
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

FEB 23 3,874 96 3,783 3,880 3,783 952 2,518 MAR 23 60.62 -0.17 60.80 61.32 59.90 56,886     125,846    

MAR 23 3,899 116 3,782 3,903 3,778 6,067 26,017 MAY 23 60.82 -0.13 60.98 61.46 60.09 37,458     111,909    

APR 23 3,902 121 3,784 3,910 3,773 21,518 47,328 JUL 23 60.78 -0.05 60.89 61.35 60.06 26,900     76,918      

MAY 23 3,903 122 3,785 3,909 3,775 9,342 36,485 AUG 23 60.48 0.05 60.49 60.91 59.73 6,286       20,529      

JUN 23 3,894 117 3,768 3,895 3,768 5,121 15,153 SEP 23 60.11 0.13 60.02 60.44 59.30 3,852       17,662      

JUL 23 3,875 117 3,759 3,875 3,759 4,125 15,619 OCT 23 59.70 0.18 59.61 59.95 58.83 2,225       10,300      

AUG 23 3,852 106 3,745 3,855 3,745 2,683 7,683 DEC 23 59.53 0.20 59.31 59.75 58.62 6,142       38,810      

SEP 23 3,832 97 3,742 3,836 3,742 1,980 10,298 JAN 24 59.34 0.22 59.14 59.53 58.42 1,642       6,234        

OCT 23 3,812 101 3,737 3,818 3,736 713 2,404 MAR 24 59.09 0.22 58.38 58.99 58.18 303          2,200        

NOV 23 3,800 91 3,731 3,811 3,731 1,007 7,056 MAY 24 58.94 0.22 58.68 58.76 58.04 73           1,375        

DEC 23 3,798 76 3,797 3,809 3,796 296 1,192 JUL 24 58.86 0.22 58.66 58.90 58.66 24           1,400        

JAN 24 3,790 61 3,731 3,803 3,731 317 2,281 AUG 24 58.72 0.21 - - - 32           502           

MAR 24 3,787 60 3,787 3,790 3,778 86 676 SEP 24 58.53 0.23 57.70 57.70 57.70 36           566           

MAY 24 3,777 60 71 OCT 24 58.21 0.26 - - - 2             146           

JUL 24 3,777 60 1 DEC 24 58.15 0.27 - - - 1             1,748        

SEP 24 3,777 60

NOV 24 3,777 60 Source : Bloomberg

JAN 25 3,777 60

MAR 25 3,777 60

MAY 25 3,777 60

JUL 25 3,777 60

SEP 25 3,777 60

NOV 25 3,777 60

JAN 26 3,777 60

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

Apr-23 (11d 2/10/23); CSize 25; KOJ3 3902.00

KOJ3C 2700 2700 1200.5 0.00 -         -       -      -            -        KOJ3P 2700 2700 0.5 0.00 -           -          -          -          -            

KOJ3C 2750 2750 1151 0.00 -         -       -      -            -        KOJ3P 2750 2750 0.5 0.00 -           -          -          -          -            

KOJ3C 2800 2800 1101 0.00 -         -       -      -            -        KOJ3P 2800 2800 0.5 0.00 -           -          -          -          -            

KOJ3C 2850 2850 1051 0.00 -         -       -      -            -        KOJ3P 2850 2850 0.5 0.00 -           -          -          -          -            

KOJ3C 2900 2900 1001 0.00 -         -       -      -            -        KOJ3P 2900 2900 0.5 0.00 -           -          -          -          -            

KOJ3C 2950 2950 951 0.00 -         -       -      -            -        KOJ3P 2950 2950 0.5 0.00 -           -          -          -          -            

KOJ3C 3000 3000 901 0.00 -         -       -      -            -        KOJ3P 3000 3000 0.5 0.00 -           -          -          -          -            

KOJ3C 3050 3050 851 0.00 -         -       -      -            -        KOJ3P 3050 3050 0.5 0.00 -           -          -          -          -            

KOJ3C 3100 3100 801.5 0.00 -         -       -      -            -        KOJ3P 3100 3100 0.5 0.00 -           -          -          -          -            

KOJ3C 3150 3150 751.5 0.00 -         -       -      -            -        KOJ3P 3150 3150 0.5 0.00 -           -          -          -          -            

