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Daily Preview

July 28, 2023
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
AUG 23 3,922 -65 3,992 3,992 3,921 935 3,405 AUG 23 68.61 -1.66 70.49 70.56 67.54 14,993 11,852
SEP 23 3,998 -39 4,041 4,062 3,996 5,390 25,728 SEP 23 65.82 -1.15 67.05 67.30 65.00 44,654 82,682
OCT 23 4,026 -36 4,061 4,088 4,020 27,633 49,533 OCT 23 63.36 -1.11 64.33 64.82 62.77 16,708 51,748
NOV 23 4,032 -35 4,070 4,093 4,030 6,766 24,875 DEC 23 62.07 -1.12 63.12 63.59 61.59 56,571 194,545
DEC 23 4,041 -36 4,089 4,100 4,038 4,803 20,582 JAN 24 61.69 -1.06 62.62 63.15 61.25 9,662 47,211
JAN 24 4,056 -27 4,105 4,113 4,054 3,543 23,519 MAR 24 61.25 -0.98 62.05 62.64 60.83 4,634 35,963
FEB 24 4,069 -35 4,117 4,123 4,066 1,654 9,413 MAY 24 60.84 -0.95 61.68 62.18 60.45 2,305 22,272
MAR 24 4,071 -33 4117 4,123 4,066 1,831 13,045 JUL 24 60.41 -0.91 61.31 61.74 60.08 1,622 22,311
APR 24 4,057 -33 4,106 4,106 4,050 773 4,807 AUG 24 59.67 -0.93 60.00 60.09 59.62 110 2,453
MAY 24 4,033 -33 4,069 4,074 4,018 1,462 10,539 SEP 24 58.89 -0.91 59.07 59.44 59.07 117 1,767
JUN 24 4,002 -33 4,022 4,023 3,989 159 2,852 OCT 24 58.04 -0.88 58.59 58.59 57.93 70 929
JUL 24 3,949 -41 4,000 4,000 3,949 253 5,301 DEC 24 57.62 -0.85 58.01 58.01 57.44 129 6,008
SEP 24 3,909 -41 3,943 3,944 3,917 92 1,507 JAN 25 57.31 -0.83 - - - - 45
NOV 24 3,886 -41 3,910 3,919 3,907 46 1,216 MAR 25 57.03 -0.79 - - - - 24
JAN 25 3,886 -41 MAY 25 56.83 -0.75 - - - - 19
MAR 25 3,886 -41
MAY 25 3,886 -41 Source : Bloomberg
JUL 25 3,886 -41
SEP 25 3,886 -41
NOV 25 3,886 -41
JAN 26 3,886 -41
MAR 26 3,886 -41
MAY 26 3,886 -41
JUL 26 3,886 -41
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-23 (13d 8/10/23); CSize 25; KOV3 3989.00
KOV3C 2800 2800 1224.5 0.00 - - - - - KOV3P 2800 2800 0.5 0.00 - - - - -
KOV3C 2850 2850 1174.5 0.00 - - - - - KOV3P 2850 2850 0.5 0.00 - - - - -
KOV3C 2900 2900 11245 0.00 - - - - - KOV3P 2900 2900 0.5 0.00 - - - - -
KOV3C 2950 2950 1075 0.00 - - - - - KOV3P 2950 2950 0.5 0.00 - - - - -
KOV3C 3000 3000 1025 0.00 - - - - - KOV3P 3000 3000 0.5 0.00 - - - - -
KOV3C 3050 3050 975 0.00 - - - - - KOV3P 3050 3050 0.5 0.00 - - - 50 -
KOV3C 3100 3100 925 0.00 - - - - - KOV3P 3100 3100 0.5 0.00 - - - - -
KOV3C 3150 3150 875 0.00 - - - - - KOV3P 3150 3150 0.5 0.00 - - - - -
