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Daily Preview
August 4, 2023

CBOT Soybean oil futures

Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
AUG 23 3,755 -61 3,795 3,795 3,745 217 2,292 AUG 23 66.99 -0.32 67.03 67.03 66.33 474 651
SEP 23 3,794 -82 3,877 3,890 3,780 3,454 20,009 SEP 23 64.04 -0.62 64.70 64.75 63.55 25,508 83,038
OCT 23 3,824 -91 3,915 3,931 3,817 27,392 50,808 OCT 23 61.43 -0.63 62.02 62.10 60.88 15,423 55,756
NOV 23 3,843 -87 3,937 3,947 3,835 9,248 25,815 DEC 23 60.04 -0.67 60.68 60.74 59.44 52,383 192,904
DEC 23 3,863 -84 3,955 3,962 3,854 5,083 21,008 JAN 24 59.63 -0.64 60.30 60.30 59.04 14,481 53,821
JAN 24 3,885 -80 3,976 3,980 3,876 3,784 24,704 MAR 24 59.27 -0.60 59.74 59.89 58.70 12,452 36,235
FEB 24 3,908 -73 3,988 3,988 3,896 1,993 11,016 MAY 24 58.97 -0.60 59.35 59.55 58.46 6,520 24,158
MAR 24 3,911 -77 3,997 3,998 3,900 2,428 13,590 JUL 24 58.57 -0.63 59.04 59.12 58.04 4,268 23,541
APR 24 3,902 -77 3,959 3,971 3,881 1,990 5,672 AUG 24 57.90 -0.62 57.76 57.94 57.73 290 2,375
MAY 24 3,881 -77 3,946 3,946 3,858 1,959 12,506 SEP 24 57.16 -0.61 57.09 57.09 57.09 197 1,768
JUN 24 3,850 -77 3,884 3,884 3,838 1,017 3,411 OCT 24 56.38 -0.63 56.31 56.31 56.31 121 1,068
JUL 24 3,821 -77 3,864 3,864 3,812 837 5,389 DEC 24 55.96 -0.64 56.29 56.48 55.69 424 6,314
SEP 24 3,781 -77 3,827 3,827 3,778 248 1,727 JAN 25 55.69 -0.61 - - - - 59
NOV 24 3,758 -77 3,756 3,757 3,756 21 1,252 MAR 25 55.43 -0.61 - - - - 24
JAN 25 3,758 -7 MAY 25 55.20 -0.61 - - - - 19
MAR 25 3,758 -77

MAY 25 3,758 -77 Source : Bloomberg

JUL 25 3,758 -77

SEP 25 3,758 -77

NOV 25 3,758 -77

JAN 26 3,758 -77

MAR 26 3,758 -77

MAY 26 3,758 -77

JUL 26 3,758 -77

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-23 (6d 8/10/23); CSize 25; KOV3 3848.00

