
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
JUL 23 3,843 86 3,750 3,830 3,747 85 1,547 JUL 23 69.22 2.67 69.44 69.44 69.17 31           290           
AUG 23 3,900 86 3,782 3,916 3,780 2,250 12,663 AUG 23 65.33 2.76 62.57 66.27 62.57 35,788    76,060      
SEP 23 3,920 86 3,800 3,942 3,799 20,224 46,553 SEP 23 62.87 2.61 60.40 63.80 60.34 28,411    58,410      
OCT 23 3,932 83 3,817 3,950 3,814 6,260 29,164 OCT 23 61.45 2.55 59.19 62.28 59.00 13,128    43,371      
NOV 23 3,938 78 3,827 3,956 3,827 3,466 18,849 DEC 23 60.81 2.48 58.70 61.64 58.39 63,905    189,297    
DEC 23 3,955 81 3,843 3,963 3,843 2,458 16,299 JAN 24 60.38 2.46 58.29 61.14 58.01 11,357    42,003      
JAN 24 3,962 72 3,873 3,976 3,866 2,067 18,854 MAR 24 59.72 2.46 57.50 60.46 57.50 12,230    33,591      
FEB 24 3,977 73 3,892 3,989 3,886 851 6,345 MAY 24 59.06 2.52 57.03 59.75 56.98 5,082      18,574      
MAR 24 3,989 71 3,902 4,000 3,895 1,331 13,707 JUL 24 58.41 2.55 56.09 59.05 56.09 3,135      22,350      
APR 24 3,995 75 3,898 4,000 3,896 579 2,291 AUG 24 57.66 2.55 57.11 58.11 57.11 307         2,014        
MAY 24 3,989 75 3,899 3,987 3,890 328 8,147 SEP 24 56.88 2.50 56.55 57.32 56.55 118         1,407        
JUN 24 3,981 75 3,955 3,955 3,955 86 1,679 OCT 24 56.03 2.42 55.83 56.48 55.71 76           788           
JUL 24 3,952 75 3,867 3,927 3,867 151 4,961 DEC 24 55.65 2.40 53.90 56.02 53.90 191         5,160        
SEP 24 3,926 75 3,846 3,848 3,845 26 1,071 JAN 25 55.33 2.31 - - - 3             25             
NOV 24 3,900 75 3,824 3,833 3,824 48 704 MAR 25 55.03 2.24 - - - 5             22             
JAN 25 3,900 75
MAR 25 3,900 75 Source : Bloomberg
MAY 25 3,900 75
JUL 25 3,900 75
SEP 25 3,900 75
NOV 25 3,900 75
JAN 26 3,900 75
MAR 26 3,900 75
MAY 26 3,900 75

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (30d 8/10/23); CSize 25; KOV3 3983.00
KOV3C 2800 2800 1129 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1079.5 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 1029.5 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 980 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 930.5 0.00 -         -       -      -            -        KOV3P 3000 3000 1 0.00 -           -          -          -          -            
KOV3C 3050 3050 881 0.00 -         -       -      -            -        KOV3P 3050 3050 1.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 832 0.00 -         -       -      -            -        KOV3P 3100 3100 2 0.00 -           -          -          -          -            
KOV3C 3150 3150 783 0.00 -         -       -      -            -        KOV3P 3150 3150 3 0.00 -           -          -          -          -            
KOV3C 3200 3200 734.5 0.00 -         -       -      -            -        KOV3P 3200 3200 4.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 687 0.00 -         -       -      -            -        KOV3P 3250 3250 6.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 639.5 0.00 -         -       -      -            -        KOV3P 3300 3300 9.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 593.5 0.00 -         -       -      -            -        KOV3P 3350 3350 13 0.00 -           -          -          -          -            
KOV3C 3400 3400 548 0.00 -         -       -      -            -        KOV3P 3400 3400 17.5 0.00 -           -          -          -          -            
KOV3C 3450 3450 504 0.00 -         -       -      -            -        KOV3P 3450 3450 23.5 0.00 -           -          -          -          -            
KOV3C 3500 3500 461.5 0.00 -         -       -      -            -        KOV3P 3500 3500 30.5 0.00 -           -          -          -          -            
KOV3C 3550 3550 420 0.00 -         -       -      -            -        KOV3P 3550 3550 39 0.00 -           -          -          -          -            
KOV3C 3600 3600 381 0.00 -         -       -      -            -        KOV3P 3600 3600 49.5 0.00 -           -          -          200         -            
KOV3C 3650 3650 343.5 0.00 -         -       -      -            -        KOV3P 3650 3650 62 0.00 -           -          -          -          -            
KOV3C 3700 3700 308 0.00 -         -       -      -            -        KOV3P 3700 3700 76.5 0.00 -           -          -          -          -            
KOV3C 3750 3750 274.5 0.00 -         -       -      -            -        KOV3P 3750 3750 93 0.00 -           -          -          -          -            
