
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

NOV 22 4,193 145 4,091 4,228 4,082 504 2,552 DEC 22 75.61 2.24 73.65 75.90 72.55 57,908     116,497    

DEC 22 4,324 152 4,226 4,380 4,190 3,541 17,854 JAN 23 73.28 2.22 71.28 73.57 70.34 37,826     96,292      

JAN 23 4,398 165 4,290 4,450 4,249 28,666 51,634 MAR 23 71.13 2.28 69.08 71.28 68.20 25,826     78,977      

FEB 23 4,424 168 4,309 4,470 4,270 9,858 22,593 MAY 23 69.43 2.25 67.40 69.50 66.58 19,976     52,665      

MAR 23 4,408 168 4,288 4,450 4,255 7,713 28,131 JUL 23 67.89 2.27 65.86 67.99 65.03 13,404     48,180      

APR 23 4,370 168 4,247 4,400 4,213 4,478 19,735 AUG 23 66.63 2.27 65.07 66.71 63.86 3,046       6,217        

MAY 23 4,308 155 4,203 4,350 4,164 3,872 21,070 SEP 23 65.61 2.25 63.93 65.62 62.87 2,421       5,268        

JUN 23 4,260 155 4,163 4,296 4,124 2,650 13,122 OCT 23 64.76 2.25 63.07 64.76 61.91 1,652       4,444        

JUL 23 4,225 154 4,112 4,246 4,089 1,502 9,722 DEC 23 64.19 2.17 62.37 64.37 61.43 3,466       18,160      

AUG 23 4,201 155 4,062 4,211 4,061 589 3,768 JAN 24 63.73 2.11 62.16 63.20 62.16 30           480           

SEP 23 4,185 160 4,150 4,200 4,150 919 5,180 MAR 24 63.15 2.05 - - - 17           367           

OCT 23 4,179 160 4,140 4,165 4,136 500 539 MAY 24 62.73 2.05 - - - - 345           

NOV 23 4,160 151 4,042 4,163 4,042 529 5,034 JUL 24 62.33 2.05 - - - - 387           

JAN 24 4,121 128 4,005 4,124 4,005 102 988 AUG 24 61.63 2.00 - - - - 115           

MAR 24 4,008 128 8 412 SEP 24 61.06 2.00 - - - - 186           

MAY 24 3,958 128 2 72

JUL 24 3,958 128 Source : Bloomberg

SEP 24 3,958 128

NOV 24 3,958 128

JAN 25 3,958 128

MAR 25 3,958 128

MAY 25 3,958 128

JUL 25 3,958 128

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh

Jan-23 (7d 11/10/22); CSize 25; KOF3 4445.00

KOF3C 3250 3250 1147.5 0.00 -         -       -      -            -        KOF3P 3250 3250 0.5 0.00 -           -          -          -          -            

KOF3C 3300 3300 1097.5 0.00 -         -       -      -            -        KOF3P 3300 3300 0.5 0.00 -           -          -          -          -            

KOF3C 3350 3350 1047.5 0.00 -         -       -      -            -        KOF3P 3350 3350 0.5 0.00 -           -          -          -          -            

KOF3C 3400 3400 997.5 0.00 -         -       -      -            -        KOF3P 3400 3400 0.5 0.00 -           -          -          50           -            

KOF3C 3450 3450 947.5 0.00 -         -       -      -            -        KOF3P 3450 3450 0.5 0.00 -           -          -          -          -            

KOF3C 3500 3500 897.5 0.00 -         -       -      -            -        KOF3P 3500 3500 0.5 0.00 -           -          -          -          -            

KOF3C 3550 3550 847.5 0.00 -         -       -      -            -        KOF3P 3550 3550 0.5 0.00 -           -          -          -          -            

KOF3C 3600 3600 797.5 0.00 -         -       -      -            -        KOF3P 3600 3600 0.5 0.00 -           -          -          -          -            

KOF3C 3650 3650 747.5 0.00 -         -       -      -            -        KOF3P 3650 3650 0.5 0.00 -           -          -          -          -            

KOF3C 3700 3700 698 0.00 -         -       -      -            -        KOF3P 3700 3700 0.5 0.00 -           -          -          -          -            