KOV3C 2650 2650 1173.5 0.00 - - - - - KOV3P 2650 2650 0.5 0.00 - - - - -
KOV3C 2700 2700 1123.5 0.00 - - - - - KOV3P 2700 2700 0.5 0.00 - - - - -
KOV3C 2750 2750 1073.5 0.00 - - - - - KOV3P 2750 2750 0.5 0.00 - - - - -
KOV3C 2800 2800 1023.5 0.00 - - - - - KOV3P 2800 2800 0.5 0.00 - - - - -
KOV3C 2850 2850 9735 0.00 - - - - - KOV3P 2850 2850 0.5 0.00 - - - - -
KOV3C 2900 2900 9235 0.00 - - - - - KOV3P 2900 2900 0.5 0.00 - - - - -
KOV3C 2950 2950 8735 0.00 - - - - - KOV3P 2950 2950 0.5 0.00 - - - - -
KOV3C 3000 3000 823.5 0.00 - - - - - KOV3P 3000 3000 0.5 0.00 - - - - -
KOV3C 3050 3050 7735 0.00 - - - - - KOV3P 3050 3050 0.5 0.00 - - - 50 -
KOV3C 3100 3100 7235 0.00 - - - - - KOV3P 3100 3100 0.5 0.00 - - - - -
KOV3C 3150 3150 673.5 0.00 - - - - - KOV3P 3150 3150 0.5 0.00 - - - - -
KOV3C 3200 3200 623.5 0.00 - - - - - KOV3P 3200 3200 0.5 0.00 - - - 200 -
KOV3C 3250 3250 5735 0.00 - - - - - KOV3P 3250 3250 0.5 0.00 - - - - -
KOV3C 3300 3300 524 0.00 - - - - - KOV3P 3300 3300 0.5 0.00 - - - 500 -
KOV3C 3350 3350 474 0.00 - - - - - KOV3P 3350 3350 0.5 0.00 - - - - -
KOV3C 3400 3400 4245 0.00 - - - - - KOV3P 3400 3400 0.5 0.00 - - - - -
KOV3C 3450 3450 375 0.00 - - - - - KOV3P 3450 3450 1.5 0.00 - - - - -
KOV3C 3500 3500 326.5 0.00 - - - - - KOV3P 3500 3500 3 0.00 - - - - -
KOV3C 3550 3550 279.5 0.00 - - - - - KOV3P 3550 3550 5.5 0.00 - - - - -
KOV3C 3600 3600 234 0.00 - - - - - KOV3P 3600 3600 10 0.00 - - - 200 -
KOV3C 3650 3650 191.5 0.00 - - - - - KOV3P 3650 3650 17.5 0.00 - - - - -
KOV3C 3700 3700 152.5 0.00 - - - - - KOV3P 3700 3700 28.5 0.00 - - - - -
KOV3C 3750 3750 118 0.00 - - - - - KOV3P 3750 3750 44 0.00 - - - 200 -
KOV3C 3800 3800 88.5 0.00 - - - 200.0 - KOV3P 3800 3800 64.5 0.00 - - - - -
KOV3C 3850 3850 64 0.00 - - - - - KOV3P 3850 3850 90 0.00 - - - - -
KOV3C 3900 3900 445 0.00 - - - 500.0 - KOV3P 3900 3900 120.5 0.00 - - - - -
KOV3C 3950 3950 30 0.00 - - - - - KOV3P 3950 3950 156 0.00 - - - - -
KOV3C 4000 4000 19.5 0.00 - - - - - KOV3P 4000 4000 195.5 0.00 - - - - -
KOV3C 4050 4050 12 0.00 - - - - - KOV3P 4050 4050 238 0.00 - - - - -
KOV3C 4100 4100 7.5 0.00 - - - - - KOV3P 4100 4100 283 0.00 - - - - -
KOV3C 4150 4150 4 0.00 - - - - - KOV3P 4150 4150 330 0.00 - - - - -
KOV3C 4200 4200 25 0.00 - - - 100.0 - KOV3P 4200 4200 378 0.00 - - - - -
KOV3C 4250 4250 1 0.00 - - - - - KOV3P 4250 4250 427 0.00 - - - - -
KOV3C 4300 4300 0.5 0.00 - - - 200.0 - KOV3P 4300 4300 476.5 0.00 - - - - -
KOV3C 4350 4350 0.5 0.00 - - - - - KOV3P 4350 4350 526 0.00 - - - - -
KOV3C 4400 4400 0.5 0.00 - - - - - KOV3P 4400 4400 576 0.00 - - - - -
KOV3C 4450 4450 0.5 0.00 - - - - - KOV3P 4450 4450 625.5 0.00 - - - - -
KOV3C 4500 4500 0.5 0.00 - - - - - KOV3P 4500 4500 675.5 0.00 - - - - -
KOV3C 4550 4550 0.5 0.00 - - - - - KOV3P 4550 4550 725.5 0.00 - - - - -
KOV3C 4600 4600 0.5 0.00 - - - - - KOV3P 4600 4600 775.5 0.00 - - - - -
KOV3C 4650 4650 0.5 0.00 - - - - - KOV3P 4650 4650 825.5 0.00 - - - - -
KOV3C 4700 4700 0.5 0.00 - - - - - KOV3P 4700 4700 875.5 0.00 - - - - -
KOV3C 4750 4750 0.5 0.00 - - - - - KOV3P 4750 4750 925.5 0.00 - - - - -
KOV3C 4800 4800 0.5 0.00 - - - - - KOV3P 4800 4800 975.5 0.00 - - - - -
KOV3C 4850 4850 0.5 0.00 - - - - - KOV3P 4850 4850 1025.5 0.00 - - - - -
KOV3C 4900 4900 0.5 0.00 - - - - - KOV3P 4900 4900 1075.5 0.00 - - - - -
KOV3C 4950 4950 0.5 0.00 - - - - - KOV3P 4950 4950 1125.5 0.00 - - - - -
KOV3C 5000 5000 0.5 0.00 - - - - - KOV3P 5000 5000 1175.5 0.00 - - - - -
KOV3C 5050 5050 0.5 0.00 - - - - - KOV3P 5050 5050 1225.5 0.00 - - - - -
KOV3C 5100 5100 0.5 0.00 - - - - - |KOV3P 5100 5100 1275.5 0.00 - - - - -
Nov-23 (35d 9/8/23); CSize 25; KOX3 3867.00

