Kenanga

KENANGA FUTURES SDN BHD Company No. 353603-X

FCPO Futures - OPTION

Daily Preview

May 27, 2024
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,872 19 3,879 3,903 3,865 2,336 8,607 JUL 24 44.95 -0.24 45.19 45.45 44.76 70,984 223,882
JUL 24 3,879 -6 3,898 3,924 3,870 6,847 39,427 AUG 24 45.22 -0.26 45.47 45.71 45.06 15,291 61,152
AUG 24 3,885 -9 3,906 3,932 3,876 25,500 48,746 SEP 24 45.38 -0.29 45.67 45.87 45.22 10,502 38,919
SEP 24 3,893 -6 3,911 3,936 3,885 8,154 30,791 OCT 24 45.46 -0.31 45.70 45.98 45.31 5,354 26,319
OCT 24 3,903 -3 3,916 3,940 3,892 3,440 14,032 DEC 24 45.72 -0.34 46.06 46.25 45.56 22,850 141,444
NOV 24 3,918 -3 3,940 3,954 3,908 3,040 16,848 JAN 25 45.85 -0.36 46.16 46.37 45.70 4,014 23,326
DEC 24 3,941 -3 3,958 3,977 3,933 2,966 11,905 MAR 25 45.93 -0.42 46.28 46.49 45.83 2,816 21,532
JAN 25 3,970 -2 4,004 4,006 3,965 2,848 11,068 MAY 25 46.08 -0.48 46.36 46.67 45.99 1,018 7,184
FEB 25 3,994 -2 4,022 4,030 3,990 1,372 3,728 JUL 25 46.23 -0.53 46.67 46.84 46.23 524 3,434
MAR 25 4,004 -2 4,031 4,031 3,999 1,146 9,635 AUG 25 46.05 -0.59 - - - 102 977
APR 25 4,000 -2 4,025 4,030 3,995 483 2,731 SEP 25 45.79 -0.62 - - - 2 695
MAY 25 4,000 -2 4,023 4,025 3,993 261 3,137 OCT 25 45.43 -0.65 - - - - 998
JUL 25 3,970 5 3,985 3,985 3,970 11 1,777 DEC 25 45.37 -0.64 45.90 45.90 45.90 27 3,795
SEP 25 3,948 5 3,958 3,958 3,958 22 338 JAN 26 45.39 -0.64 - - - - 7
NOV 25 3,953 5 17 128 MAR 26 45.41 -0.64 - - - - 12
JAN 26 3,953 5
MAR 26 3,953 5 Source : Bloomberg
MAY 26 3,953 5
JUL 26 3,953 5
SEP 26 3,953 5
NOV 26 3,953 5
JAN 27 3,953 5
MAR 27 3,953 5
MAY 27 3,953 5
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-24 (14d 6/10/24); CSize 25; KOQ4 3885.00
KOQ4C 2700 2700 1183.5 0.00 - - - - - KOQ4P 2700 2700 0.5 0.00 - - - - -
KOQ4C 2750 2750 1133.5 0.00 - - - - - KOQ4P 2750 2750 0.5 0.00 - - - - -
KOQ4C 2800 2800 1083.5 0.00 - - - - - KOQ4P 2800 2800 0.5 0.00 - - - - -
KOQ4C 2850 2850 1033.5 0.00 - - - - - KOQ4P 2850 2850 0.5 0.00 - - - - -
KOQ4C 2900 2900 9835 0.00 - - - - - KOQ4P 2900 2900 0.5 0.00 - - - - -
KOQ4C 2950 2950 9335 0.00 - - - - - KOQ4P 2950 2950 0.5 0.00 - - - - -
KOQ4C 3000 3000 883.5 0.00 - - - - - KOQ4P 3000 3000 0.5 0.00 - - - - -
KOQ4C 3050 3050 834 0.00 - - - - - KOQ4P 3050 3050 0.5 0.00 - - - - -
KOQ4C 3100 3100 784 0.00 - - - - - KOQ4P 3100 3100 0.5 0.00 - - - - -
KOQ4C 3150 3150 734 0.00 - - - - - KOQ4P 3150 3150 0.5 0.00 - - - - -
KOQ4C 3200 3200 684 0.00 - - - - - KOQ4P 3200 3200 0.5 0.00 - - - 50 -
KOQ4C 3250 3250 634 0.00 - - - - - KOQ4P 3250 3250 0.5 0.00 - - - - -
KOQ4C 3300 3300 584 0.00 - - - - - KOQ4P 3300 3300 0.5 0.00 - - - - -
KOQ4C 3350 3350 534.5 0.00 - - - - - KOQ4P 3350 3350 0.5 0.00 - - - - -
KOQ4C 3400 3400 4845 0.00 - - - - - KOQ4P 3400 3400 0.5 0.00 - - - - -