KOF3C 3750 3750 648 0.00 -         -       -      -            -        KOF3P 3750 3750 0.5 0.00 -           -          -          -          -            

KOF3C 3800 3800 598.5 0.00 -         -       -      -            -        KOF3P 3800 3800 1 0.00 -           -          -          -          -            

KOF3C 3850 3850 549.5 0.00 -         -       -      -            -        KOF3P 3850 3850 1.5 0.00 -           -          -          -          -            

KOF3C 3900 3900 500.5 0.00 -         -       -      -            -        KOF3P 3900 3900 3 0.00 -           -          -          -          -            

KOF3C 3950 3950 452.5 0.00 -         -       -      -            -        KOF3P 3950 3950 5 0.00 -           -          -          -          -            

KOF3C 4000 4000 405.5 0.00 -         -       -      -            -        KOF3P 4000 4000 7.5 0.00 -           -          -          -          -            

KOF3C 4050 4050 360 0.00 -         -       -      -            -        KOF3P 4050 4050 12 0.00 -           -          -          -          -            

KOF3C 4100 4100 316 0.00 -         -       -      400.0        -        KOF3P 4100 4100 18 0.00 -           -          -          -          -            

KOF3C 4150 4150 274 0.00 -         -       -      -            -        KOF3P 4150 4150 26 0.00 -           -          -          -          -            

KOF3C 4200 4200 235 0.00 -         -       -      -            -        KOF3P 4200 4200 37 0.00 -           -          -          -          -            

KOF3C 4250 4250 198.5 0.00 -         -       -      -            -        KOF3P 4250 4250 50.5 0.00 -           -          -          -          -            

KOF3C 4300 4300 165.5 0.00 -         -       -      -            -        KOF3P 4300 4300 67.5 0.00 -           -          -          -          -            

KOF3C 4350 4350 136 0.00 -         -       -      -            -        KOF3P 4350 4350 88 0.00 -           -          -          -          -            

KOF3C 4400 4400 110 0.00 -         -       -      -            -        KOF3P 4400 4400 112 0.00 -           -          -          -          -            

KOF3C 4450 4450 87.5 0.00 -         -       -      -            -        KOF3P 4450 4450 139.5 0.00 -           -          -          -          -            

KOF3C 4500 4500 68.5 0.00 -         -       -      -            -        KOF3P 4500 4500 170.5 0.00 -           -          -          -          -            

KOF3C 4550 4550 52.5 0.00 -         -       -      -            -        KOF3P 4550 4550 204.5 0.00 -           -          -          -          -            

KOF3C 4600 4600 40 0.00 -         -       -      -            -        KOF3P 4600 4600 241.5 0.00 -           -          -          -          -            

KOF3C 4650 4650 29.5 0.00 -         -       -      -            -        KOF3P 4650 4650 281.5 0.00 -           -          -          -          -            

KOF3C 4700 4700 21.5 0.00 -         -       -      -            -        KOF3P 4700 4700 323.5 0.00 -           -          -          -          -            

KOF3C 4750 4750 15.5 0.00 -         -       -      -            -        KOF3P 4750 4750 367.5 0.00 -           -          -          -          -            

KOF3C 4800 4800 11 0.00 -         -       -      -            -        KOF3P 4800 4800 413 0.00 -           -          -          -          -            

KOF3C 4850 4850 7.5 0.00 -         -       -      -            -        KOF3P 4850 4850 459.5 0.00 -           -          -          -          -            

KOF3C 4900 4900 5 0.00 -         -       -      -            -        KOF3P 4900 4900 507 0.00 -           -          -          -          -            

KOF3C 4950 4950 3.5 0.00 -         -       -      -            -        KOF3P 4950 4950 555 0.00 -           -          -          -          -            

KOF3C 5000 5000 2.5 0.00 -         -       -      -            -        KOF3P 5000 5000 604 0.00 -           -          -          -          -            

KOF3C 5050 5050 1.5 0.00 -         -       -      -            -        KOF3P 5050 5050 653 0.00 -           -          -          -          -            

KOF3C 5100 5100 1 0.00 -         -       -      -            -        KOF3P 5100 5100 702.5 0.00 -           -          -          -          -            

KOF3C 5150 5150 0.5 0.00 -         -       -      -            -        KOF3P 5150 5150 752 0.00 -           -          -          -          -            