KOX3C 2650 2650 1189.5 0.00 0.0 0 0 0 0|KOX3P 2650 2650 0.5 0.00 - - 0 - -
KOX3C 2700 2700 1139.5 0.00 - - - - - KOX3P 2700 2700 0.5 0.00 - - - - -
KOX3C 2750 2750 1090 0.00 - - - - - KOX3P 2750 2750 0.5 0.00 - - - - -
KOX3C 2800 2800 1040 0.00 - - - - - KOX3P 2800 2800 0.5 0.00 - - - - -
KOX3C 2850 2850 990.5 0.00 - - - - - KOX3P 2850 2850 0.5 0.00 - - - - -
KOX3C 2900 2900 941 0.00 - - - - - KOX3P 2900 2900 1 0.00 - - - - -
KOX3C 2950 2950 891.5 0.00 - - - - - KOX3P 2950 2950 1.5 0.00 - - - - -
KOX3C 3000 3000 8425 0.00 - - - - - KOX3P 3000 3000 2 0.00 - - - - -
KOX3C 3050 3050 794 0.00 - - - - - KOX3P 3050 3050 3 0.00 - - - - -
KOX3C 3100 3100 7455 0.00 - - - - - KOX3P 3100 3100 45 0.00 - - - - -
KOX3C 3150 3150 697.5 0.00 - - - - - KOX3P 3150 3150 6.5 0.00 - - - - -
KOX3C 3200 3200 650.5 0.00 - - - - - KOX3P 3200 3200 9.5 0.00 - - - - -
KOX3C 3250 3250 604 0.00 - - - - - KOX3P 3250 3250 13 0.00 - - - - -
KOX3C 3300 3300 559 0.00 - - - - - KOX3P 3300 3300 17.5 0.00 - - - - -
KOX3C 3350 3350 5145 0.00 - - - - - KOX3P 3350 3350 23 0.00 - - - - -
KOX3C 3400 3400 472 0.00 - - - - - KOX3P 3400 3400 30 0.00 - - - - -
KOX3C 3450 3450 430.5 0.00 - - - - - KOX3P 3450 3450 38.5 0.00 - - - - -
KOX3C 3500 3500 391 0.00 - - - - - KOX3P 3500 3500 49 0.00 - - - - -
KOX3C 3550 3550 353 0.00 - - - - - KOX3P 3550 3550 61 0.00 - - - - -
KOX3C 3600 3600 317.5 0.00 - - - - - KOX3P 3600 3600 75 0.00 - - - - -
KOX3C 3650 3650 284 0.00 - - - - - KOX3P 3650 3650 91.5 0.00 - - - - -
KOX3C 3700 3700 2525 0.00 - - - - - KOX3P 3700 3700 110 0.00 - - - 400 -
KOX3C 3750 3750 2235 0.00 - - - - - KOX3P 3750 3750 130.5 0.00 - - - - -
KOX3C 3800 3800 196.5 0.00 - - - - - KOX3P 3800 3800 153.5 0.00 - - - - -
KOX3C 3850 3850 172 0.00 - - - 75.0 (75.0)| KOX3P 3850 3850 179 0.00 - - - - -




KOX3C 3900 3900 1495 0.00 - KOX3P 3900 3900 206.5 0.00 -
KOX3C 3950 3950 129.5 0.00 - KOX3P 3950 3950 236 0.00 -
KOX3C 4000 4000 1M1 0.00 - KOX3P 4000 4000 267.5 0.00 -
KOX3C 4050 4050 95 0.00 - KOX3P 4050 4050 301.5 0.00 -
KOX3C 4100 4100 81 0.00 - KOX3P 4100 4100 337 0.00 -
KOX3C 4150 4150 68.5 0.00 - KOX3P 4150 4150 374.5 0.00 -
KOX3C 4200 4200 57.5 0.00 - KOX3P 4200 4200 413.5 0.00 -
KOX3C 4250 4250 48 0.00 - KOX3P 4250 4250 454 0.00 -
KOX3C 4300 4300 40 0.00 - KOX3P 4300 4300 496 0.00 -
KOX3C 4350 4350 33.5 0.00 - KOX3P 4350 4350 538.5 0.00 -
KOX3C 4400 4400 27.5 0.00 50.0 KOX3P 4400 4400 582.5 0.00 -
KOX3C 4450 4450 225 0.00 - KOX3P 4450 4450 627.5 0.00 -
KOX3C 4500 4500 18.5 0.00 - KOX3P 4500 4500 673.5 0.00 -
KOX3C 4550 4550 15 0.00 - KOX3P 4550 4550 719.5 0.00 -
KOX3C 4600 4600 12 0.00 - KOX3P 4600 4600 766.5 0.00 -
KOX3C 4650 4650 9.5 0.00 - KOX3P 4650 4650 814 0.00 -
KOX3C 4700 4700 7.5 0.00 - KOX3P 4700 4700 862 0.00 -
KOX3C 4750 4750 6 0.00 - KOX3P 4750 4750 910.5 0.00 -
KOX3C 4800 4800 5 0.00 - KOX3P 4800 4800 959 0.00 -
KOX3C 4850 4850 4 0.00 - KOX3P 4850 4850 1008 0.00 -
KOX3C 4900 4900 3 0.00 - KOX3P 4900 4900 1057 0.00 -
KOX3C 4950 4950 25 0.00 - KOX3P 4950 4950 1106 0.00 -
KOX3C 5000 5000 2 0.00 - KOX3P 5000 5000 1155.5 0.00 -
KOX3C 5050 5050 1.5 0.00 - KOX3P 5050 5050 1205 0.00 -
KOX3C 5100 5100 1 0.00 - KOX3P 5100 5100 1254.5 0.00 -
Dec-23 (67d 10/10/23); CSize 25; KOZ3 3887.00

