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Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUN 23 3,725 50 3,666 3,735 3,661 1,752 7,585 JUL 23 47.27 -0.02 47.50 48.98 46.91 73,092 185,068
JUL 23 3,589 85 3,500 3,597 3,490 6,480 40,309 AUG 23 47.35 -0.06 47.62 49.07 47.03 26,645 70,156
AUG 23 3,481 89 3,388 3,494 3,375 25,600 55,697 SEP 23 47.27 -0.10 47.60 48.98 47.02 14,646 46,747
SEP 23 3,455 88 3,355 3,466 3,350 8,256 24,746 OCT 23 4711 -0.13 47.35 48.78 46.88 6,144 27,635
OCT 23 3,456 89 3,353 3,463 3,353 5,165 14,957 DEC 23 47.05 -0.16 47.35 48.72 46.80 27,148 133,763
NOV 23 3,458 89 3,361 3,467 3,360 4,013 18,216 JAN 24 47.00 -0.20 47.25 48.66 46.80 4,532 21,007
DEC 23 3,458 85 3,370 3,466 3,362 2,420 11,972 MAR 24 46.95 -0.24 47.05 48.59 46.79 2,763 19,279
JAN 24 3,461 87 3,375 3,466 3,375 2,283 8,414 MAY 24 46.86 -0.25 47.21 48.40 46.69 1,653 11,143
FEB 24 3,459 87 3,418 3,464 3,409 1,198 2,810 JUL 24 46.78 -0.25 46.96 48.32 46.62 3,812 13,820
MAR 24 3,461 75 3,425 3,470 3,425 1414 10,019 AUG 24 46.58 -0.26 48.23 48.23 47.21 211 1,698
APR 24 3,472 75 3,390 3,466 3,390 143 527 SEP 24 46.35 -0.26 47.91 47.91 46.97 148 1,289
MAY 24 3,465 70 3,395 3,468 3,395 586 4,030 OCT 24 46.05 -0.23 47.70 47.70 46.65 185 722
JUL 24 3,465 65 3,400 3,465 3,400 231 1,868 DEC 24 46.00 -0.21 46.90 47.63 46.75 296 3,673
SEP 24 3,472 65 3,405 3,405 3,405 59 237 JAN 25 45.94 -0.21 - - - - 20
NOV 24 3,472 65 MAR 25 45.86 -0.21 - - - - 17
JAN 25 3,472 65

MAR 25 3,472 65 Source : Bloomberg

MAY 25 3,472 65

JUL 25 3,472 65

SEP 25 3,472 65

NOV 25 3,472 65

JAN 26 3,472 65

MAR 26 3,472 65

MAY 26 3,472 65

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-23 (18d 6/9/23); CSize 25; KOQ3 3481.00