KOJ3C 3200 3200 701.5 0.00 -         -       -      -            -        KOJ3P 3200 3200 0.5 0.00 -           -          -          -          -            

KOJ3C 3250 3250 652 0.00 -         -       -      -            -        KOJ3P 3250 3250 1 0.00 -           -          -          -          -            

KOJ3C 3300 3300 603 0.00 -         -       -      -            -        KOJ3P 3300 3300 1.5 0.00 -           -          -          -          -            

KOJ3C 3350 3350 554 0.00 -         -       -      -            -        KOJ3P 3350 3350 2.5 0.00 -           -          -          -          -            

KOJ3C 3400 3400 505.5 0.00 -         -       -      -            -        KOJ3P 3400 3400 4 0.00 -           -          -          -          -            

KOJ3C 3450 3450 458 0.00 -         -       -      -            -        KOJ3P 3450 3450 6.5 0.00 -           -          -          -          -            

KOJ3C 3500 3500 411.5 0.00 -         -       -      -            -        KOJ3P 3500 3500 10 0.00 -           -          -          -          -            

KOJ3C 3550 3550 366.5 0.00 -         -       -      -            -        KOJ3P 3550 3550 15 0.00 -           -          -          -          -            

KOJ3C 3600 3600 323.5 0.00 -         -       -      -            -        KOJ3P 3600 3600 21.5 0.00 -           -          -          400          -            

KOJ3C 3650 3650 282.5 0.00 -         -       -      -            -        KOJ3P 3650 3650 30.5 0.00 -           -          -          -          -            

KOJ3C 3700 3700 244 0.00 -         -       -      -            -        KOJ3P 3700 3700 42 0.00 -           -          -          -          -            

KOJ3C 3750 3750 208 0.00 -         -       -      -            -        KOJ3P 3750 3750 56.5 0.00 -           -          -          -          -            

KOJ3C 3800 3800 175.5 0.00 -         -       -      -            -        KOJ3P 3800 3800 73.5 0.00 -           -          -          100          -            

KOJ3C 3850 3850 146.5 0.00 -         -       -      -            -        KOJ3P 3850 3850 94.5 0.00 -           -          -          -          -            

KOJ3C 3900 3900 120 0.00 -         -       -      -            -        KOJ3P 3900 3900 118 0.00 -           -          -          -          -            

KOJ3C 3950 3950 97.5 0.00 -         -       -      -            -        KOJ3P 3950 3950 145.5 0.00 -           -          -          -          -            

KOJ3C 4000 4000 78 0.00 -         -       -      -            -        KOJ3P 4000 4000 176 0.00 -           -          -          -          -            

KOJ3C 4050 4050 61.5 0.00 -         -       -      -            -        KOJ3P 4050 4050 209.5 0.00 -           -          -          -          -            

KOJ3C 4100 4100 48 0.00 -         -       -      250.0        -        KOJ3P 4100 4100 246 0.00 -           -          -          -          -            

KOJ3C 4150 4150 37 0.00 -         -       -      -            -        KOJ3P 4150 4150 284.5 0.00 -           -          -          -          -            

KOJ3C 4200 4200 28 0.00 -         -       -      -            -        KOJ3P 4200 4200 325.5 0.00 -           -          -          -          -            

KOJ3C 4250 4250 21 0.00 -         -       -      -            -        KOJ3P 4250 4250 368.5 0.00 -           -          -          -          -            

KOJ3C 4300 4300 15.5 0.00 -         -       -      -            -        KOJ3P 4300 4300 413 0.00 -           -          -          -          -            

KOJ3C 4350 4350 11 0.00 -         -       -      -            -        KOJ3P 4350 4350 458.5 0.00 -           -          -          -          -            

KOJ3C 4400 4400 8 0.00 -         -       -      -            -        KOJ3P 4400 4400 505.5 0.00 -           -          -          -          -            

KOJ3C 4450 4450 5.5 0.00 -         -       -      -            -        KOJ3P 4450 4450 553 0.00 -           -          -          -          -            

KOJ3C 4500 4500 4 0.00 -         -       -      -            -        KOJ3P 4500 4500 601.5 0.00 -           -          -          -          -            