KOQ4C 3450 3450 435 0.00 - - - - - KOQ4P 3450 3450 0.5 0.00 - - - - -
KOQ4C 3500 3500 386 0.00 - - - - - KOQ4P 3500 3500 1.5 0.00 - - - - -
KOQ4C 3550 3550 337.5 0.00 - - - - - KOQ4P 3550 3550 3 0.00 - - - - -
KOQ4C 3600 3600 290.5 0.00 - - - - - KOQ4P 3600 3600 6 0.00 - - - 100 -
KOQ4C 3650 3650 2455 0.00 - - - - - KOQ4P 3650 3650 1 0.00 - - - - -
KOQ4C 3700 3700 203 0.00 - - - - - KOQ4P 3700 3700 18 0.00 - - - 200 -
KOQ4C 3750 3750 164 0.00 - - - - - KOQ4P 3750 3750 29 0.00 - - - - -
KOQ4C 3800 3800 129 0.00 - - - - - KOQ4P 3800 3800 44 0.00 - - - - -
KOQ4C 3850 3850 98.5 0.00 - - - - - KOQ4P 3850 3850 63.5 0.00 - - - - -
KOQ4C 3900 3900 73 0.00 - - - - - KOQ4P 3900 3900 88 0.00 - - - 200 -
KOQ4C 3950 3950 525 0.00 - - - - - KOQ4P 3950 3950 117.5 0.00 - - - - -
KOQ4C 4000 4000 36.5 0.00 - - - 400.0 - KOQ4P 4000 4000 151.5 0.00 - - - - -
KOQ4C 4050 4050 245 0.00 - - - - - KOQ4P 4050 4050 189.5 0.00 - - - - -
KOQ4C 4100 4100 16 0.00 - - - 300.0 - KOQ4P 4100 4100 230.5 0.00 - - - - -
KOQ4C 4150 4150 10 0.00 - - - 100.0 - KOQ4P 4150 4150 2745 0.00 - - - 50 -
KOQ4C 4200 4200 6 0.00 - - - 500.0 - KOQ4P 4200 4200 320.5 0.00 - - - - -
KOQ4C 4250 4250 35 0.00 - - - - - KOQ4P 4250 4250 368 0.00 - - - - -
KOQ4C 4300 4300 2 0.00 - - - 200.0 - KOQ4P 4300 4300 416.5 0.00 - - - - -
KOQ4C 4350 4350 1 0.00 - - - 50.0 - KOQ4P 4350 4350 465.5 0.00 - - - - -
KOQ4C 4400 4400 0.5 0.00 - - - - - KOQ4P 4400 4400 515 0.00 - - - - -
KOQ4C 4450 4450 0.5 0.00 - - - - - KOQ4P 4450 4450 564.5 0.00 - - - - -
KOQ4C 4500 4500 0.5 0.00 - - - - - KOQ4P 4500 4500 614.5 0.00 - - - - -
KOQ4C 4550 4550 0.5 0.00 - - - - - KOQ4P 4550 4550 664 0.00 - - - - -
KOQ4C 4600 4600 0.5 0.00 - - - - - KOQ4P 4600 4600 714 0.00 - - - - -
KOQ4C 4650 4650 0.5 0.00 - - - - - KOQ4P 4650 4650 764 0.00 - - - - -
KOQ4C 4700 4700 0.5 0.00 - - - - - KOQ4P 4700 4700 814 0.00 - - - - -
KOQ4C 4750 4750 0.5 0.00 - - - - - KOQ4P 4750 4750 863.5 0.00 - - - - -
KOQ4C 4800 4800 0.5 0.00 - - - - - KOQ4P 4800 4800 913.5 0.00 - - - - -
KOQ4C 4850 4850 0.5 0.00 - - - - - KOQ4P 4850 4850 963.5 0.00 - - - - -
KOQ4C 4900 4900 0.5 0.00 - - - - - KOQ4P 4900 4900 1013.5 0.00 - - - - -
KOQ4C 4950 4950 0.5 0.00 - - - - - KOQ4P 4950 4950 1063.5 0.00 - - - - -
KOQ4C 5000 5000 0.5 0.00 - - - - - KOQ4P 5000 5000 1113.5 0.00 - - - - -
KOQ4C 5050 5050 0.5 0.00 - - - - - KOQ4P 5050 5050 1163.5 0.00 - - - - -
KOQ4C 5100 5100 0.5 0.00 - - - - - KOQ4P 5100 5100 1213 0.00 - - - - -
KOQ4C 5150 5150 0.5 0.00 - - - - - KOQ4P 5150 5150 1263 0.00 - - - - -
|Sep-24 (44d 7/10/24); CSize 25; KOU4 3893.00
KOuU4C 2700 2700 1188 0.00 0.0 0 0 0 0[KOU4P 2700 2700 0.5 0.00 - - 0 - -