KOF3C 5200 5200 0.5 0.00 -         -       -      -            -        KOF3P 5200 5200 802 0.00 -           -          -          -          -            

KOF3C 5250 5250 0.5 0.00 -         -       -      -            -        KOF3P 5250 5250 852 0.00 -           -          -          -          -            

KOF3C 5300 5300 0.5 0.00 -         -       -      -            -        KOF3P 5300 5300 901.5 0.00 -           -          -          -          -            

KOF3C 5350 5350 0.5 0.00 -         -       -      -            -        KOF3P 5350 5350 951.5 0.00 -           -          -          -          -            

KOF3C 5400 5400 0.5 0.00 -         -       -      -            -        KOF3P 5400 5400 1001.5 0.00 -           -          -          -          -            

KOF3C 5450 5450 0.5 0.00 -         -       -      -            -        KOF3P 5450 5450 1051.5 0.00 -           -          -          -          -            

KOF3C 5500 5500 0.5 0.00 -         -       -      -            -        KOF3P 5500 5500 1101.5 0.00 -           -          -          -          -            

KOF3C 5550 5550 0.5 0.00 -         -       -      -            -        KOF3P 5550 5550 1151.5 0.00 -           -          -          -          -            

KOF3C 5600 5600 0.5 0.00 -         -       -      -            -        KOF3P 5600 5600 1201.5 0.00 -           -          -          -          -            

KOF3C 5650 5650 0.5 0.00 -         -       -      -            -        KOF3P 5650 5650 1251.5 0.00 -           -          -          -          -            

KOF3C 5700 5700 0.5 0.00 -         -       -      -            -        KOF3P 5700 5700 1301.5 0.00 -           -          -          -          -            

Feb-23 (36d 12/9/22); CSize 25; KOG3 4469.00

KOG3C 3250 3250 1173 0.00 0.0 0 0 0 0 KOG3P 3250 3250 2.5 0.00 -           -          0 -          -            

KOG3C 3300 3300 1124 0.00 -         -       -      -            -        KOG3P 3300 3300 3 0.00 -           -          -          -          -            

KOG3C 3350 3350 1075.5 0.00 -         -       -      -            -        KOG3P 3350 3350 4.5 0.00 -           -          -          -          -            

KOG3C 3400 3400 1027 0.00 -         -       -      -            -        KOG3P 3400 3400 6 0.00 -           -          -          -          -            

KOG3C 3450 3450 979 0.00 -         -       -      -            -        KOG3P 3450 3450 7.5 0.00 -           -          -          -          -            

KOG3C 3500 3500 931.5 0.00 -         -       -      -            -        KOG3P 3500 3500 10 0.00 -           -          -          200          -            

KOG3C 3550 3550 884.5 0.00 -         -       -      -            -        KOG3P 3550 3550 13 0.00 -           -          -          -          -            

KOG3C 3600 3600 838 0.00 -         -       -      -            -        KOG3P 3600 3600 16.5 0.00 -           -          -          -          -            

KOG3C 3650 3650 792.5 0.00 -         -       -      -            -        KOG3P 3650 3650 20.5 0.00 -           -          -          -          -            

KOG3C 3700 3700 747.5 0.00 -         -       -      -            -        KOG3P 3700 3700 25.5 0.00 -           -          -          100          -            

KOG3C 3750 3750 703.5 0.00 -         -       -      -            -        KOG3P 3750 3750 31.5 0.00 -           -          -          -          -            

KOG3C 3800 3800 661 0.00 -         -       -      -            -        KOG3P 3800 3800 38.5 0.00 -           -          -          -          -            

KOG3C 3850 3850 619 0.00 -         -       -      -            -        KOG3P 3850 3850 46.5 0.00 -           -          -          150          -            

KOG3C 3900 3900 578.5 0.00 -         -       -      -            -        KOG3P 3900 3900 56 0.00 -           -          -          -          -            

KOG3C 3950 3950 539 0.00 -         -       -      -            -        KOG3P 3950 3950 66.5 0.00 -           -          -          -          -            

KOG3C 4000 4000 501.5 0.00 -         -       -      -            -        KOG3P 4000 4000 78.5 0.00 -           -          -          100          -            

KOG3C 4050 4050 465 0.00 -         -       -      -            -        KOG3P 4050 4050 92 0.00 -           -          -          -          -            