KOQ3C 2300 2300 1179 0.00 - - - - - KOQ3P 2300 2300 0.5 0.00 - - - - -
KOQ3C 2350 2350 1129 0.00 - - - - - KOQ3P 2350 2350 0.5 0.00 - - - - -
KOQ3C 2400 2400 1079 0.00 - - - - - KOQ3P 2400 2400 0.5 0.00 - - - - -
KOQ3C 2450 2450 1029 0.00 - - - - - KOQ3P 2450 2450 0.5 0.00 - - - - -
KOQ3C 2500 2500 979.5 0.00 - - - - - KOQ3P 2500 2500 0.5 0.00 - - - - -
KOQ3C 2550 2550 929.5 0.00 - - - - - KOQ3P 2550 2550 0.5 0.00 - - - - -
KOQ3C 2600 2600 879.5 0.00 - - - - - KOQ3P 2600 2600 0.5 0.00 - - - - -
KOQ3C 2650 2650 829.5 0.00 - - - - - KOQ3P 2650 2650 0.5 0.00 - - - - -
KOQ3C 2700 2700 780 0.00 - - - - - KOQ3P 2700 2700 0.5 0.00 - - - - -
KOQ3C 2750 2750 730 0.00 - - - - - KOQ3P 2750 2750 0.5 0.00 - - - - -
KOQ3C 2800 2800 680.5 0.00 - - - - - KOQ3P 2800 2800 0.5 0.00 - - - - -
KOQ3C 2850 2850 631 0.00 - - - - - KOQ3P 2850 2850 1 0.00 - - - - -
KOQ3C 2900 2900 581.5 0.00 - - - - - KOQ3P 2900 2900 1.5 0.00 - - - - -
KOQ3C 2950 2950 533 0.00 - - - - - KOQ3P 2950 2950 3 0.00 - - - - -
KOQ3C 3000 3000 485 0.00 - - - - - KOQ3P 3000 3000 4.5 0.00 - - - - -
KOQ3C 3050 3050 437.5 0.00 - - - - - KOQ3P 3050 3050 7.5 0.00 - - - - -
KOQ3C 3100 3100 3915 0.00 - - - - - KOQ3P 3100 3100 1.5 0.00 - - - - -
KOQ3C 3150 3150 3475 0.00 - - - - - KOQ3P 3150 3150 17 0.00 - - - - -
KOQ3C 3200 3200 305 0.00 - - - - - KOQ3P 3200 3200 245 0.00 - - - - -
KOQ3C 3250 3250 265 0.00 - - - - - KOQ3P 3250 3250 345 0.00 - - - - -
KOQ3C 3300 3300 2275 0.00 - - - - - KOQ3P 3300 3300 47 0.00 - - - - -
KOQ3C 3350 3350 193 0.00 - - - - - KOQ3P 3350 3350 62.5 0.00 - - - - -
KOQ3C 3400 3400 162 0.00 - - - - - KOQ3P 3400 3400 81 0.00 - - - 60 -
KOQ3C 3450 3450 134 0.00 - - - - - KOQ3P 3450 3450 103 0.00 - - - - -
KOQ3C 3500 3500 109.5 0.00 - - - - - KOQ3P 3500 3500 128.5 0.00 - - - - -
KOQ3C 3550 3550 88.5 0.00 - - - - - KOQ3P 3550 3550 157.5 0.00 - - - - -
KOQ3C 3600 3600 70.5 0.00 - - - - - KOQ3P 3600 3600 189 0.00 - - - - -
KOQ3C 3650 3650 55.5 0.00 - - - - - KOQ3P 3650 3650 224 0.00 - - - - -
KOQ3C 3700 3700 43 0.00 - - - 100.0 - KOQ3P 3700 3700 261.5 0.00 - - - - -
KOQ3C 3750 3750 32.5 0.00 - - - - - KOQ3P 3750 3750 301.5 0.00 - - - - -
KOQ3C 3800 3800 245 0.00 - - - - - KOQ3P 3800 3800 343 0.00 - - - - -
KOQ3C 3850 3850 18.5 0.00 - - - - - KOQ3P 3850 3850 386.5 0.00 - - - - -
KOQ3C 3900 3900 13.5 0.00 - - - 600.0 - KOQ3P 3900 3900 431.5 0.00 - - - - -
KOQ3C 3950 3950 10 0.00 - - - - - KOQ3P 3950 3950 478 0.00 - - - - -
KOQ3C 4000 4000 7 0.00 - - - 300.0 - KOQ3P 4000 4000 525 0.00 - - - - -
KOQ3C 4050 4050 5 0.00 - - - - - KOQ3P 4050 4050 573 0.00 - - - - -
KOQ3C 4100 4100 3.5 0.00 - - - - - KOQ3P 4100 4100 621.5 0.00 - - - - -
KOQ3C 4150 4150 25 0.00 - - - - - KOQ3P 4150 4150 670 0.00 - - - - -
KOQ3C 4200 4200 1.5 0.00 - - - - - KOQ3P 4200 4200 719.5 0.00 - - - - -
KOQ3C 4250 4250 1 0.00 - - - - - KOQ3P 4250 4250 769 0.00 - - - - -
KOQ3C 4300 4300 0.5 0.00 - - - - - KOQ3P 4300 4300 818.5 0.00 - - - - -
KOQ3C 4350 4350 0.5 0.00 - - - - - KOQ3P 4350 4350 868 0.00 - - - - -
KOQ3C 4400 4400 0.5 0.00 - - - - - KOQ3P 4400 4400 917.5 0.00 - - - - -
KOQ3C 4450 4450 0.5 0.00 - - - - - KOQ3P 4450 4450 967.5 0.00 - - - - -
KOQ3C 4500 4500 0.5 0.00 - - - 50.0 - KOQ3P 4500 4500 1017.5 0.00 - - - - -
KOQ3C 4550 4550 0.5 0.00 - - - - - KOQ3P 4550 4550 1067 0.00 - - - - -
KOQ3C 4600 4600 0.5 0.00 - - - 250.0 - KOQ3P 4600 4600 1117 0.00 - - - - -
KOQ3C 4650 4650 0.5 0.00 - - - - - KOQ3P 4650 4650 1167 0.00 - - - - -
KOQ3C 4700 4700 0.5 0.00 - - - - - KOQ3P 4700 4700 1217 0.00 - - - - -
KOQ3C 4750 4750 0.5 0.00 - - - - - |KOQ3P 4750 4750 1267 0.00 - - - - -
Sep-23 (49d 7/10/23); CSize 25; KOU3 3455.00