KOV3C 3800 3800 243.5 0.00 -         -       -      200.0        -        KOV3P 3800 3800 111.5 0.00 -           -          -          -          -            
KOV3C 3850 3850 214.5 0.00 -         -       -      -            -        KOV3P 3850 3850 133 0.00 -           -          -          -          -            
KOV3C 3900 3900 188 0.00 -         -       -      500.0        -        KOV3P 3900 3900 156 0.00 -           -          -          -          -            
KOV3C 3950 3950 164 0.00 -         -       -      -            -        KOV3P 3950 3950 182 0.00 -           -          -          -          -            
KOV3C 4000 4000 142 0.00 -         -       -      -            -        KOV3P 4000 4000 210 0.00 -           -          -          -          -            
KOV3C 4050 4050 122.5 0.00 -         -       -      -            -        KOV3P 4050 4050 240 0.00 -           -          -          -          -            
KOV3C 4100 4100 105 0.00 -         -       -      -            -        KOV3P 4100 4100 272.5 0.00 -           -          -          -          -            
KOV3C 4150 4150 89 0.00 -         -       -      -            -        KOV3P 4150 4150 306.5 0.00 -           -          -          -          -            
KOV3C 4200 4200 75.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 343 0.00 -           -          -          -          -            
KOV3C 4250 4250 63.5 0.00 -         -       -      -            -        KOV3P 4250 4250 380.5 0.00 -           -          -          -          -            
KOV3C 4300 4300 53 0.00 -         -       -      200.0        -        KOV3P 4300 4300 420 0.00 -           -          -          -          -            
KOV3C 4350 4350 44.5 0.00 -         -       -      -            -        KOV3P 4350 4350 461 0.00 -           -          -          -          -            
KOV3C 4400 4400 36.5 0.00 -         -       -      -            -        KOV3P 4400 4400 503.5 0.00 -           -          -          -          -            
KOV3C 4450 4450 30 0.00 -         -       -      -            -        KOV3P 4450 4450 547 0.00 -           -          -          -          -            
KOV3C 4500 4500 24.5 0.00 -         -       -      -            -        KOV3P 4500 4500 591 0.00 -           -          -          -          -            
KOV3C 4550 4550 20 0.00 -         -       -      -            -        KOV3P 4550 4550 636.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 16.5 0.00 -         -       -      -            -        KOV3P 4600 4600 682.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 13 0.00 -         -       -      -            -        KOV3P 4650 4650 729 0.00 -           -          -          -          -            
KOV3C 4700 4700 10.5 0.00 -         -       -      -            -        KOV3P 4700 4700 776.5 0.00 -           -          -          -          -            
KOV3C 4750 4750 8.5 0.00 -         -       -      -            -        KOV3P 4750 4750 824 0.00 -           -          -          -          -            
KOV3C 4800 4800 6.5 0.00 -         -       -      -            -        KOV3P 4800 4800 872.5 0.00 -           -          -          -          -            
KOV3C 4850 4850 5.5 0.00 -         -       -      -            -        KOV3P 4850 4850 921 0.00 -           -          -          -          -            
KOV3C 4900 4900 4 0.00 -         -       -      -            -        KOV3P 4900 4900 969.5 0.00 -           -          -          -          -            
KOV3C 4950 4950 3 0.00 -         -       -      -            -        KOV3P 4950 4950 1018.5 0.00 -           -          -          -          -            
KOV3C 5000 5000 2.5 0.00 -         -       -      -            -        KOV3P 5000 5000 1067.5 0.00 -           -          -          -          -            
KOV3C 5050 5050 2 0.00 -         -       -      -            -        KOV3P 5050 5050 1117 0.00 -           -          -          -          -            
KOV3C 5100 5100 1.5 0.00 -         -       -      -            -        KOV3P 5100 5100 1166.5 0.00 -           -          -          -          -            
KOV3C 5150 5150 1 0.00 -         -       -      -            -        KOV3P 5150 5150 1216 0.00 -           -          -          -          -            
KOV3C 5200 5200 1 0.00 -         -       -      -            -        KOV3P 5200 5200 1265.5 0.00 -           -          -          -          -            
KOV3C 5250 5250 0.5 0.00 -         -       -      -            -        KOV3P 5250 5250 1315 0.00 -           -          -          -          -            