KOG3C 4100 4100 430 0.00 -         -       -      -            -        KOG3P 4100 4100 107 0.00 -           -          -          -          -            

KOG3C 4150 4150 396.5 0.00 -         -       -      -            -        KOG3P 4150 4150 123 0.00 -           -          -          -          -            

KOG3C 4200 4200 364.5 0.00 -         -       -      -            -        KOG3P 4200 4200 141.5 0.00 -           -          -          -          -            

KOG3C 4250 4250 334.5 0.00 -         -       -      -            -        KOG3P 4250 4250 161 0.00 -           -          -          -          -            

KOG3C 4300 4300 306 0.00 -         -       -      -            -        KOG3P 4300 4300 182.5 0.00 -           -          -          -          -            

KOG3C 4350 4350 279.5 0.00 -         -       -      -            -        KOG3P 4350 4350 205.5 0.00 -           -          -          -          -            

KOG3C 4400 4400 254 0.00 -         -       -      -            -        KOG3P 4400 4400 230 0.00 -           -          -          -          -            

KOG3C 4450 4450 230.5 0.00 -         -       -      -            -        KOG3P 4450 4450 256.5 0.00 -           -          -          -          -            

KOG3C 4500 4500 208.5 0.00 -         -       -      -            -        KOG3P 4500 4500 284.5 0.00 -           -          -          100          -            

KOG3C 4550 4550 188.5 0.00 -         -       -      -            -        KOG3P 4550 4550 314 0.00 -           -          -          -          -            

KOG3C 4600 4600 169.5 0.00 -         -       -      -            -        KOG3P 4600 4600 345 0.00 -           -          -          -          -            

KOG3C 4650 4650 152 0.00 -         -       -      -            -        KOG3P 4650 4650 377.5 0.00 -           -          -          -          -            

FCPO Futures - OPTION

Daily Preview

November 3, 2022

KENANGA FUTURES SDN BHD Company No. 353603-X



KOG3C 4700 4700 136 0.00 -         -       -      200.0        -        KOG3P 4700 4700 411.5 0.00 -           -          -          -          -            

KOG3C 4750 4750 121.5 0.00 -         -       -      -            -        KOG3P 4750 4750 446.5 0.00 -           -          -          -          -            

KOG3C 4800 4800 108.5 0.00 -         -       -      -            -        KOG3P 4800 4800 483.5 0.00 -           -          -          -          -            

KOG3C 4850 4850 96 0.00 -         -       -      -            -        KOG3P 4850 4850 521 0.00 -           -          -          -          -            

KOG3C 4900 4900 85.5 0.00 -         -       -      50.0          -        KOG3P 4900 4900 560 0.00 -           -          -          -          -            

KOG3C 4950 4950 75.5 0.00 -         -       -      -            -        KOG3P 4950 4950 600 0.00 -           -          -          -          -            

KOG3C 5000 5000 66.5 0.00 -         -       -      550.0        -        KOG3P 5000 5000 641 0.00 -           -          -          -          -            

KOG3C 5050 5050 58.5 0.00 -         -       -      -            -        KOG3P 5050 5050 682.5 0.00 -           -          -          -          -            

KOG3C 5100 5100 51.5 0.00 -         -       -      -            -        KOG3P 5100 5100 725.5 0.00 -           -          -          -          -            

KOG3C 5150 5150 45 0.00 -         -       -      -            -        KOG3P 5150 5150 769 0.00 -           -          -          -          -            

KOG3C 5200 5200 39 0.00 -         -       -      -            -        KOG3P 5200 5200 813 0.00 -           -          -          -          -            

KOG3C 5250 5250 34 0.00 -         -       -      -            -        KOG3P 5250 5250 858 0.00 -           -          -          -          -            

KOG3C 5300 5300 29.5 0.00 -         -       -      -            -        KOG3P 5300 5300 903.5 0.00 -           -          -          -          -            

KOG3C 5350 5350 25.5 0.00 -         -       -      -            -        KOG3P 5350 5350 949 0.00 -           -          -          -          -            

KOG3C 5400 5400 22.5 0.00 -         -       -      -            -        KOG3P 5400 5400 995.5 0.00 -           -          -          -          -            