KOU4C 2750 2750 1138.5 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1088.5 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1038.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 989 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 939 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 889.5 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 839.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 790 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 740.5 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 691 0.00 - - - - - KOU4P 3200 3200 1 0.00 - - - - -
KOU4C 3250 3250 642 0.00 - - - - - KOU4P 3250 3250 1.5 0.00 - - - - -
KOU4C 3300 3300 593.5 0.00 - - - - - KOU4P 3300 3300 3 0.00 - - - - -
KOU4C 3350 3350 5455 0.00 - - - - - KOU4P 3350 3350 45 0.00 - - - - -
KOU4C 3400 3400 498 0.00 - - - - - KOU4P 3400 3400 7 0.00 - - - - -
KOU4C 3450 3450 4515 0.00 - - - - - KOU4P 3450 3450 10.5 0.00 - - - - -
KOU4C 3500 3500 406.5 0.00 - - - - - KOU4P 3500 3500 15.5 0.00 - - - - -
KOU4C 3550 3550 363.5 0.00 - - - - - KOU4P 3550 3550 215 0.00 - - - - -
KOU4C 3600 3600 322 0.00 - - - - - KOU4P 3600 3600 30 0.00 - - - - -
KOU4C 3650 3650 2825 0.00 - - - - - KOU4P 3650 3650 40.5 0.00 - - - - -
KOU4C 3700 3700 2455 0.00 - - - - - KOU4P 3700 3700 53.5 0.00 - - - - -
KOU4C 3750 3750 2115 0.00 - - - - - KOU4P 3750 3750 69 0.00 - - - - -
KOU4C 3800 3800 180.5 0.00 - - - - - KOU4P 3800 3800 88 0.00 - - - 100 -
KOU4C 3850 3850 152 0.00 - - - - - KOU4P 3850 3850 109.5 0.00 - - - - -
KOU4C 3900 3900 127 0.00 - - - - - KOU4P 3900 3900 134 0.00 - - - - -
KOU4C 3950 3950 105 0.00 - - - - - KOU4P 3950 3950 161.5 0.00 - - - - -
KOU4C 4000 4000 85.5 0.00 - - - - - KOU4P 4000 4000 192 0.00 - - - - -
KOU4C 4050 4050 69 0.00 - - - 100.0 - KOU4P 4050 4050 225.5 0.00 - - - - -
KOU4C 4100 4100 55.5 0.00 - - - 200.0 - KOU4P 4100 4100 261.5 0.00 - - - - -
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KOU4C 4150 4150 43.5 0.00
KOU4C 4200 4200 34 0.00
KOUA4C 4250 4250 26.5 0.00
KOU4C 4300 4300 20 0.00
KOU4C 4350 4350 15 0.00
KOU4C 4400 4400 11.5 0.00
KOUA4C 4450 4450 8.5 0.00
KOU4C 4500 4500 6 0.00
KOUA4C 4550 4550 4.5 0.00
KOU4C 4600 4600 3 0.00
KOUA4C 4650 4650 25 0.00
KOUA4C 4700 4700 1.5 0.00
KOUA4C 4750 4750 1 0.00
KOU4C 4800 4800 1 0.00
KOUA4C 4850 4850 0.5 0.00
KOU4C 4900 4900 0.5 0.00
KOU4C 4950 4950 0.5 0.00
KOU4C 5000 5000 0.5 0.00
KOU4C 5050 5050 0.5 0.00
KOU4C 5100 5100 0.5 0.00
KOU4C 5150 5150 0.5 0.00
Oct-24 (74d 8/9/24); CSize 25; KOV4 3903.00
KOV4C 2700 2700 1195 0.00
KOV4C 2750 2750 11455 0.00
KOV4C 2800 2800 1095.5 0.00
KOV4C 2850 2850 1046 0.00
KOV4C 2900 2900 996.5 0.00
KOV4C 2950 2950 947 0.00
KOV4C 3000 3000 897.5 0.00
KOV4C 3050 3050 848.5 0.00
KOV4C 3100 3100 799.5 0.00
KOV4C 3150 3150 751 0.00
KOV4C 3200 3200 703 0.00
KOV4C 3250 3250 655.5 0.00
KOV4C 3300 3300 608.5 0.00
KOV4C 3350 3350 562.5 0.00
KOV4C 3400 3400 517.5 0.00
KOV4C 3450 3450 474 0.00
KOV4C 3500 3500 4315 0.00
KOV4C 3550 3550 391 0.00
KOV4C 3600 3600 352.5 0.00
KOV4C 3650 3650 316 0.00