Nov-23 (59d 9/8/23); CSize 25; KOX3 3985.00
KOX3C 2800 2800 1134.5 0.00 0.0 0 0 0 0 KOX3P 2800 2800 2 0.00 -           -          0 -          -            
KOX3C 2850 2850 1085.5 0.00 -         -       -      -            -        KOX3P 2850 2850 3 0.00 -           -          -          -          -            
KOX3C 2900 2900 1037 0.00 -         -       -      -            -        KOX3P 2900 2900 4.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 988.5 0.00 -         -       -      -            -        KOX3P 2950 2950 6 0.00 -           -          -          -          -            
KOX3C 3000 3000 941 0.00 -         -       -      -            -        KOX3P 3000 3000 8 0.00 -           -          -          -          -            
KOX3C 3050 3050 893.5 0.00 -         -       -      -            -        KOX3P 3050 3050 10.5 0.00 -           -          -          -          -            
KOX3C 3100 3100 847 0.00 -         -       -      -            -        KOX3P 3100 3100 13.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 801 0.00 -         -       -      -            -        KOX3P 3150 3150 17 0.00 -           -          -          -          -            
KOX3C 3200 3200 755.5 0.00 -         -       -      -            -        KOX3P 3200 3200 21.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 711.5 0.00 -         -       -      -            -        KOX3P 3250 3250 27 0.00 -           -          -          -          -            
KOX3C 3300 3300 668 0.00 -         -       -      -            -        KOX3P 3300 3300 33.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 626 0.00 -         -       -      -            -        KOX3P 3350 3350 41 0.00 -           -          -          -          -            
KOX3C 3400 3400 585 0.00 -         -       -      -            -        KOX3P 3400 3400 49.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 545 0.00 -         -       -      -            -        KOX3P 3450 3450 59.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 507 0.00 -         -       -      -            -        KOX3P 3500 3500 71 0.00 -           -          -          -          -            
KOX3C 3550 3550 470 0.00 -         -       -      -            -        KOX3P 3550 3550 84 0.00 -           -          -          -          -            
KOX3C 3600 3600 434.5 0.00 -         -       -      -            -        KOX3P 3600 3600 98.5 0.00 -           -          -          -          -            
KOX3C 3650 3650 400.5 0.00 -         -       -      -            -        KOX3P 3650 3650 114.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 368.5 0.00 -         -       -      -            -        KOX3P 3700 3700 132 0.00 -           -          -          -          -            
KOX3C 3750 3750 338 0.00 -         -       -      -            -        KOX3P 3750 3750 151 0.00 -           -          -          -          -            
KOX3C 3800 3800 309.5 0.00 -         -       -      -            -        KOX3P 3800 3800 172 0.00 -           -          -          -          -            
KOX3C 3850 3850 282 0.00 -         -       -      75.0          -        KOX3P 3850 3850 194.5 0.00 -           -          -          -          -            
KOX3C 3900 3900 256.5 0.00 -         -       -      -            -        KOX3P 3900 3900 219 0.00 -           -          -          -          -            
KOX3C 3950 3950 233 0.00 -         -       -      -            -        KOX3P 3950 3950 245 0.00 -           -          -          -          -            
KOX3C 4000 4000 211 0.00 -         -       -      -            -        KOX3P 4000 4000 272.5 0.00 -           -          -          -          -            
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KOX3C 4050 4050 190 0.00 -         -       -      -            -        KOX3P 4050 4050 301.5 0.00 -           -          -          -          -            
KOX3C 4100 4100 171 0.00 -         -       -      -            -        KOX3P 4100 4100 332.5 0.00 -           -          -          -          -            
KOX3C 4150 4150 153.5 0.00 -         -       -      -            -        KOX3P 4150 4150 364.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 137.5 0.00 -         -       -      -            -        KOX3P 4200 4200 398 0.00 -           -          -          -          -            
KOX3C 4250 4250 123 0.00 -         -       -      -            -        KOX3P 4250 4250 433.5 0.00 -           -          -          -          -            