KOG3C 5450 5450 19 0.00 -         -       -      -            -        KOG3P 5450 5450 1042.5 0.00 -           -          -          -          -            

KOG3C 5500 5500 16.5 0.00 -         -       -      -            -        KOG3P 5500 5500 1089.5 0.00 -           -          -          -          -            

KOG3C 5550 5550 14.5 0.00 -         -       -      -            -        KOG3P 5550 5550 1137 0.00 -           -          -          -          -            

KOG3C 5600 5600 12 0.00 -         -       -      -            -        KOG3P 5600 5600 1185 0.00 -           -          -          -          -            

KOG3C 5650 5650 10.5 0.00 -         -       -      -            -        KOG3P 5650 5650 1233 0.00 -           -          -          -          -            

KOG3C 5700 5700 9 0.00 -         -       -      -            -        KOG3P 5700 5700 1281.5 0.00 -           -          -          -          -            

Mar-23 (68d 1/10/23); CSize 25; KOH3 4460.00

KOH3C 3250 3250 1166.5 0.00 -         -       -      -            -        KOH3P 3250 3250 14.5 0.00 -           -          -          -          -            

KOH3C 3300 3300 1120 0.00 -         -       -      -            -        KOH3P 3300 3300 17.5 0.00 -           -          -          -          -            

KOH3C 3350 3350 1074 0.00 -         -       -      -            -        KOH3P 3350 3350 21.5 0.00 -           -          -          -          -            

KOH3C 3400 3400 1028.5 0.00 -         -       -      -            -        KOH3P 3400 3400 25.5 0.00 -           -          -          -          -            

KOH3C 3450 3450 984 0.00 -         -       -      -            -        KOH3P 3450 3450 31 0.00 -           -          -          -          -            

KOH3C 3500 3500 940 0.00 -         -       -      -            -        KOH3P 3500 3500 36.5 0.00 -           -          -          -          -            

KOH3C 3550 3550 896.5 0.00 -         -       -      -            -        KOH3P 3550 3550 43 0.00 -           -          -          -          -            

KOH3C 3600 3600 854.5 0.00 -         -       -      -            -        KOH3P 3600 3600 50.5 0.00 -           -          -          -          -            

KOH3C 3650 3650 813 0.00 -         -       -      -            -        KOH3P 3650 3650 59 0.00 -           -          -          -          -            

KOH3C 3700 3700 772.5 0.00 -         -       -      -            -        KOH3P 3700 3700 68 0.00 -           -          -          -          -            

KOH3C 3750 3750 733 0.00 -         -       -      -            -        KOH3P 3750 3750 78.5 0.00 -           -          -          -          -            

KOH3C 3800 3800 694.5 0.00 -         -       -      -            -        KOH3P 3800 3800 89.5 0.00 -           -          -          -          -            

KOH3C 3850 3850 657.5 0.00 -         -       -      -            -        KOH3P 3850 3850 102 0.00 -           -          -          -          -            

KOH3C 3900 3900 621 0.00 -         -       -      -            -        KOH3P 3900 3900 115.5 0.00 -           -          -          -          -            

KOH3C 3950 3950 586 0.00 -         -       -      -            -        KOH3P 3950 3950 130.5 0.00 -           -          -          -          -            

KOH3C 4000 4000 552.5 0.00 -         -       -      -            -        KOH3P 4000 4000 146.5 0.00 -           -          -          -          -            

KOH3C 4050 4050 519.5 0.00 -         -       -      150.0        -        KOH3P 4050 4050 163.5 0.00 -           -          -          -          -            

KOH3C 4100 4100 488.5 0.00 -         -       -      -            -        KOH3P 4100 4100 182 0.00 -           -          -          -          -            

KOH3C 4150 4150 458 0.00 -         -       -      -            -        KOH3P 4150 4150 201.5 0.00 -           -          -          -          -            

KOH3C 4200 4200 429.5 0.00 -         -       -      -            -        KOH3P 4200 4200 222.5 0.00 -           -          -          -          -            

KOH3C 4250 4250 402 0.00 -         -       -      -            -        KOH3P 4250 4250 244.5 0.00 -           -          -          -          -            

KOH3C 4300 4300 375.5 0.00 -         -       -      -            -        KOH3P 4300 4300 268 0.00 -           -          -          -          -            