KOV4C 3700 3700 2815 0.00
KOV4C 3750 3750 249 0.00
KOV4C 3800 3800 219 0.00
KOV4C 3850 3850 1915 0.00
KOV4C 3900 3900 166.5 0.00
KOV4C 3950 3950 144 0.00
KOV4C 4000 4000 123.5 0.00
KOV4C 4050 4050 105 0.00
KOV4C 4100 4100 89 0.00
KOV4C 4150 4150 75 0.00
KOV4C 4200 4200 62.5 0.00
KOV4C 4250 4250 52 0.00
KOV4C 4300 4300 43 0.00
KOV4C 4350 4350 35.5 0.00
KOV4C 4400 4400 29 0.00
KOV4C 4450 4450 23.5 0.00
KOV4C 4500 4500 19 0.00
KOV4C 4550 4550 15 0.00
KOV4C 4600 4600 12 0.00
KOV4C 4650 4650 9.5 0.00
KOV4C 4700 4700 7.5 0.00
KOV4C 4750 4750 6 0.00
KOV4C 4800 4800 4.5 0.00
KOV4C 4850 4850 3.5 0.00
KOV4C 4900 4900 3 0.00
KOV4C 4950 4950 2 0.00
KOV4C 5000 5000 1.5 0.00
KOV4C 5050 5050 1 0.00
KOV4C 5100 5100 1 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (106d 9/10/24); CSize 25; KOX4 3918.00
KOX4C 2700 2700 1206.5 0.00
KOX4C 2750 2750 1157 0.00
KOX4C 2800 2800 1108 0.00
KOX4C 2850 2850 1058.5 0.00
KOX4C 2900 2900 1009.5 0.00
KOX4C 2950 2950 960.5 0.00
KOX4C 3000 3000 912 0.00
KOX4C 3050 3050 863.5 0.00
KOX4C 3100 3100 8155 0.00
KOX4C 3150 3150 768 0.00
KOX4C 3200 3200 721 0.00
KOX4C 3250 3250 675 0.00
KOX4C 3300 3300 630 0.00
KOX4C 3350 3350 585.5 0.00
KOX4C 3400 3400 5425 0.00
KOX4C 3450 3450 501 0.00
KOX4C 3500 3500 460.5 0.00
KOX4C 3550 3550 422 0.00
KOX4C 3600 3600 385 0.00
KOX4C 3650 3650 349.5 0.00
KOX4C 3700 3700 316.5 0.00
KOX4C 3750 3750 285 0.00
KOX4C 3800 3800 255.5 0.00
KOX4C 3850 3850 228.5 0.00
KOX4C 3900 3900 203 0.00
KOX4C 3950 3950 180 0.00
KOX4C 4000 4000 158.5 0.00
KOX4C 4050 4050 139 0.00
KOX4C 4100 4100 1215 0.00
KOX4C 4150 4150 106 0.00
KOX4C 4200 4200 92 0.00
KOX4C 4250 4250 79 0.00
KOX4C 4300 4300 68 0.00
KOX4C 4350 4350 58.5 0.00
KOX4C 4400 4400 49.5 0.00
KOX4C 4450 4450 42 0.00
KOX4C 4500 4500 35.5 0.00
KOX4C 4550 4550 30 0.00
KOX4C 4600 4600 25 0.00
KOX4C 4650 4650 21 0.00
KOX4C 4700 4700 17.5 0.00
KOX4C 4750 4750 14.5 0.00
KOX4C 4800 4800 12 0.00
KOX4C 4850 4850 10 0.00
KOX4C 4900 4900 8 0.00
KOX4C 4950 4950 6.5 0.00
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KOX4C 5000 5000 5.5 0.00 - - - KOX4P 5000 5000 1077 0.00 - - - -
KOX4C 5050 5050 45 0.00 - - - KOX4P 5050 5050 11255 0.00 - - - -
KOX4C 5100 5100 3.5 0.00 - - - KOX4P 5100 5100 11745 0.00 - - - -
KOX4C 5150 5150 3 0.00 - - - KOX4P 5150 5150 12235 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.26 23.25 0.04 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.26 23.24 0.09 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.26 23.25 0.06 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.49 23.51 -0.09 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.50 23.51 -0.04 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.50 23.51 -0.06
CALL 23.26 2325 0.04
OCT24  |putr 23.26 23.24 0.09
MEAN 23.26 23.25 0.06
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