KOX3C 4300 4300 109.5 0.00 -         -       -      -            -        KOX3P 4300 4300 469.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 97.5 0.00 -         -       -      -            -        KOX3P 4350 4350 507 0.00 -           -          -          -          -            
KOX3C 4400 4400 86.5 0.00 -         -       -      -            -        KOX3P 4400 4400 546 0.00 -           -          -          -          -            
KOX3C 4450 4450 76.5 0.00 -         -       -      -            -        KOX3P 4450 4450 585.5 0.00 -           -          -          -          -            
KOX3C 4500 4500 67.5 0.00 -         -       -      -            -        KOX3P 4500 4500 626.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 59 0.00 -         -       -      -            -        KOX3P 4550 4550 668 0.00 -           -          -          -          -            
KOX3C 4600 4600 52 0.00 -         -       -      -            -        KOX3P 4600 4600 710.5 0.00 -           -          -          -          -            
KOX3C 4650 4650 45.5 0.00 -         -       -      -            -        KOX3P 4650 4650 754 0.00 -           -          -          -          -            
KOX3C 4700 4700 40 0.00 -         -       -      -            -        KOX3P 4700 4700 798 0.00 -           -          -          -          -            
KOX3C 4750 4750 35 0.00 -         -       -      -            -        KOX3P 4750 4750 842.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 30.5 0.00 -         -       -      -            -        KOX3P 4800 4800 887.5 0.00 -           -          -          -          -            
KOX3C 4850 4850 26.5 0.00 -         -       -      -            -        KOX3P 4850 4850 933.5 0.00 -           -          -          -          -            
KOX3C 4900 4900 23 0.00 -         -       -      -            -        KOX3P 4900 4900 980 0.00 -           -          -          -          -            
KOX3C 4950 4950 19.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1026.5 0.00 -           -          -          -          -            
KOX3C 5000 5000 17 0.00 -         -       -      -            -        KOX3P 5000 5000 1073.5 0.00 -           -          -          -          -            
KOX3C 5050 5050 14.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1121 0.00 -           -          -          -          -            
KOX3C 5100 5100 12.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1168.5 0.00 -           -          -          -          -            
KOX3C 5150 5150 11 0.00 -         -       -      -            -        KOX3P 5150 5150 1216.5 0.00 -           -          -          -          -            
KOX3C 5200 5200 9.5 0.00 -         -       -      -            -        KOX3P 5200 5200 1264.5 0.00 -           -          -          -          -            
KOX3C 5250 5250 8 0.00 -         -       -      -            -        KOX3P 5250 5250 1313 0.00 -           -          -          -          -            
Dec-23 (91d 10/10/23); CSize 25; KOZ3 3990.00
KOZ3C 2700 2700 1249.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 4.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1201 0.00 -         -       -      -            -        KOZ3P 2750 2750 6 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1153.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 7.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1106 0.00 -         -       -      -            -        KOZ3P 2850 2850 10 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1059 0.00 -         -       -      -            -        KOZ3P 2900 2900 12.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 1012.5 0.00 -         -       -      -            -        KOZ3P 2950 2950 15.5 0.00 -           -          -          -          -            
KOZ3C 3000 3000 966.5 0.00 -         -       -      -            -        KOZ3P 3000 3000 19.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 921.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 24 0.00 -           -          -          -          -            
KOZ3C 3100 3100 877 0.00 -         -       -      -            -        KOZ3P 3100 3100 29 0.00 -           -          -          -          -            
KOZ3C 3150 3150 833.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 35 0.00 -           -          -          -          -            
KOZ3C 3200 3200 791 0.00 -         -       -      -            -        KOZ3P 3200 3200 42 0.00 -           -          -          -          -            