KOJ3C 4550 4550 2.5 0.00 -         -       -      -            -        KOJ3P 4550 4550 650 0.00 -           -          -          -          -            

KOJ3C 4600 4600 2 0.00 -         -       -      -            -        KOJ3P 4600 4600 699 0.00 -           -          -          -          -            

KOJ3C 4650 4650 1 0.00 -         -       -      -            -        KOJ3P 4650 4650 748.5 0.00 -           -          -          -          -            

KOJ3C 4700 4700 1 0.00 -         -       -      -            -        KOJ3P 4700 4700 798 0.00 -           -          -          -          -            

KOJ3C 4750 4750 0.5 0.00 -         -       -      -            -        KOJ3P 4750 4750 847.5 0.00 -           -          -          -          -            

KOJ3C 4800 4800 0.5 0.00 -         -       -      -            -        KOJ3P 4800 4800 897.5 0.00 -           -          -          -          -            

KOJ3C 4850 4850 0.5 0.00 -         -       -      -            -        KOJ3P 4850 4850 947 0.00 -           -          -          -          -            

KOJ3C 4900 4900 0.5 0.00 -         -       -      -            -        KOJ3P 4900 4900 997 0.00 -           -          -          -          -            

KOJ3C 4950 4950 0.5 0.00 -         -       -      -            -        KOJ3P 4950 4950 1047 0.00 -           -          -          -          -            

KOJ3C 5000 5000 0.5 0.00 -         -       -      -            -        KOJ3P 5000 5000 1097 0.00 -           -          -          -          -            

KOJ3C 5050 5050 0.5 0.00 -         -       -      -            -        KOJ3P 5050 5050 1147 0.00 -           -          -          -          -            

KOJ3C 5100 5100 0.5 0.00 -         -       -      -            -        KOJ3P 5100 5100 1197 0.00 -           -          -          -          -            

KOJ3C 5150 5150 0.5 0.00 -         -       -      -            -        KOJ3P 5150 5150 1246.5 0.00 -           -          -          -          -            

May-23 (39d 3/10/23); CSize 25; KOK3 3903.00

KOK3C 2700 2700 1199.5 0.00 0.0 0 0 0 0 KOK3P 2700 2700 0.5 0.00 -           -          0 -          -            

KOK3C 2750 2750 1150 0.00 -         -       -      -            -        KOK3P 2750 2750 0.5 0.00 -           -          -          -          -            

KOK3C 2800 2800 1100.5 0.00 -         -       -      -            -        KOK3P 2800 2800 1 0.00 -           -          -          -          -            

KOK3C 2850 2850 1051 0.00 -         -       -      -            -        KOK3P 2850 2850 1.5 0.00 -           -          -          -          -            

KOK3C 2900 2900 1001.5 0.00 -         -       -      -            -        KOK3P 2900 2900 2 0.00 -           -          -          -          -            

KOK3C 2950 2950 953 0.00 -         -       -      -            -        KOK3P 2950 2950 3 0.00 -           -          -          -          -            

KOK3C 3000 3000 904 0.00 -         -       -      -            -        KOK3P 3000 3000 4 0.00 -           -          -          -          -            

KOK3C 3050 3050 856 0.00 -         -       -      -            -        KOK3P 3050 3050 5.5 0.00 -           -          -          -          -            

KOK3C 3100 3100 808 0.00 -         -       -      -            -        KOK3P 3100 3100 8 0.00 -           -          -          -          -            

KOK3C 3150 3150 761 0.00 -         -       -      -            -        KOK3P 3150 3150 10.5 0.00 -           -          -          -          -            

KOK3C 3200 3200 714.5 0.00 -         -       -      -            -        KOK3P 3200 3200 14 0.00 -           -          -          -          -            

KOK3C 3250 3250 669 0.00 -         -       -      -            -        KOK3P 3250 3250 18 0.00 -           -          -          -          -            

KOK3C 3300 3300 624.5 0.00 -         -       -      -            -        KOK3P 3300 3300 23.5 0.00 -           -          -          -          -            

KOK3C 3350 3350 581 0.00 -         -       -      -            -        KOK3P 3350 3350 29.5 0.00 -           -          -          -          -            