KOH3C 4350 4350 350.5 0.00 -         -       -      -            -        KOH3P 4350 4350 292.5 0.00 -           -          -          -          -            

KOH3C 4400 4400 326.5 0.00 -         -       -      -            -        KOH3P 4400 4400 318.5 0.00 -           -          -          -          -            

KOH3C 4450 4450 304 0.00 -         -       -      -            -        KOH3P 4450 4450 345.5 0.00 -           -          -          -          -            

KOH3C 4500 4500 282.5 0.00 -         -       -      -            -        KOH3P 4500 4500 374 0.00 -           -          -          -          -            

KOH3C 4550 4550 262 0.00 -         -       -      -            -        KOH3P 4550 4550 403.5 0.00 -           -          -          -          -            

KOH3C 4600 4600 243 0.00 -         -       -      150.0        -        KOH3P 4600 4600 434 0.00 -           -          -          -          -            

KOH3C 4650 4650 225 0.00 -         -       -      -            -        KOH3P 4650 4650 466 0.00 -           -          -          -          -            

KOH3C 4700 4700 208 0.00 -         -       -      -            -        KOH3P 4700 4700 498.5 0.00 -           -          -          -          -            

KOH3C 4750 4750 192 0.00 -         -       -      -            -        KOH3P 4750 4750 532.5 0.00 -           -          -          -          -            

KOH3C 4800 4800 177.5 0.00 -         -       -      -            -        KOH3P 4800 4800 567.5 0.00 -           -          -          -          -            

KOH3C 4850 4850 163.5 0.00 -         -       -      -            -        KOH3P 4850 4850 603 0.00 -           -          -          -          -            

KOH3C 4900 4900 150.5 0.00 -         -       -      -            -        KOH3P 4900 4900 640 0.00 -           -          -          -          -            

KOH3C 4950 4950 138 0.00 -         -       -      -            -        KOH3P 4950 4950 677.5 0.00 -           -          -          -          -            

KOH3C 5000 5000 127 0.00 -         -       -      -            -        KOH3P 5000 5000 716 0.00 -           -          -          -          -            

KOH3C 5050 5050 116.5 0.00 -         -       -      -            -        KOH3P 5050 5050 755 0.00 -           -          -          -          -            

KOH3C 5100 5100 106.5 0.00 -         -       -      -            -        KOH3P 5100 5100 795 0.00 -           -          -          -          -            

KOH3C 5150 5150 97.5 0.00 -         -       -      -            -        KOH3P 5150 5150 835.5 0.00 -           -          -          -          -            

KOH3C 5200 5200 89 0.00 -         -       -      -            -        KOH3P 5200 5200 877 0.00 -           -          -          -          -            

KOH3C 5250 5250 81.5 0.00 -         -       -      -            -        KOH3P 5250 5250 919 0.00 -           -          -          -          -            

KOH3C 5300 5300 74 0.00 -         -       -      -            -        KOH3P 5300 5300 961.5 0.00 -           -          -          -          -            

KOH3C 5350 5350 67.5 0.00 -         -       -      -            -        KOH3P 5350 5350 1005 0.00 -           -          -          -          -            

KOH3C 5400 5400 61.5 0.00 -         -       -      -            -        KOH3P 5400 5400 1048.5 0.00 -           -          -          -          -            

KOH3C 5450 5450 56 0.00 -         -       -      -            -        KOH3P 5450 5450 1092.5 0.00 -           -          -          -          -            

KOH3C 5500 5500 51 0.00 -         -       -      -            -        KOH3P 5500 5500 1137.5 0.00 -           -          -          -          -            

KOH3C 5550 5550 46 0.00 -         -       -      -            -        KOH3P 5550 5550 1182.5 0.00 -           -          -          -          -            

KOH3C 5600 5600 42 0.00 -         -       -      -            -        KOH3P 5600 5600 1228 0.00 -           -          -          -          -            

KOH3C 5650 5650 38 0.00 -         -       -      -            -        KOH3P 5650 5650 1273.5 0.00 -           -          -          -          -            

KOH3C 5700 5700 34.5 0.00 -         -       -      -            -        KOH3P 5700 5700 1319.5 0.00 -           -          -          -          -            