KOZ3C 3250 3250 749 0.00 -         -       -      -            -        KOZ3P 3250 3250 50 0.00 -           -          -          -          -            
KOZ3C 3300 3300 708.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 59 0.00 -           -          -          300         -            
KOZ3C 3350 3350 669 0.00 -         -       -      -            -        KOZ3P 3350 3350 69 0.00 -           -          -          -          -            
KOZ3C 3400 3400 630.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 80 0.00 -           -          -          200         -            
KOZ3C 3450 3450 593 0.00 -         -       -      -            -        KOZ3P 3450 3450 92.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 557 0.00 -         -       -      -            -        KOZ3P 3500 3500 106 0.00 -           -          -          -          -            
KOZ3C 3550 3550 522.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 121 0.00 -           -          -          -          -            
KOZ3C 3600 3600 489 0.00 -         -       -      -            -        KOZ3P 3600 3600 137 0.00 -           -          -          -          -            
KOZ3C 3650 3650 457 0.00 -         -       -      -            -        KOZ3P 3650 3650 154.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 426.5 0.00 -         -       -      -            -        KOZ3P 3700 3700 173.5 0.00 -           -          -          50           50             
KOZ3C 3750 3750 397 0.00 -         -       -      -            -        KOZ3P 3750 3750 194 0.00 -           -          -          -          -            
KOZ3C 3800 3800 369.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 215.5 0.00 -           -          -          -          -            
KOZ3C 3850 3850 343 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 238.5 0.00 -           -          -          -          -            
KOZ3C 3900 3900 317.5 0.00 -         -       -      50.0          50.0      KOZ3P 3900 3900 263 0.00 -           -          -          -          -            
KOZ3C 3950 3950 294 0.00 -         -       -      -            -        KOZ3P 3950 3950 289 0.00 -           -          -          -          -            
KOZ3C 4000 4000 271.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 316 0.00 -           -          -          -          -            
KOZ3C 4050 4050 250.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 344.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 230.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 374.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 212 0.00 -         -       -      -            -        KOZ3P 4150 4150 405.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 194.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 437.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 178.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 471 0.00 -           -          -          -          -            
KOZ3C 4300 4300 163 0.00 -         -       -      -            -        KOZ3P 4300 4300 505.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 149 0.00 -         -       -      -            -        KOZ3P 4350 4350 541 0.00 -           -          -          -          -            
KOZ3C 4400 4400 136 0.00 -         -       -      50.0          50.0      KOZ3P 4400 4400 577.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 124 0.00 -         -       -      -            -        KOZ3P 4450 4450 615 0.00 -           -          -          -          -            
KOZ3C 4500 4500 113 0.00 -         -       -      -            -        KOZ3P 4500 4500 653.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 102.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 692.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 93 0.00 -         -       -      -            -        KOZ3P 4600 4600 733 0.00 -           -          -          -          -            
KOZ3C 4650 4650 84.5 0.00 -         -       -      -            -        KOZ3P 4650 4650 773.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 76.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 815.5 0.00 -           -          -          -          -            
KOZ3C 4750 4750 69 0.00 -         -       -      -            -        KOZ3P 4750 4750 857.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 62.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 900.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 56 0.00 -         -       -      -            -        KOZ3P 4850 4850 944 0.00 -           -          -          -          -            