KOV3C 3200 3200 825 0.00 - - - - - KOV3P 3200 3200 0.5 0.00 - - - 200 -
KOV3C 3250 3250 775 0.00 - - - - - KOV3P 3250 3250 0.5 0.00 - - - - -
KOV3C 3300 3300 7255 0.00 - - - - - KOV3P 3300 3300 0.5 0.00 - - - 500 -
KOV3C 3350 3350 675.5 0.00 - - - - - KOV3P 3350 3350 0.5 0.00 - - - - -
KOV3C 3400 3400 626 0.00 - - - - - KOV3P 3400 3400 0.5 0.00 - - - - -
KOV3C 3450 3450 576.5 0.00 - - - - - KOV3P 3450 3450 1.5 0.00 - - - - -
KOV3C 3500 3500 527.5 0.00 - - - - - KOV3P 3500 3500 25 0.00 - - - - -
KOV3C 3550 3550 4795 0.00 - - - - - KOV3P 3550 3550 4 0.00 - - - - -
KOV3C 3600 3600 432 0.00 - - - - - KOV3P 3600 3600 6.5 0.00 - - - 200 -
KOV3C 3650 3650 385.5 0.00 - - - - - KOV3P 3650 3650 10 0.00 - - - - -
KOV3C 3700 3700 340.5 0.00 - - - - - KOV3P 3700 3700 15 0.00 - - - - -
KOV3C 3750 3750 298 0.00 - - - - - KOV3P 3750 3750 22 0.00 - - - - -
KOV3C 3800 3800 257.5 0.00 - - - 200.0 - KOV3P 3800 3800 315 0.00 - - - - -
KOV3C 3850 3850 219.5 0.00 - - - - - KOV3P 3850 3850 44 0.00 - - - - -
KOV3C 3900 3900 185 0.00 - - - 500.0 - KOV3P 3900 3900 59 0.00 - - - - -
KOV3C 3950 3950 153.5 0.00 - - - - - KOV3P 3950 3950 77.5 0.00 - - - - -
KOV3C 4000 4000 125.5 0.00 - - - - - KOV3P 4000 4000 99.5 0.00 - - - - -
KOV3C 4050 4050 101.5 0.00 - - - - - KOV3P 4050 4050 125.5 0.00 - - - - -
KOV3C 4100 4100 80.5 0.00 - - - - - KOV3P 4100 4100 154.5 0.00 - - - - -
KOV3C 4150 4150 63 0.00 - - - - - KOV3P 4150 4150 186.5 0.00 - - - - -
KOV3C 4200 4200 48.5 0.00 - - - 100.0 - KOV3P 4200 4200 222 0.00 - - - - -
KOV3C 4250 4250 36.5 0.00 - - - - - KOV3P 4250 4250 260.5 0.00 - - - - -
KOV3C 4300 4300 27.5 0.00 - - - 200.0 - KOV3P 4300 4300 301 0.00 - - - - -
KOV3C 4350 4350 20 0.00 - - - - - KOV3P 4350 4350 343.5 0.00 - - - - -
KOV3C 4400 4400 14.5 0.00 - - - - - KOV3P 4400 4400 388 0.00 - - - - -
KOV3C 4450 4450 10 0.00 - - - - - KOV3P 4450 4450 434 0.00 - - - - -
KOV3C 4500 4500 7 0.00 - - - - - KOV3P 4500 4500 480.5 0.00 - - - - -
KOV3C 4550 4550 5 0.00 - - - - - KOV3P 4550 4550 528.5 0.00 - - - - -
KOV3C 4600 4600 3.5 0.00 - - - - - KOV3P 4600 4600 576.5 0.00 - - - - -
KOV3C 4650 4650 2 0.00 - - - - - KOV3P 4650 4650 625.5 0.00 - - - - -
KOV3C 4700 4700 1.5 0.00 - - - - - KOV3P 4700 4700 674.5 0.00 - - - - -
KOV3C 4750 4750 1 0.00 - - - - - KOV3P 4750 4750 724 0.00 - - - - -
KOV3C 4800 4800 0.5 0.00 - - - - - KOV3P 4800 4800 773.5 0.00 - - - - -