KOK3C 3400 3400 538.5 0.00 -         -       -      -            -        KOK3P 3400 3400 37.5 0.00 -           -          -          -          -            

KOK3C 3450 3450 498 0.00 -         -       -      -            -        KOK3P 3450 3450 46.5 0.00 -           -          -          -          -            

KOK3C 3500 3500 458.5 0.00 -         -       -      -            -        KOK3P 3500 3500 56.5 0.00 -           -          -          200          -            

KOK3C 3550 3550 420.5 0.00 -         -       -      -            -        KOK3P 3550 3550 69 0.00 -           -          -          -          -            

KOK3C 3600 3600 384.5 0.00 -         -       -      -            -        KOK3P 3600 3600 82.5 0.00 -           -          -          -          -            

KOK3C 3650 3650 350.5 0.00 -         -       -      -            -        KOK3P 3650 3650 98 0.00 -           -          -          -          -            

KOK3C 3700 3700 318 0.00 -         -       -      -            -        KOK3P 3700 3700 115.5 0.00 -           -          -          1,250       -            

KOK3C 3750 3750 287.5 0.00 -         -       -      -            -        KOK3P 3750 3750 135 0.00 -           -          -          -          -            

KOK3C 3800 3800 259 0.00 -         -       -      -            -        KOK3P 3800 3800 156 0.00 -           -          -          -          -            

KOK3C 3850 3850 232 0.00 -         -       -      -            -        KOK3P 3850 3850 179.5 0.00 -           -          -          -          -            

KOK3C 3900 3900 207.5 0.00 -         -       -      -            -        KOK3P 3900 3900 204.5 0.00 -           -          -          1,400       -            

KOK3C 3950 3950 184.5 0.00 -         -       -      -            -        KOK3P 3950 3950 231.5 0.00 -           -          -          -          -            

KOK3C 4000 4000 164 0.00 -         -       -      -            -        KOK3P 4000 4000 260.5 0.00 -           -          -          -          -            

KOK3C 4050 4050 145 0.00 -         -       -      -            -        KOK3P 4050 4050 291.5 0.00 -           -          -          -          -            
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KOK3C 4100 4100 127.5 0.00 -         -       -      1,250.0     -        KOK3P 4100 4100 324 0.00 -           -          -          -          -            

KOK3C 4150 4150 111.5 0.00 -         -       -      -            -        KOK3P 4150 4150 358 0.00 -           -          -          -          -            

KOK3C 4200 4200 97.5 0.00 -         -       -      -            -        KOK3P 4200 4200 393.5 0.00 -           -          -          -          -            

KOK3C 4250 4250 85 0.00 -         -       -      -            -        KOK3P 4250 4250 431 0.00 -           -          -          -          -            

KOK3C 4300 4300 73.5 0.00 -         -       -      1,400.0     -        KOK3P 4300 4300 469.5 0.00 -           -          -          -          -            

KOK3C 4350 4350 63.5 0.00 -         -       -      -            -        KOK3P 4350 4350 509 0.00 -           -          -          -          -            

KOK3C 4400 4400 55 0.00 -         -       -      -            -        KOK3P 4400 4400 550 0.00 -           -          -          -          -            

KOK3C 4450 4450 47 0.00 -         -       -      -            -        KOK3P 4450 4450 592.5 0.00 -           -          -          -          -            

KOK3C 4500 4500 40.5 0.00 -         -       -      100.0        -        KOK3P 4500 4500 635.5 0.00 -           -          -          -          -            

KOK3C 4550 4550 34.5 0.00 -         -       -      -            -        KOK3P 4550 4550 679 0.00 -           -          -          -          -            

KOK3C 4600 4600 29 0.00 -         -       -      -            -        KOK3P 4600 4600 724 0.00 -           -          -          -          -            

KOK3C 4650 4650 24.5 0.00 -         -       -      -            -        KOK3P 4650 4650 769.5 0.00 -           -          -          -          -            

KOK3C 4700 4700 21 0.00 -         -       -      -            -        KOK3P 4700 4700 815.5 0.00 -           -          -          -          -            

KOK3C 4750 4750 17.5 0.00 -         -       -      -            -        KOK3P 4750 4750 862 0.00 -           -          -          -          -            