KOU3C 2250 2250 1200 0.00 0.0 0 0 0 0|KOU3P 2250 2250 0.5 0.00 - - 0 - -
KOU3C 2300 2300 1150 0.00 - - - - - KOU3P 2300 2300 0.5 0.00 - - - - -
KOU3C 2350 2350 1100.5 0.00 - - - - - KOU3P 2350 2350 0.5 0.00 - - - - -
KOU3C 2400 2400 1050.5 0.00 - - - - - KOU3P 2400 2400 0.5 0.00 - - - - -
KOU3C 2450 2450 1001 0.00 - - - - - KOU3P 2450 2450 0.5 0.00 - - - - -
KOU3C 2500 2500 951.5 0.00 - - - - - KOU3P 2500 2500 1 0.00 - - - - -
KOU3C 2550 2550 902.5 0.00 - - - - - KOU3P 2550 2550 1.5 0.00 - - - - -
KOU3C 2600 2600 853.5 0.00 - - - - - KOU3P 2600 2600 2 0.00 - - - - -
KOU3C 2650 2650 805 0.00 - - - - - KOU3P 2650 2650 3.5 0.00 - - - - -
KOU3C 2700 2700 756.5 0.00 - - - - - KOU3P 2700 2700 5 0.00 - - - - -
KOU3C 2750 2750 709 0.00 - - - - - KOU3P 2750 2750 7 0.00 - - - - -
KOU3C 2800 2800 662 0.00 - - - - - KOU3P 2800 2800 9.5 0.00 - - - - -
KOU3C 2850 2850 615.5 0.00 - - - - - KOU3P 2850 2850 13.5 0.00 - - - - -
KOU3C 2900 2900 570.5 0.00 - - - - - KOU3P 2900 2900 18 0.00 - - - - -
KOU3C 2950 2950 526.5 0.00 - - - - - KOU3P 2950 2950 23.5 0.00 - - - - -
KOU3C 3000 3000 484 0.00 - - - - - KOU3P 3000 3000 31 0.00 - - - - -
KOU3C 3050 3050 4425 0.00 - - - - - KOU3P 3050 3050 39.5 0.00 - - - - -
KOU3C 3100 3100 403.5 0.00 - - - - - KOU3P 3100 3100 50 0.00 - - - - -
KOU3C 3150 3150 365.5 0.00 - - - - - KOU3P 3150 3150 62 0.00 - - - - -
KOU3C 3200 3200 330 0.00 - - - - - KOU3P 3200 3200 76 0.00 - - - 200 -
KOU3C 3250 3250 296.5 0.00 - - - - - KOU3P 3250 3250 92 0.00 - - - - -
KOU3C 3300 3300 265 0.00 - - - - - KOU3P 3300 3300 110.5 0.00 - - - - -
KOU3C 3350 3350 2355 0.00 - - - - - KOU3P 3350 3350 131 0.00 - - - - -
KOU3C 3400 3400 208.5 0.00 - - - - - KOU3P 3400 3400 153.5 0.00 - - - - -
KOU3C 3450 3450 183.5 0.00 - - - - - KOU3P 3450 3450 178.5 0.00 - - - - -
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KOU3C 3500 3500 161 0.00
KOU3C 3550 3550 140 0.00
KOU3C 3600 3600 121.5 0.00
KOU3C 3650 3650 105 0.00
KOU3C 3700 3700 90.5 0.00
KOU3C 3750 3750 7 0.00
KOU3C 3800 3800 65.5 0.00
KOU3C 3850 3850 55.5 0.00