KOV3C 4850 4850 0.5 0.00 - - - - - KOV3P 4850 4850 823.5 0.00 - - - - -
KOV3C 4900 4900 0.5 0.00 - - - - - KOV3P 4900 4900 873 0.00 - - - - -
KOV3C 4950 4950 0.5 0.00 - - - - - KOV3P 4950 4950 923 0.00 - - - - -
KOV3C 5000 5000 0.5 0.00 - - - - - KOV3P 5000 5000 973 0.00 - - - - -
KOV3C 5050 5050 0.5 0.00 - - - - - KOV3P 5050 5050 1023 0.00 - - - - -
KOV3C 5100 5100 0.5 0.00 - - - - - KOV3P 5100 5100 1073 0.00 - - - - -
KOV3C 5150 5150 0.5 0.00 - - - - - KOV3P 5150 5150 1122.5 0.00 - - - - -
KOV3C 5200 5200 0.5 0.00 - - - - - KOV3P 5200 5200 1172.5 0.00 - - - - -
KOV3C 5250 5250 0.5 0.00 - - - - - |KOV3P 5250 5250 12225 0.00 - - - - -
Nov-23 (42d 9/8/23); CSize 25; KOX3 3995.00
KOX3C 2800 2800 1228 0.00 0.0 0 0 0 0|KOX3P 2800 2800 0.5 0.00 - - 0 - -
KOX3C 2850 2850 1178 0.00 - - - - - KOX3P 2850 2850 0.5 0.00 - - - - -
KOX3C 2900 2900 1128.5 0.00 - - - - - KOX3P 2900 2900 0.5 0.00 - - - - -
KOX3C 2950 2950 1079 0.00 - - - - - KOX3P 2950 2950 1 0.00 - - - - -
KOX3C 3000 3000 1029.5 0.00 - - - - - KOX3P 3000 3000 1.5 0.00 - - - - -
KOX3C 3050 3050 980.5 0.00 - - - - - KOX3P 3050 3050 2 0.00 - - - - -
KOX3C 3100 3100 9315 0.00 - - - - - KOX3P 3100 3100 3 0.00 - - - - -
KOX3C 3150 3150 883 0.00 - - - - - KOX3P 3150 3150 4 0.00 - - - - -
KOX3C 3200 3200 8345 0.00 - - - - - KOX3P 3200 3200 5.5 0.00 - - - - -
KOX3C 3250 3250 787 0.00 - - - - - KOX3P 3250 3250 7.5 0.00 - - - - -
KOX3C 3300 3300 7395 0.00 - - - - - KOX3P 3300 3300 10.5 0.00 - - - - -
KOX3C 3350 3350 693.5 0.00 - - - - - KOX3P 3350 3350 14 0.00 - - - - -
KOX3C 3400 3400 648 0.00 - - - - - KOX3P 3400 3400 18 0.00 - - - - -
KOX3C 3450 3450 603.5 0.00 - - - - - KOX3P 3450 3450 23.5 0.00 - - - - -
KOX3C 3500 3500 560 0.00 - - - - - KOX3P 3500 3500 30 0.00 - - - - -
KOX3C 3550 3550 518 0.00 - - - - - KOX3P 3550 3550 37.5 0.00 - - - - -
KOX3C 3600 3600 477 0.00 - - - - - KOX3P 3600 3600 46.5 0.00 - - - - -
KOX3C 3650 3650 438 0.00 - - - - - KOX3P 3650 3650 57.5 0.00 - - - - -
KOX3C 3700 3700 400.5 0.00 - - - - - KOX3P 3700 3700 70 0.00 - - - - -
KOX3C 3750 3750 365 0.00 - - - - - KOX3P 3750 3750 84 0.00 - - - - -
KOX3C 3800 3800 331 0.00 - - - - - KOX3P 3800 3800 100 0.00 - - - - -
KOX3C 3850 3850 299 0.00 - - - 75.0 - KOX3P 3850 3850 118 0.00 - - - - -
KOX3C 3900 3900 269 0.00 - - - - - KOX3P 3900 3900 137.5 0.00 - - - - -
