOU3C 4250 4250 3.5 0.00 - - - - - KOU3P 4250 4250 534 0.00 - - - - -
KOU3C 4300 4300 25 0.00 - - - - - KOU3P 4300 4300 583 0.00 - - - - -
KOU3C 4350 4350 1.5 0.00 - - - - - KOU3P 4350 4350 632 0.00 - - - - -
KOU3C 4400 4400 1 0.00 - - - - - KOU3P 4400 4400 681 0.00 - - - - -
KOU3C 4450 4450 0.5 0.00 - - - - - KOU3P 4450 4450 731 0.00 - - - - -
KOU3C 4500 4500 0.5 0.00 - - - - - KOU3P 4500 4500 780.5 0.00 - - - - -
KOU3C 4550 4550 0.5 0.00 - - - - - KOU3P 4550 4550 830.5 0.00 - - - - -
KOU3C 4600 4600 0.5 0.00 - - - - - KOU3P 4600 4600 880 0.00 - - - - -
KOU3C 4650 4650 0.5 0.00 - - - - - KOU3P 4650 4650 930 0.00 - - - - -
KOU3C 4700 4700 0.5 0.00 - - - - - KOU3P 4700 4700 980 0.00 - - - - -
KOU3C 4750 4750 0.5 0.00 - - - - - KOU3P 4750 4750 1030 0.00 - - - - -
KOU3C 4800 4800 0.5 0.00 - - - - - KOU3P 4800 4800 1080 0.00 - - - - -
KOU3C 4850 4850 0.5 0.00 - - - - - KOU3P 4850 4850 1129.5 0.00 - - - - -
KOU3C 4900 4900 0.5 0.00 - - - - - KOU3P 4900 4900 1179.5 0.00 - - - - -
KOU3C 4950 4950 0.5 0.00 - - - - - |KOU3P 4950 4950 1229.5 0.00 - - - - -
Oct-23 (44d 8/10/23); CSize 25; KOV3 3718.00

KOV3C 2500 2500 1210.5 0.00 0.0 0 0 0 0|KOV3P 2500 2500 0.5 0.00 - - 0 - -
KOV3C 2550 2550 1160.5 0.00 - - - - - KOV3P 2550 2550 0.5 0.00 - - - - -
KOV3C 2600 2600 1111 0.00 - - - - - KOV3P 2600 2600 0.5 0.00 - - - - -
KOV3C 2650 2650 1061.5 0.00 - - - - - KOV3P 2650 2650 0.5 0.00 - - - - -
KOV3C 2700 2700 1012 0.00 - - - - - KOV3P 2700 2700 1 0.00 - - - - -
KOV3C 2750 2750 962.5 0.00 - - - - - KOV3P 2750 2750 1.5 0.00 - - - - -
KOV3C 2800 2800 9135 0.00 - - - - - KOV3P 2800 2800 2 0.00 - - - - -
KOV3C 2850 2850 864.5 0.00 - - - - - KOV3P 2850 2850 3 0.00 - - - - -
KOV3C 2900 2900 816 0.00 - - - - - KOV3P 2900 2900 4.5 0.00 - - - - -
KOV3C 2950 2950 768 0.00 - - - - - KOV3P 2950 2950 6 0.00 - - - - -
KOV3C 3000 3000 720.5 0.00 - - - - - KOV3P 3000 3000 8.5 0.00 - - - - -
KOV3C 3050 3050 674 0.00 - - - - - KOV3P 3050 3050 11.5 0.00 - - - 50 -
KOV3C 3100 3100 628 0.00 - - - - - KOV3P 3100 3100 15.5 0.00 - - - - -
KOV3C 3150 3150 583 0.00 - - - - - KOV3P 3150 3150 20.5 0.00 - - - - -
KOV3C 3200 3200 539.5 0.00 - - - - - KOV3P 3200 3200 26.5 0.00 - - - 200 -
KOV3C 3250 3250 497 0.00 - - - - - KOV3P 3250 3250 34 0.00 - - - - -
KOV3C 3300 3300 456.5 0.00 - - - - - KOV3P 3300 3300 43 0.00 - - - 500 -
KOV3C 3350 3350 417 0.00 - - - - - KOV3P 3350 3350 53.5 0.00 - - - - -