KOZ3C 4900 4900 50.5 0.00 -         -       -      -            -        KOZ3P 4900 4900 988 0.00 -           -          -          -          -            
KOZ3C 4950 4950 45.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1032.5 0.00 -           -          -          -          -            
KOZ3C 5000 5000 41 0.00 -         -       -      -            -        KOZ3P 5000 5000 1077.5 0.00 -           -          -          -          -            
KOZ3C 5050 5050 37 0.00 -         -       -      -            -        KOZ3P 5050 5050 1123 0.00 -           -          -          -          -            
KOZ3C 5100 5100 33 0.00 -         -       -      -            -        KOZ3P 5100 5100 1168.5 0.00 -           -          -          -          -            
KOZ3C 5150 5150 29.5 0.00 -         -       -      -            -        KOZ3P 5150 5150 1215 0.00 -           -          -          -          -            
Jan-24 (122d 11/10/23); CSize 25; KOF4 4005.00
KOF4C 2800 2800 1164 0.00 -         -       -      -            -        KOF4P 2800 2800 15 0.00 -           -          -          -          -            
KOF4C 2850 2850 1118 0.00 -         -       -      -            -        KOF4P 2850 2850 18 0.00 -           -          -          -          -            
KOF4C 2900 2900 1072.5 0.00 -         -       -      -            -        KOF4P 2900 2900 22 0.00 -           -          -          -          -            
KOF4C 2950 2950 1027.5 0.00 -         -       -      -            -        KOF4P 2950 2950 26.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 983.5 0.00 -         -       -      -            -        KOF4P 3000 3000 32 0.00 -           -          -          150         -            
KOF4C 3050 3050 940 0.00 -         -       -      -            -        KOF4P 3050 3050 38 0.00 -           -          -          -          -            
KOF4C 3100 3100 897.5 0.00 -         -       -      -            -        KOF4P 3100 3100 44.5 0.00 -           -          -          -          -            
KOF4C 3150 3150 855.5 0.00 -         -       -      -            -        KOF4P 3150 3150 52.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 814.5 0.00 -         -       -      -            -        KOF4P 3200 3200 61 0.00 -           -          -          -          -            
KOF4C 3250 3250 775 0.00 -         -       -      -            -        KOF4P 3250 3250 70.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 736 0.00 -         -       -      -            -        KOF4P 3300 3300 81 0.00 -           -          -          -          -            
KOF4C 3350 3350 698 0.00 -         -       -      -            -        KOF4P 3350 3350 93 0.00 -           -          -          -          -            
KOF4C 3400 3400 661.5 0.00 -         -       -      -            -        KOF4P 3400 3400 105.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 626 0.00 -         -       -      -            -        KOF4P 3450 3450 119.5 0.00 -           -          -          -          -            
KOF4C 3500 3500 591.5 0.00 -         -       -      -            -        KOF4P 3500 3500 134.5 0.00 -           -          -          -          -            
KOF4C 3550 3550 558 0.00 -         -       -      -            -        KOF4P 3550 3550 150.5 0.00 -           -          -          -          -            
KOF4C 3600 3600 526 0.00 -         -       -      -            -        KOF4P 3600 3600 168 0.00 -           -          -          -          -            
KOF4C 3650 3650 495.5 0.00 -         -       -      -            -        KOF4P 3650 3650 186.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 465.5 0.00 -         -       -      -            -        KOF4P 3700 3700 206.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 437.5 0.00 -         -       -      -            -        KOF4P 3750 3750 227.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 410 0.00 -         -       -      -            -        KOF4P 3800 3800 250 0.00 -           -          -          -          -            
KOF4C 3850 3850 384.5 0.00 -         -       -      -            -        KOF4P 3850 3850 273.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 359.5 0.00 -         -       -      -            -        KOF4P 3900 3900 298.5 0.00 -           -          -          -          -            