KOX3C 3950 3950 241 0.00 - - - - - KOX3P 3950 3950 159.5 0.00 - - - - -
KOX3C 4000 4000 2155 0.00 - - - - - KOX3P 4000 4000 183.5 0.00 - - - - -




KOX3P 4050
KOX3P 4100
KOX3P 4150
KOX3P 4200
KOX3P 4250
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KOX3P 4550
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KOX3P 5050
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KOX3C 4050 4050 191.5 0.00
KOX3C 4100 4100 169.5 0.00
KOX3C 4150 4150 149.5 0.00
KOX3C 4200 4200 131 0.00
KOX3C 4250 4250 1145 0.00
KOX3C 4300 4300 99.5 0.00
KOX3C 4350 4350 86.5 0.00
KOX3C 4400 4400 74.5 0.00
KOX3C 4450 4450 64 0.00
KOX3C 4500 4500 55 0.00
KOX3C 4550 4550 47 0.00
KOX3C 4600 4600 40 0.00
KOX3C 4650 4650 34 0.00
KOX3C 4700 4700 28.5 0.00
KOX3C 4750 4750 24 0.00
KOX3C 4800 4800 20 0.00
KOX3C 4850 4850 17 0.00
KOX3C 4900 4900 14 0.00
KOX3C 4950 4950 11.5 0.00
KOX3C 5000 5000 9.5 0.00
KOX3C 5050 5050 8 0.00
KOX3C 5100 5100 6.5 0.00
KOX3C 5150 5150 55 0.00
KOX3C 5200 5200 4.5 0.00
KOX3C 5250 5250 3.5 0.00
Dec-23 (74d 10/10/23); CSize 25; KOZ3 4003.00
KOZ3C 2700 2700 1333.5 0.00
KOZ3C 2750 2750 1284.5 0.00
KOZ3C 2800 2800 1235 0.00
KOZ3C 2850 2850 1186.5 0.00
KOZ3C 2900 2900 1138 0.00
KOZ3C 2950 2950 1089.5 0.00
KOZ3C 3000 3000 1041.5 0.00
KOZ3C 3050 3050 994 0.00
KOZ3C 3100 3100 947 0.00
KOZ3C 3150 3150  900.5 0.00
KOZ3C 3200 3200 855 0.00
KOZ3C 3250 3250 810 0.00
KOZ3C 3300 3300 7655 0.00
KOZ3C 3350 3350 7225 0.00
KOZ3C 3400 3400 680.5 0.00
KOZ3C 3450 3450 639 0.00
KOZ3C 3500 3500 599.5 0.00
KOZ3C 3550 3550 560.5 0.00
KOZ3C 3600 3600 5235 0.00
KOZ3C 3650 3650 487.5 0.00
KOZ3C 3700 3700 453 0.00
KOZ3C 3750 3750 420 0.00
KOZ3C 3800 3800 3885 0.00
KOZ3C 3850 3850 358.5 0.00
KOZ3C 3900 3900 330.5 0.00
KOZ3C 3950 3950 303.5 0.00
KOZ3C 4000 4000 278.5 0.00
KOZ3C 4050 4050 254.5 0.00
KOZ3C 4100 4100 2325 0.00
KOZ3C 4150 4150 2115 0.00
KOZ3C 4200 4200 192.5 0.00
KOZ3C 4250 4250 1745 0.00
KOZ3C 4300 4300 158 0.00
KOZ3C 4350 4350 1425 0.00
KOZ3C 4400 4400 128.5 0.00
KOZ3C 4450 4450 1155 0.00
KOZ3C 4500 4500 103.5 0.00
KOZ3C 4550 4550 93 0.00
KOZ3C 4600 4600 83 0.00
KOZ3C 4650 4650 74 0.00
KOZ3C 4700 4700 66 0.00
KOZ3C 4750 4750 58.5 0.00
KOZ3C 4800 4800 52 0.00
KOZ3C 4850 4850 46 0.00
KOZ3C 4900 4900 40.5 0.00
KOZ3C 4950 4950 36 0.00
KOZ3C 5000 5000 31.5 0.00
KOZ3C 5050 5050 28 0.00
KOZ3C 5100 5100 24.5 0.00
KOZ3C 5150 5150 21.5 0.00