KOV3C 3400 3400 3795 0.00 - - - - - KOV3P 3400 3400 65.5 0.00 - - - - -
KOV3C 3450 3450 344 0.00 - - - - - KOV3P 3450 3450 80 0.00 - - - - -
KOV3C 3500 3500 310 0.00 - - - - - KOV3P 3500 3500 96 0.00 - - - - -
KOV3C 3550 3550 278.5 0.00 - - - - - KOV3P 3550 3550 114 0.00 - - - - -
KOV3C 3600 3600 249 0.00 - - - - - KOV3P 3600 3600 134.5 0.00 - - - 200 -
KOV3C 3650 3650 2215 0.00 - - - - - KOV3P 3650 3650 157 0.00 - - - - -
KOV3C 3700 3700 196.5 0.00 - - - - - KOV3P 3700 3700 181.5 0.00 - - - - -
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KOV3C 3750 3750 173 0.00
KOV3C 3800 3800 152 0.00
KOV3C 3850 3850 1325 0.00
KOV3C 3900 3900 1155 0.00
KOV3C 3950 3950 100 0.00
KOV3C 4000 4000 86 0.00
KOV3C 4050 4050 74 0.00
KOV3C 4100 4100 63 0.00
KOV3C 4150 4150 53.5 0.00
KOV3C 4200 4200 455 0.00
KOV3C 4250 4250 38.5 0.00
KOV3C 4300 4300 32 0.00
KOV3C 4350 4350 27 0.00
KOV3C 4400 4400 225 0.00
KOV3C 4450 4450 18.5 0.00
KOV3C 4500 4500 15.5 0.00
KOV3C 4550 4550 12.5 0.00
KOV3C 4600 4600 10.5 0.00
KOV3C 4650 4650 8.5 0.00
KOV3C 4700 4700 7 0.00
KOV3C 4750 4750 5.5 0.00
KOV3C 4800 4800 4.5 0.00
KOV3C 4850 4850 3.5 0.00
KOV3C 4900 4900 3 0.00
KOV3C 4950 4950 25 0.00
Nov-23 (73d 9/8/23); CSize 25; KOX3 3723.00
KOX3C 2500 2500 1216.5 0.00
KOX3C 2550 2550 1167.5 0.00
KOX3C 2600 2600 1118.5 0.00
KOX3C 2650 2650 1069.5 0.00
KOX3C 2700 2700 1021.5 0.00
KOX3C 2750 2750 973 0.00
KOX3C 2800 2800 9255 0.00
KOX3C 2850 2850 8785 0.00
KOX3C 2900 2900 832 0.00
KOX3C 2950 2950 786.5 0.00
KOX3C 3000 3000 7415 0.00
KOX3C 3050 3050 698 0.00
KOX3C 3100 3100 655 0.00
KOX3C 3150 3150 613 0.00
KOX3C 3200 3200 5725 0.00
KOX3C 3250 3250 5335 0.00
KOX3C 3300 3300 496 0.00
KOX3C 3350 3350 4595 0.00
KOX3C 3400 3400 425 0.00
KOX3C 3450 3450 3915 0.00
KOX3C 3500 3500 360 0.00
KOX3C 3550 3550 330.5 0.00
KOX3C 3600 3600 302.5 0.00
KOX3C 3650 3650 276 0.00
KOX3C 3700 3700 251 0.00
KOX3C 3750 3750 228 0.00
KOX3C 3800 3800 206 0.00
KOX3C 3850 3850 186.5 0.00
KOX3C 3900 3900 168 0.00
KOX3C 3950 3950 151 0.00
KOX3C 4000 4000 135 0.00
KOX3C 4050 4050 121 0.00
KOX3C 4100 4100 108 0.00
KOX3C 4150 4150 96 0.00
KOX3C 4200 4200 85 0.00
KOX3C 4250 4250 75.5 0.00
KOX3C 4300 4300 66.5 0.00
KOX3C 4350 4350 59 0.00
KOX3C 4400 4400 52 0.00
KOX3C 4450 4450 45.5 0.00
KOX3C 4500 4500 40 0.00
KOX3C 4550 4550 35 0.00
KOX3C 4600 4600 30.5 0.00
KOX3C 4650 4650 26.5 0.00
KOX3C 4700 4700 23 0.00
KOX3C 4750 4750 20 0.00
KOX3C 4800 4800 17.5 0.00
KOX3C 4850 4850 15 0.00