KOF4C 3950 3950 336 0.00 -         -       -      -            -        KOF4P 3950 3950 324 0.00 -           -          -          -          -            
KOF4C 4000 4000 314 0.00 -         -       -      150.0        -        KOF4P 4000 4000 351.5 0.00 -           -          -          -          -            
KOF4C 4050 4050 292.5 0.00 -         -       -      -            -        KOF4P 4050 4050 379.5 0.00 -           -          -          -          -            
KOF4C 4100 4100 272.5 0.00 -         -       -      -            -        KOF4P 4100 4100 409 0.00 -           -          -          -          -            
KOF4C 4150 4150 253.5 0.00 -         -       -      -            -        KOF4P 4150 4150 439.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 235.5 0.00 -         -       -      -            -        KOF4P 4200 4200 471 0.00 -           -          -          -          -            
KOF4C 4250 4250 219 0.00 -         -       -      -            -        KOF4P 4250 4250 503.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 203 0.00 -         -       -      -            -        KOF4P 4300 4300 537 0.00 -           -          -          -          -            
KOF4C 4350 4350 188 0.00 -         -       -      -            -        KOF4P 4350 4350 571.5 0.00 -           -          -          -          -            
KOF4C 4400 4400 174 0.00 -         -       -      -            -        KOF4P 4400 4400 607 0.00 -           -          -          -          -            
KOF4C 4450 4450 161 0.00 -         -       -      -            -        KOF4P 4450 4450 643.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 148.5 0.00 -         -       -      -            -        KOF4P 4500 4500 680.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 137 0.00 -         -       -      -            -        KOF4P 4550 4550 718.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 126.5 0.00 -         -       -      -            -        KOF4P 4600 4600 757.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 116.5 0.00 -         -       -      -            -        KOF4P 4650 4650 797 0.00 -           -          -          -          -            



KOF4C 4700 4700 107 0.00 -         -       -      -            -        KOF4P 4700 4700 837 0.00 -           -          -          -          -            
KOF4C 4750 4750 98.5 0.00 -         -       -      -            -        KOF4P 4750 4750 878 0.00 -           -          -          -          -            
KOF4C 4800 4800 90.5 0.00 -         -       -      -            -        KOF4P 4800 4800 919.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 83 0.00 -         -       -      -            -        KOF4P 4850 4850 961.5 0.00 -           -          -          -          -            
KOF4C 4900 4900 76.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1004 0.00 -           -          -          -          -            
KOF4C 4950 4950 70 0.00 -         -       -      -            -        KOF4P 4950 4950 1047 0.00 -           -          -          -          -            
KOF4C 5000 5000 64 0.00 -         -       -      -            -        KOF4P 5000 5000 1090.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 58.5 0.00 -         -       -      -            -        KOF4P 5050 5050 1134.5 0.00 -           -          -          -          -            
KOF4C 5100 5100 53.5 0.00 -         -       -      -            -        KOF4P 5100 5100 1179 0.00 -           -          -          -          -            
KOF4C 5150 5150 49 0.00 -         -       -      -            -        KOF4P 5150 5150 1224 0.00 -           -          -          -          -            
KOF4C 5200 5200 44.5 0.00 -         -       -      -            -        KOF4P 5200 5200 1269 0.00 -           -          -          -          -            
KOF4C 5250 5250 41 0.00 -         -       -      -            -        KOF4P 5250 5250 1315 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days
CALL Current 30.82 31.8 34.72 32.24 31           
PUT 1 week ago 31.77 26.94 26.54 27.85 31           
MEAN 1 month ago 35.92 32.13 29.58 32.86 35           
CALL 3 months ago 34.96 38.56 42.84 39.78 44           
PUT 6 months ago 55.25 42.44 55 42.88 38           
MEAN
CALL
PUT
MEAN

Source: Bloomberg
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Implied volatility for ATM 

SEP 23

OCT 23

NOV 23

Previous day 1D%CHG
37.21 37.02 0.51
37.20 37.02 0.49
37.21 37.02 0.50
37.83 37.69 0.37
37.83 37.69 0.37
37.83 37.69 0.37

37.69 37.34 0.94

37.68 37.34 0.91
37.70 37.34 0.96