Jan-24 (105d 11/10/23); CSize 25; KOF4 4018.00
KOF4C 2800 2800 1250.5 0.00
KOF4C 2850 2850 1203 0.00
KOF4C 2900 2900 1155.5 0.00
KOF4C 2950 2950 1108.5 0.00
KOF4C 3000 3000 1062 0.00
KOF4C 3050 3050 1016.5 0.00
KOF4C 3100 3100 971 0.00
KOF4C 3150 3150 926.5 0.00
KOF4C 3200 3200 883 0.00
KOF4C 3250 3250 840 0.00
KOF4C 3300 3300 798 0.00
KOF4C 3350 3350 757 0.00
KOF4C 3400 3400 77 0.00
KOF4C 3450 3450 678 0.00
KOF4C 3500 3500 640 0.00
KOF4C 3550 3550 603.5 0.00
KOF4C 3600 3600 568 0.00
KOF4C 3650 3650 534 0.00
KOF4C 3700 3700 501 0.00
KOF4C 3750 3750 469.5 0.00
KOF4C 3800 3800 439 0.00
KOF4C 3850 3850 410 0.00
KOF4C 3900 3900 3825 0.00
KOF4C 3950 3950 356 0.00
KOF4C 4000 4000 331.5 0.00
KOF4C 4050 4050 307.5 0.00
KOF4C 4100 4100 285 0.00
KOF4C 4150 4150 264 0.00
KOF4C 4200 4200 244 0.00
KOF4C 4250 4250 2255 0.00
KOF4C 4300 4300 207.5 0.00
KOF4C 4350 4350 191 0.00
KOF4C 4400 4400 176 0.00
KOF4C 4450 4450 161.5 0.00
KOF4C 4500 4500 148 0.00
KOF4C 4550 4550 135.5 0.00
KOF4C 4600 4600 124 0.00
KOF4C 4650 4650 113.5 0.00
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KOF4C 4700 4700 103.5 0.00 - - KOF4P 4700 4700 7415 0.00 - - - -
KOF4C 4750 4750 94 0.00 - - KOF4P 4750 4750 782 0.00 - - - -
KOF4C 4800 4800 86 0.00 - - KOF4P 4800 4800 823 0.00 - - - -
KOF4C 4850 4850 78 0.00 - - KOF4P 4850 4850 864.5 0.00 - - - -
KOF4C 4900 4900 71 0.00 - - KOF4P 4900 4900 907 0.00 - - - -
KOF4C 4950 4950  64.5 0.00 - - KOF4P 4950 4950 950 0.00 - - - -
KOF4C 5000 5000 58 0.00 - - KOF4P 5000 5000 993.5 0.00 - - - -
KOF4C 5050 5050 525 0.00 - - KOF4P 5050 5050 1037.5 0.00 - - - -
KOF4C 5100 5100  47.5 0.00 - - KOF4P 5100 5100 1082 0.00 - - - -
KOF4C 5150 5150 43 0.00 - - KOF4P 5150 5150 1127 0.00 - - - -
KOF4C 5200 5200 39 0.00 - - KOF4P 5200 5200 1172.5 0.00 - - - -
KOF4C 5250 5250 35 0.00 - - KOF4P 5250 5250 1218 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 35.69 35.67 0.06 Current 30.82 31.8 34.72 32.24 31
oCT23  [put 35.69 35.67 0.06 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 35.69 35.67 0.06 1 month ago 35.92 32.13 29.58 32.86 35
CALL 36.37 36.34 0.08 3 months ago 34.96 38.56 42.84 39.78 44
NOov 23  |pur 36.37 36.34 0.08 6 months ago 55.25 42.44 55 42.88 38
MEAN 36.37 36.34 0.08
CALL 35.69 35.67 0.06
DEC 23 |pur 35.69 35.67 0.06
MEAN 35.69 35.67 0.06
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