KOK3C 4800 4800 14.5 0.00 -         -       -      1,450.0     -        KOK3P 4800 4800 909 0.00 -           -          -          -          -            

KOK3C 4850 4850 12.5 0.00 -         -       -      -            -        KOK3P 4850 4850 956 0.00 -           -          -          -          -            

KOK3C 4900 4900 10.5 0.00 -         -       -      -            -        KOK3P 4900 4900 1004 0.00 -           -          -          -          -            

KOK3C 4950 4950 8.5 0.00 -         -       -      -            -        KOK3P 4950 4950 1052 0.00 -           -          -          -          -            

KOK3C 5000 5000 7 0.00 -         -       -      -            -        KOK3P 5000 5000 1100.5 0.00 -           -          -          -          -            

KOK3C 5050 5050 6 0.00 -         -       -      -            -        KOK3P 5050 5050 1149 0.00 -           -          -          -          -            

KOK3C 5100 5100 5 0.00 -         -       -      1,400.0     -        KOK3P 5100 5100 1198 0.00 -           -          -          -          -            

KOK3C 5150 5150 4 0.00 -         -       -      -            -        KOK3P 5150 5150 1247 0.00 -           -          -          -          -            

Jun-23 (70d 4/10/23); CSize 25; KOM3 3894.00

KOM3C 2700 2700 1190.5 0.00 -         -       -      -            -        KOM3P 2700 2700 3 0.00 -           -          -          -          -            

KOM3C 2750 2750 1141.5 0.00 -         -       -      -            -        KOM3P 2750 2750 4.5 0.00 -           -          -          -          -            

KOM3C 2800 2800 1093.5 0.00 -         -       -      -            -        KOM3P 2800 2800 6 0.00 -           -          -          -          -            

KOM3C 2850 2850 1045.5 0.00 -         -       -      -            -        KOM3P 2850 2850 7.5 0.00 -           -          -          -          -            

KOM3C 2900 2900 998 0.00 -         -       -      -            -        KOM3P 2900 2900 10 0.00 -           -          -          -          -            

KOM3C 2950 2950 951.5 0.00 -         -       -      -            -        KOM3P 2950 2950 13 0.00 -           -          -          -          -            

KOM3C 3000 3000 905 0.00 -         -       -      -            -        KOM3P 3000 3000 16 0.00 -           -          -          -          -            

KOM3C 3050 3050 859.5 0.00 -         -       -      -            -        KOM3P 3050 3050 20.5 0.00 -           -          -          -          -            

KOM3C 3100 3100 814.5 0.00 -         -       -      -            -        KOM3P 3100 3100 25 0.00 -           -          -          -          -            

KOM3C 3150 3150 770.5 0.00 -         -       -      -            -        KOM3P 3150 3150 31 0.00 -           -          -          -          -            

KOM3C 3200 3200 727.5 0.00 -         -       -      -            -        KOM3P 3200 3200 37.5 0.00 -           -          -          -          -            

KOM3C 3250 3250 685.5 0.00 -         -       -      -            -        KOM3P 3250 3250 45.5 0.00 -           -          -          -          -            

KOM3C 3300 3300 645 0.00 -         -       -      -            -        KOM3P 3300 3300 54 0.00 -           -          -          -          -            

KOM3C 3350 3350 605 0.00 -         -       -      -            -        KOM3P 3350 3350 64 0.00 -           -          -          -          -            

KOM3C 3400 3400 566.5 0.00 -         -       -      -            -        KOM3P 3400 3400 75.5 0.00 -           -          -          -          -            

KOM3C 3450 3450 529.5 0.00 -         -       -      -            -        KOM3P 3450 3450 88 0.00 -           -          -          -          -            

KOM3C 3500 3500 494 0.00 -         -       -      -            -        KOM3P 3500 3500 102 0.00 -           -          -          -          -            

KOM3C 3550 3550 459.5 0.00 -         -       -      -            -        KOM3P 3550 3550 117.5 0.00 -           -          -          -          -            

KOM3C 3600 3600 426.5 0.00 -         -       -      -            -        KOM3P 3600 3600 134.5 0.00 -           -          -          -          -            

KOM3C 3650 3650 395.5 0.00 -         -       -      -            -        KOM3P 3650 3650 153 0.00 -           -          -          -          -            