KOU3C 3900 3900 47 0.00
KOU3C 3950 3950 39.5 0.00
KOU3C 4000 4000 33 0.00
KOU3C 4050 4050 27.5 0.00
KOU3C 4100 4100 225 0.00
KOU3C 4150 4150 19 0.00
KOU3C 4200 4200 15.5 0.00
KOU3C 4250 4250 12.5 0.00
KOU3C 4300 4300 10.5 0.00
KOU3C 4350 4350 8.5 0.00
KOU3C 4400 4400 7 0.00
KOU3C 4450 4450 55 0.00
KOU3C 4500 4500 4.5 0.00
KOU3C 4550 4550 3.5 0.00
KOU3C 4600 4600 3 0.00
KOU3C 4650 4650 2 0.00
KOU3C 4700 4700 2 0.00
Oct-23 (80d 8/10/23); CSize 25; KOV3 3456.00
KOV3C 2300 2300 1149 0.00
KOV3C 2350 2350 1100 0.00
KOV3C 2400 2400 1051 0.00
KOV3C 2450 2450 1002 0.00
KOV3C 2500 2500 9535 0.00
KOV3C 2550 2550 905.5 0.00
KOV3C 2600 2600 858 0.00
KOV3C 2650 2650 811.5 0.00
KOV3C 2700 2700 765 0.00
KOV3C 2750 2750 719.5 0.00
KOV3C 2800 2800 675 0.00
KOV3C 2850 2850 631.5 0.00
KOV3C 2900 2900 589.5 0.00
KOV3C 2950 2950 5485 0.00
KOV3C 3000 3000 509 0.00
KOV3C 3050 3050 4705 0.00
KOV3C 3100 3100 434 0.00
KOV3C 3150 3150 399.5 0.00
KOV3C 3200 3200 366 0.00
KOV3C 3250 3250 3345 0.00
KOV3C 3300 3300 305 0.00
KOV3C 3350 3350 277 0.00
KOV3C 3400 3400 251 0.00
KOV3C 3450 3450 226.5 0.00
KOV3C 3500 3500 204 0.00
KOV3C 3550 3550 183.5 0.00
KOV3C 3600 3600 164 0.00
KOV3C 3650 3650 146.5 0.00
KOV3C 3700 3700 130.5 0.00
KOV3C 3750 3750 116 0.00
KOV3C 3800 3800 102.5 0.00
KOV3C 3850 3850 90.5 0.00
KOV3C 3900 3900 79.5 0.00
KOV3C 3950 3950 70 0.00
KOV3C 4000 4000 61.5 0.00
KOV3C 4050 4050 53.5 0.00
KOV3C 4100 4100 47 0.00
KOV3C 4150 4150 40.5 0.00
KOV3C 4200 4200 35.5 0.00
KOV3C 4250 4250 30.5 0.00
KOV3C 4300 4300 26.5 0.00
KOV3C 4350 4350 23 0.00
KOV3C 4400 4400 19.5 0.00
KOV3C 4450 4450 17 0.00
KOV3C 4500 4500 14.5 0.00
KOV3C 4550 4550 12.5 0.00
KOV3C 4600 4600 10.5 0.00
KOV3C 4650 4650 9 0.00
KOV3C 4700 4700 7.5 0.00
KOV3C 4750 4750 6.5 0.00
Nov-23 (109d 9/8/23); CSize 25; KOX3 3458.00
KOX3C 2250 2250 1198.5 0.00
KOX3C 2300 2300 1150 0.00
KOX3C 2350 2350 1101.5 0.00
KOX3C 2400 2400 1053.5 0.00
KOX3C 2450 2450 1005.5 0.00
KOX3C 2500 2500 9585 0.00
KOX3C 2550 2550 9115 0.00
KOX3C 2600 2600 865.5 0.00
KOX3C 2650 2650 820.5 0.00
KOX3C 2700 2700 776 0.00