Apr-23 (99d 2/10/23); CSize 25; KOJ3 4407.00

KOJ3C 3200 3200 1191 0.00 -         -       -      -            -        KOJ3P 3200 3200 29.5 0.00 -           -          -          -          -            

KOJ3C 3250 3250 1146.5 0.00 -         -       -      -            -        KOJ3P 3250 3250 35 0.00 -           -          -          -          -            

KOJ3C 3300 3300 1102.5 0.00 -         -       -      -            -        KOJ3P 3300 3300 40.5 0.00 -           -          -          -          -            

KOJ3C 3350 3350 1059.5 0.00 -         -       -      -            -        KOJ3P 3350 3350 47 0.00 -           -          -          -          -            

KOJ3C 3400 3400 1017 0.00 -         -       -      -            -        KOJ3P 3400 3400 54.5 0.00 -           -          -          -          -            

KOJ3C 3450 3450 975.5 0.00 -         -       -      -            -        KOJ3P 3450 3450 62.5 0.00 -           -          -          -          -            

KOJ3C 3500 3500 934.5 0.00 -         -       -      -            -        KOJ3P 3500 3500 71 0.00 -           -          -          -          -            

KOJ3C 3550 3550 895 0.00 -         -       -      -            -        KOJ3P 3550 3550 81 0.00 -           -          -          -          -            

KOJ3C 3600 3600 855.5 0.00 -         -       -      -            -        KOJ3P 3600 3600 91.5 0.00 -           -          -          -          -            

KOJ3C 3650 3650 817.5 0.00 -         -       -      -            -        KOJ3P 3650 3650 103 0.00 -           -          -          -          -            

KOJ3C 3700 3700 780.5 0.00 -         -       -      -            -        KOJ3P 3700 3700 115.5 0.00 -           -          -          -          -            

KOJ3C 3750 3750 744.5 0.00 -         -       -      -            -        KOJ3P 3750 3750 129 0.00 -           -          -          -          -            

KOJ3C 3800 3800 709 0.00 -         -       -      -            -        KOJ3P 3800 3800 143.5 0.00 -           -          -          -          -            

KOJ3C 3850 3850 675 0.00 -         -       -      -            -        KOJ3P 3850 3850 159 0.00 -           -          -          -          -            

KOJ3C 3900 3900 642 0.00 -         -       -      -            -        KOJ3P 3900 3900 175.5 0.00 -           -          -          -          -            

KOJ3C 3950 3950 610 0.00 -         -       -      -            -        KOJ3P 3950 3950 193 0.00 -           -          -          -          -            

KOJ3C 4000 4000 579 0.00 -         -       -      -            -        KOJ3P 4000 4000 211.5 0.00 -           -          -          -          -            

KOJ3C 4050 4050 549 0.00 -         -       -      -            -        KOJ3P 4050 4050 231 0.00 -           -          -          -          -            

KOJ3C 4100 4100 520 0.00 -         -       -      -            -        KOJ3P 4100 4100 252 0.00 -           -          -          -          -            

KOJ3C 4150 4150 492.5 0.00 -         -       -      -            -        KOJ3P 4150 4150 274 0.00 -           -          -          -          -            

KOJ3C 4200 4200 465.5 0.00 -         -       -      -            -        KOJ3P 4200 4200 297 0.00 -           -          -          -          -            

KOJ3C 4250 4250 440 0.00 -         -       -      -            -        KOJ3P 4250 4250 321 0.00 -           -          -          -          -            

KOJ3C 4300 4300 415.5 0.00 -         -       -      -            -        KOJ3P 4300 4300 346 0.00 -           -          -          -          -            

KOJ3C 4350 4350 392 0.00 -         -       -      -            -        KOJ3P 4350 4350 372 0.00 -           -          -          -          -            

KOJ3C 4400 4400 369.5 0.00 -         -       -      -            -        KOJ3P 4400 4400 399 0.00 -           -          -          -          -            

KOJ3C 4450 4450 347.5 0.00 -         -       -      -            -        KOJ3P 4450 4450 427 0.00 -           -          -          -          -            

KOJ3C 4500 4500 327 0.00 -         -       -      -            -        KOJ3P 4500 4500 456.5 0.00 -           -          -          -          -            

KOJ3C 4550 4550 307.5 0.00 -         -       -      -            -        KOJ3P 4550 4550 486.5 0.00 -           -          -          -          -            