KOM3C 3700 3700 365.5 0.00 -         -       -      -            -        KOM3P 3700 3700 173 0.00 -           -          -          -          -            

KOM3C 3750 3750 337.5 0.00 -         -       -      -            -        KOM3P 3750 3750 194 0.00 -           -          -          -          -            

KOM3C 3800 3800 310.5 0.00 -         -       -      -            -        KOM3P 3800 3800 217 0.00 -           -          -          -          -            

KOM3C 3850 3850 285.5 0.00 -         -       -      -            -        KOM3P 3850 3850 241.5 0.00 -           -          -          -          -            

KOM3C 3900 3900 261.5 0.00 -         -       -      -            -        KOM3P 3900 3900 267.5 0.00 -           -          -          -          -            

KOM3C 3950 3950 239.5 0.00 -         -       -      -            -        KOM3P 3950 3950 295 0.00 -           -          -          -          -            

KOM3C 4000 4000 218.5 0.00 -         -       -      -            -        KOM3P 4000 4000 324 0.00 -           -          -          -          -            

KOM3C 4050 4050 199 0.00 -         -       -      -            -        KOM3P 4050 4050 354.5 0.00 -           -          -          -          -            

KOM3C 4100 4100 181 0.00 -         -       -      -            -        KOM3P 4100 4100 386 0.00 -           -          -          -          -            

KOM3C 4150 4150 164.5 0.00 -         -       -      -            -        KOM3P 4150 4150 419 0.00 -           -          -          -          -            

KOM3C 4200 4200 149 0.00 -         -       -      -            -        KOM3P 4200 4200 453 0.00 -           -          -          -          -            

KOM3C 4250 4250 134.5 0.00 -         -       -      -            -        KOM3P 4250 4250 488.5 0.00 -           -          -          -          -            

KOM3C 4300 4300 121.5 0.00 -         -       -      -            -        KOM3P 4300 4300 525 0.00 -           -          -          -          -            

KOM3C 4350 4350 109.5 0.00 -         -       -      -            -        KOM3P 4350 4350 563 0.00 -           -          -          -          -            

KOM3C 4400 4400 98.5 0.00 -         -       -      -            -        KOM3P 4400 4400 601.5 0.00 -           -          -          -          -            

KOM3C 4450 4450 88.5 0.00 -         -       -      -            -        KOM3P 4450 4450 641 0.00 -           -          -          -          -            

KOM3C 4500 4500 79 0.00 -         -       -      -            -        KOM3P 4500 4500 681.5 0.00 -           -          -          -          -            

KOM3C 4550 4550 71 0.00 -         -       -      -            -        KOM3P 4550 4550 723 0.00 -           -          -          -          -            

KOM3C 4600 4600 63 0.00 -         -       -      -            -        KOM3P 4600 4600 765 0.00 -           -          -          -          -            

KOM3C 4650 4650 56.5 0.00 -         -       -      -            -        KOM3P 4650 4650 808 0.00 -           -          -          -          -            

KOM3C 4700 4700 50 0.00 -         -       -      -            -        KOM3P 4700 4700 851.5 0.00 -           -          -          -          -            

KOM3C 4750 4750 44.5 0.00 -         -       -      -            -        KOM3P 4750 4750 895.5 0.00 -           -          -          -          -            

KOM3C 4800 4800 39.5 0.00 -         -       -      -            -        KOM3P 4800 4800 940.5 0.00 -           -          -          -          -            

KOM3C 4850 4850 35 0.00 -         -       -      -            -        KOM3P 4850 4850 985.5 0.00 -           -          -          -          -            

KOM3C 4900 4900 31 0.00 -         -       -      -            -        KOM3P 4900 4900 1031 0.00 -           -          -          -          -            

KOM3C 4950 4950 27.5 0.00 -         -       -      -            -        KOM3P 4950 4950 1077.5 0.00 -           -          -          -          -            

KOM3C 5000 5000 24 0.00 -         -       -      -            -        KOM3P 5000 5000 1123.5 0.00 -           -          -          -          -            

KOM3C 5050 5050 21.5 0.00 -         -       -      -            -        KOM3P 5050 5050 1170.5 0.00 -           -          -          -          -            