KOX3C 4900 4900 13 0.00
KOX3C 4950 4950 11 0.00
Dec-23 (105d 10/10/23); CSize 25; KOZ3 3733.00
KOZ3C 2550 2550 1179 0.00
KOZ3C 2600 2600 1131 0.00
KOZ3C 2650 2650 1083.5 0.00
KOZ3C 2700 2700 1036.5 0.00
KOZ3C 2750 2750 990 0.00
KOZ3C 2800 2800 944 0.00
KOZ3C 2850 2850 899 0.00
KOZ3C 2900 2900 854.5 0.00
KOZ3C 2950 2950 811 0.00
KOZ3C 3000 3000 768.5 0.00
KOZ3C 3050 3050 727 0.00
KOZ3C 3100 3100 686.5 0.00
KOZ3C 3150 3150 647 0.00
KOZ3C 3200 3200 608.5 0.00
KOZ3C 3250 3250 5715 0.00
KOZ3C 3300 3300 536 0.00
KOZ3C 3350 3350 501.5 0.00
KOZ3C 3400 3400 468.5 0.00
KOZ3C 3450 3450 437 0.00
KOZ3C 3500 3500 407 0.00
KOZ3C 3550 3550 378 0.00
KOZ3C 3600 3600 351 0.00
KOZ3C 3650 3650 325 0.00
KOZ3C 3700 3700 300.5 0.00
KOZ3C 3750 3750 2775 0.00
KOZ3C 3800 3800 2555 0.00
KOZ3C 3850 3850 235 0.00
KOZ3C 3900 3900 216 0.00
KOZ3C 3950 3950 198 0.00
KOZ3C 4000 4000 181.5 0.00
KOZ3C 4050 4050 166 0.00
KOZ3C 4100 4100 1515 0.00
KOZ3C 4150 4150 138 0.00
KOZ3C 4200 4200 125.5 0.00
KOZ3C 4250 4250 114 0.00
KOZ3C 4300 4300 103.5 0.00
KOZ3C 4350 4350 94 0.00
KOZ3C 4400 4400 85 0.00
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KOZ3C 4450 4450 77 0.00 - - KOZ3P 4450 4450 786.5 0.00 - - - -
KOZ3C 4500 4500  69.5 0.00 - - KOZ3P 4500 4500 828.5 0.00 - - - -
KOZ3C 4550 4550 62,5 0.00 - - KOZ3P 4550 4550 871.5 0.00 - - - -
KOZ3C 4600 4600  56.5 0.00 - - KOZ3P 4600 4600 914.5 0.00 - - - -
KOZ3C 4650 4650 51 0.00 - - KOZ3P 4650 4650 958.5 0.00 - - - -
KOZ3C 4700 4700 455 0.00 - - KOZ3P 4700 4700 1003 0.00 - - - -
KOZ3C 4750 4750 41 0.00 - - KOZ3P 4750 4750 1048 0.00 - - - -
KOZ3C 4800 4800  36.5 0.00 - - KOZ3P 4800 4800 1093 0.00 - - - -
KOZ3C 4850 4850 33 0.00 - - KOZ3P 4850 4850 1139 0.00 - - - -
KOZ3C 4900 4900 295 0.00 - - KOZ3P 4900 4900 1185 0.00 - - - -
KOZ3C 4950 4950 265 0.00 - - KOZ3P 4950 4950 1231.5 0.00 - - - -
KOZ3C 5000 5000 235 0.00 - - KOZ3P 5000 5000 1278 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 35.87 35.69 0.50 Current 30.82 31.8 34.72 32.24 31
SEP23  |putr 35.85 35.70 0.42 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 35.86 35.70 0.46 1 month ago 35.92 32.13 29.58 32.86 35
CALL 36.53 36.35 0.50 3 months ago 34.96 38.56 42.84 39.78 44
oCT23  [put 36.53 36.35 0.50 6 months ago 55.25 42.44 55 42.88 38
MEAN 36.53 36.35 0.50
CALL 36.20 36.03 0.47
NOov 23  |pur 36.17 36.03 0.39
MEAN 36.19 36.03 0.43
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