KOJ3C 4600 4600 289 0.00 -         -       -      -            -        KOJ3P 4600 4600 517.5 0.00 -           -          -          -          -            

KOJ3C 4650 4650 271.5 0.00 -         -       -      -            -        KOJ3P 4650 4650 549 0.00 -           -          -          -          -            

KOJ3C 4700 4700 254.5 0.00 -         -       -      -            -        KOJ3P 4700 4700 582 0.00 -           -          -          -          -            

KOJ3C 4750 4750 238.5 0.00 -         -       -      -            -        KOJ3P 4750 4750 615.5 0.00 -           -          -          -          -            

KOJ3C 4800 4800 223.5 0.00 -         -       -      -            -        KOJ3P 4800 4800 650 0.00 -           -          -          -          -            

KOJ3C 4850 4850 209 0.00 -         -       -      -            -        KOJ3P 4850 4850 685.5 0.00 -           -          -          -          -            

KOJ3C 4900 4900 195.5 0.00 -         -       -      -            -        KOJ3P 4900 4900 721.5 0.00 -           -          -          -          -            

KOJ3C 4950 4950 182.5 0.00 -         -       -      -            -        KOJ3P 4950 4950 758.5 0.00 -           -          -          -          -            

KOJ3C 5000 5000 170.5 0.00 -         -       -      -            -        KOJ3P 5000 5000 796 0.00 -           -          -          -          -            

KOJ3C 5050 5050 159.5 0.00 -         -       -      -            -        KOJ3P 5050 5050 834.5 0.00 -           -          -          -          -            

KOJ3C 5100 5100 148.5 0.00 -         -       -      -            -        KOJ3P 5100 5100 873 0.00 -           -          -          -          -            

KOJ3C 5150 5150 138.5 0.00 -         -       -      -            -        KOJ3P 5150 5150 912.5 0.00 -           -          -          -          -            

KOJ3C 5200 5200 129 0.00 -         -       -      -            -        KOJ3P 5200 5200 953 0.00 -           -          -          -          -            

KOJ3C 5250 5250 120 0.00 -         -       -      -            -        KOJ3P 5250 5250 993.5 0.00 -           -          -          -          -            

KOJ3C 5300 5300 111.5 0.00 -         -       -      -            -        KOJ3P 5300 5300 1035 0.00 -           -          -          -          -            

KOJ3C 5350 5350 104 0.00 -         -       -      -            -        KOJ3P 5350 5350 1076.5 0.00 -           -          -          -          -            



KOJ3C 5400 5400 96.5 0.00 -         -       -      -            -        KOJ3P 5400 5400 1119 0.00 -           -          -          -          -            

KOJ3C 5450 5450 89.5 0.00 -         -       -      -            -        KOJ3P 5450 5450 1161.5 0.00 -           -          -          -          -            

KOJ3C 5500 5500 83 0.00 -         -       -      -            -        KOJ3P 5500 5500 1205 0.00 -           -          -          -          -            

KOJ3C 5550 5550 77 0.00 -         -       -      -            -        KOJ3P 5550 5550 1248.5 0.00 -           -          -          -          -            

KOJ3C 5600 5600 71.5 0.00 -         -       -      -            -        KOJ3P 5600 5600 1292.5 0.00 -           -          -          -          -            

KOJ3C 5650 5650 66.5 0.00 -         -       -      -            -        KOJ3P 5650 5650 1337 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 35.95 38.57 34.99 32.35 31           

PUT 1 week ago 23.36 30.65 29.81 29.65 34           

MEAN 1 month ago 22.53 25.28 30.08 35.85 37           

CALL 3 months ago 51.28 41.13 37.88 39.28 43           

PUT 6 months ago 49.22 57.86 49.2 37.67 33           

MEAN

CALL

PUT

MEAN

Source: Bloomberg
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Implied volatility for ATM 

JAN 23

FEB 23

MAR 23

Previous day 1D%CHG

43.31 42.80 1.19

43.31 42.80 1.19

43.31 42.80 1.19

43.31 42.80 1.19

43.31 42.80 1.19

43.31 42.80 1.19

42.52 42.17 0.82

42.52 42.16 0.85

42.51 42.18 0.78