KOM3C 5100 5100 18.5 0.00 -         -       -      -            -        KOM3P 5100 5100 1217.5 0.00 -           -          -          -          -            

KOM3C 5150 5150 16.5 0.00 -         -       -      -            -        KOM3P 5150 5150 1265 0.00 -           -          -          -          -            

Jul-23 (100d 5/10/23); CSize 25; KON3 3875.00

KON3C 2650 2650 1221.5 0.00 -         -       -      -            -        KON3P 2650 2650 7 0.00 -           -          -          -          -            

KON3C 2700 2700 1174 0.00 -         -       -      -            -        KON3P 2700 2700 9 0.00 -           -          -          -          -            

KON3C 2750 2750 1127 0.00 -         -       -      -            -        KON3P 2750 2750 11 0.00 -           -          -          -          -            

KON3C 2800 2800 1080 0.00 -         -       -      -            -        KON3P 2800 2800 14 0.00 -           -          -          -          -            

KON3C 2850 2850 1034 0.00 -         -       -      -            -        KON3P 2850 2850 17.5 0.00 -           -          -          -          -            

KON3C 2900 2900 988.5 0.00 -         -       -      -            -        KON3P 2900 2900 21.5 0.00 -           -          -          -          -            

KON3C 2950 2950 943.5 0.00 -         -       -      -            -        KON3P 2950 2950 26 0.00 -           -          -          -          -            

KON3C 3000 3000 899.5 0.00 -         -       -      -            -        KON3P 3000 3000 31.5 0.00 -           -          -          -          -            

KON3C 3050 3050 856 0.00 -         -       -      -            -        KON3P 3050 3050 38 0.00 -           -          -          -          -            

KON3C 3100 3100 813.5 0.00 -         -       -      -            -        KON3P 3100 3100 45 0.00 -           -          -          -          -            

KON3C 3150 3150 772 0.00 -         -       -      -            -        KON3P 3150 3150 53 0.00 -           -          -          -          -            

KON3C 3200 3200 731.5 0.00 -         -       -      -            -        KON3P 3200 3200 62 0.00 -           -          -          -          -            

KON3C 3250 3250 692 0.00 -         -       -      -            -        KON3P 3250 3250 72.5 0.00 -           -          -          -          -            

KON3C 3300 3300 654 0.00 -         -       -      -            -        KON3P 3300 3300 83.5 0.00 -           -          -          -          -            

KON3C 3350 3350 617 0.00 -         -       -      -            -        KON3P 3350 3350 96 0.00 -           -          -          -          -            

KON3C 3400 3400 581 0.00 -         -       -      -            -        KON3P 3400 3400 110 0.00 -           -          -          -          -            

KON3C 3450 3450 546.5 0.00 -         -       -      -            -        KON3P 3450 3450 125 0.00 -           -          -          -          -            

KON3C 3500 3500 513 0.00 -         -       -      -            -        KON3P 3500 3500 141 0.00 -           -          -          -          -            

KON3C 3550 3550 481 0.00 -         -       -      -            -        KON3P 3550 3550 158.5 0.00 -           -          -          -          -            

KON3C 3600 3600 450 0.00 -         -       -      -            -        KON3P 3600 3600 177.5 0.00 -           -          -          -          -            

KON3C 3650 3650 421 0.00 -         -       -      -            -        KON3P 3650 3650 197.5 0.00 -           -          -          -          -            

KON3C 3700 3700 392.5 0.00 -         -       -      -            -        KON3P 3700 3700 219 0.00 -           -          -          -          -            

KON3C 3750 3750 366 0.00 -         -       -      -            -        KON3P 3750 3750 242 0.00 -           -          -          -          -            

KON3C 3800 3800 340.5 0.00 -         -       -      -            -        KON3P 3800 3800 266 0.00 -           -          -          -          -            

KON3C 3850 3850 316.5 0.00 -         -       -      -            -        KON3P 3850 3850 291.5 0.00 -           -          -          -          -            

KON3C 3900 3900 293.5 0.00 -         -       -      -            -        KON3P 3900 3900 318.5 0.00 -           -          -          -          -            