KOX3C 2750 2750 7325 0.00
KOX3C 2800 2800 689.5 0.00
KOX3C 2850 2850 6485 0.00
KOX3C 2900 2900 608 0.00
KOX3C 2950 2950 569 0.00
KOX3C 3000 3000 5315 0.00
KOX3C 3050 3050 495 0.00
KOX3C 3100 3100 460.5 0.00
KOX3C 3150 3150 427 0.00
KOX3C 3200 3200 3955 0.00
KOX3C 3250 3250 365 0.00
KOX3C 3300 3300 336.5 0.00
KOX3C 3350 3350 309.5 0.00
KOX3C 3400 3400 284 0.00
KOX3C 3450 3450 260 0.00
KOX3C 3500 3500 2375 0.00
KOX3C 3550 3550 217 0.00
KOX3C 3600 3600 197.5 0.00
KOX3C 3650 3650 179 0.00
KOX3C 3700 3700 162.5 0.00
KOX3C 3750 3750 147 0.00
KOX3C 3800 3800 133 0.00
KOX3C 3850 3850 119.5 0.00
KOX3C 3900 3900 107.5 0.00
KOX3C 3950 3950 96.5 0.00
KOX3C 4000 4000 86.5 0.00
KOX3C 4050 4050 77.5 0.00
KOX3C 4100 4100 69.5 0.00
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KOX3C 4150 4150 62 0.00 - - KOX3P 4150 4150 7475 0.00 - - - -
KOX3C 4200 4200 55 0.00 - - KOX3P 4200 4200 790 0.00 - - - -
KOX3C 4250 4250 49 0.00 - - KOX3P 4250 4250 833.5 0.00 - - - -
KOX3C 4300 4300 435 0.00 - - KOX3P 4300 4300 877.5 0.00 - - - -
KOX3C 4350 4350 385 0.00 - - KOX3P 4350 4350 9225 0.00 - - - -
KOX3C 4400 4400 34 0.00 - - KOX3P 4400 4400 967.5 0.00 - - - -
KOX3C 4450 4450 305 0.00 - - KOX3P 4450 4450 1013 0.00 - - - -
KOX3C 4500 4500  26.5 0.00 - - KOX3P 4500 4500 1059 0.00 - - - -
KOX3C 4550 4550 235 0.00 - - KOX3P 4550 4550 1105.5 0.00 - - - -
KOX3C 4600 4600 21 0.00 - - KOX3P 4600 4600 1152 0.00 - - - -
KOX3C 4650 4650 185 0.00 - - KOX3P 4650 4650 1199 0.00 - - - -
KOX3C 4700 4700 16 0.00 - - KOX3P 4700 4700 1246.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.33 34.37 -0.12 Current 30.82 31.8 34.72 32.24 31
AUG 23 |pur 34.33 34.37 -0.12 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 34.33 34.37 -0.12 1 month ago 35.92 32.13 29.58 32.86 35
CALL 35.01 35.02 -0.03 3 months ago 34.96 38.56 42.84 39.78 44
SEP23  |putT 35.00 35.02 -0.06 6 months ago 55.25 42.44 55 42.88 38
MEAN 35.01 35.02 -0.04
CALL 34.33 34.37 -0.12
oCT23  [put 34.33 34.37 -0.12
MEAN 34.33 34.37 -0.12
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