KON3C 3950 3950 272 0.00 -         -       -      -            -        KON3P 3950 3950 346.5 0.00 -           -          -          -          -            

KON3C 4000 4000 251.5 0.00 -         -       -      50.0          -        KON3P 4000 4000 375.5 0.00 -           -          -          -          -            

KON3C 4050 4050 232.5 0.00 -         -       -      -            -        KON3P 4050 4050 406 0.00 -           -          -          -          -            

KON3C 4100 4100 214.5 0.00 -         -       -      -            -        KON3P 4100 4100 438 0.00 -           -          -          -          -            

KON3C 4150 4150 198 0.00 -         -       -      -            -        KON3P 4150 4150 470.5 0.00 -           -          -          -          -            

KON3C 4200 4200 182 0.00 -         -       -      -            -        KON3P 4200 4200 504.5 0.00 -           -          -          -          -            

KON3C 4250 4250 167.5 0.00 -         -       -      -            -        KON3P 4250 4250 539 0.00 -           -          -          -          -            

KON3C 4300 4300 153.5 0.00 -         -       -      -            -        KON3P 4300 4300 575 0.00 -           -          -          -          -            

KON3C 4350 4350 141 0.00 -         -       -      -            -        KON3P 4350 4350 612 0.00 -           -          -          -          -            

KON3C 4400 4400 129 0.00 -         -       -      -            -        KON3P 4400 4400 649.5 0.00 -           -          -          -          -            

KON3C 4450 4450 118 0.00 -         -       -      -            -        KON3P 4450 4450 688 0.00 -           -          -          -          -            

KON3C 4500 4500 108 0.00 -         -       -      -            -        KON3P 4500 4500 727.5 0.00 -           -          -          -          -            

KON3C 4550 4550 98.5 0.00 -         -       -      -            -        KON3P 4550 4550 767.5 0.00 -           -          -          -          -            

KON3C 4600 4600 89.5 0.00 -         -       -      -            -        KON3P 4600 4600 808.5 0.00 -           -          -          -          -            

KON3C 4650 4650 81.5 0.00 -         -       -      -            -        KON3P 4650 4650 850 0.00 -           -          -          -          -            

KON3C 4700 4700 74.5 0.00 -         -       -      -            -        KON3P 4700 4700 892.5 0.00 -           -          -          -          -            

KON3C 4750 4750 67.5 0.00 -         -       -      -            -        KON3P 4750 4750 935 0.00 -           -          -          -          -            



KON3C 4800 4800 61.5 0.00 -         -       -      -            -        KON3P 4800 4800 978.5 0.00 -           -          -          -          -            

KON3C 4850 4850 55.5 0.00 -         -       -      -            -        KON3P 4850 4850 1022.5 0.00 -           -          -          -          -            

KON3C 4900 4900 50.5 0.00 -         -       -      -            -        KON3P 4900 4900 1067 0.00 -           -          -          -          -            

KON3C 4950 4950 45.5 0.00 -         -       -      -            -        KON3P 4950 4950 1111.5 0.00 -           -          -          -          -            

KON3C 5000 5000 41 0.00 -         -       -      -            -        KON3P 5000 5000 1157 0.00 -           -          -          -          -            

KON3C 5050 5050 37 0.00 -         -       -      -            -        KON3P 5050 5050 1202.5 0.00 -           -          -          -          -            

KON3C 5100 5100 33.5 0.00 -         -       -      -            -        KON3P 5100 5100 1248.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 31.34 35.91 34.9 31.88 30           

PUT 1 week ago 21.81 24.56 29.93 28.38 34           

MEAN 1 month ago 21.06 27.09 26.95 35.52 36           

CALL 3 months ago 43.62 44.36 40.89 40.65 43           

PUT 6 months ago 40.44 57.92 48.94 37.69 34           

MEAN

CALL

PUT

MEAN

Source: Bloomberg
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Implied volatility for ATM 

APR 23

MAY 23

JUN 23

Previous day 1D%CHG

38.35 38.36 -0.03

38.35 38.36 -0.03

38.35 38.36 -0.03

39.18 39.17 0.03

39.18 39.17 0.03

39.18 39.17 0.03

38.35 38.36 -0.03

38.35 38.36 -0.03

38.35 38.36 -0.03