KOZ3C 2700 2700 1158 0.00 - KOZ3P 2700 2700 2 0.00 -
KOZ3C 2750 2750 1109 0.00 - KOZ3P 2750 2750 25 0.00 -
KOZ3C 2800 2800 1060.5 0.00 - KOZ3P 2800 2800 3.5 0.00 -
KOZ3C 2850 2850 1012 0.00 - KOZ3P 2850 2850 5 0.00 -
KOZ3C 2900 2900 964 0.00 - KOZ3P 2900 2900 6.5 0.00 -
KOZ3C 2950 2950 916.5 0.00 - KOZ3P 2950 2950 8.5 0.00 -
KOZ3C 3000 3000 869.5 0.00 - KOZ3P 3000 3000 11.5 0.00 -
KOZ3C 3050 3050 823 0.00 - KOZ3P 3050 3050 15 0.00 -
KOZ3C 3100 3100 7775 0.00 - KOZ3P 3100 3100 19 0.00 -
KOZ3C 3150 3150 7325 0.00 - KOZ3P 3150 3150 24 0.00 -
KOZ3C 3200 3200 689 0.00 - KOZ3P 3200 3200 29.5 0.00 -
KOZ3C 3250 3250 646 0.00 - KOZ3P 3250 3250 36.5 0.00 -
KOZ3C 3300 3300 604.5 0.00 - KOZ3P 3300 3300 44.5 0.00 300
KOZ3C 3350 3350 564 0.00 - KOZ3P 3350 3350 54 0.00 -
KOZ3C 3400 3400 525 0.00 - KOZ3P 3400 3400 64.5 0.00 200
KOZ3C 3450 3450 4875 0.00 - KOZ3P 3450 3450 76.5 0.00 -
KOZ3C 3500 3500 451 0.00 - KOZ3P 3500 3500 90.5 0.00 -
KOZ3C 3550 3550 416.5 0.00 - KOZ3P 3550 3550 105.5 0.00 -
KOZ3C 3600 3600 3835 0.00 - KOZ3P 3600 3600 122 0.00 -
KOZ3C 3650 3650 352.5 0.00 - KOZ3P 3650 3650 140.5 0.00 -
KOZ3C 3700 3700 3225 0.00 - KOZ3P 3700 3700 160.5 0.00 50
KOZ3C 3750 3750 295 0.00 - KOZ3P 3750 3750 182.5 0.00 50
KOZ3C 3800 3800 268.5 0.00 300.0 KOZ3P 3800 3800 206 0.00 200
KOZ3C 3850 3850 244 0.00 75.0 KOZ3P 3850 3850 231 0.00 -
KOZ3C 3900 3900 221 0.00 50.0 KOZ3P 3900 3900 258 0.00 -
KOZ3C 3950 3950 199.5 0.00 - KOZ3P 3950 3950 286 0.00 -
KOZ3C 4000 4000 180 0.00 200.0 KOZ3P 4000 4000 316 0.00 -
KOZ3C 4050 4050 162 0.00 - KOZ3P 4050 4050 347.5 0.00 -
KOZ3C 4100 4100 145 0.00 - KOZ3P 4100 4100 380.5 0.00 -
KOZ3C 4150 4150 129.5 0.00 - KOZ3P 4150 4150 415 0.00 -
KOZ3C 4200 4200 115.5 0.00 - KOZ3P 4200 4200 451 0.00 -
KOZ3C 4250 4250 103 0.00 - KOZ3P 4250 4250 487.5 0.00 -
KOZ3C 4300 4300 91.5 0.00 - KOZ3P 4300 4300 526 0.00 -
KOZ3C 4350 4350 81 0.00 - KOZ3P 4350 4350 565 0.00 -
KOZ3C 4400 4400 71.5 0.00 100.0 KOZ3P 4400 4400 605.5 0.00 -
KOZ3C 4450 4450 63 0.00 - KOZ3P 4450 4450 646.5 0.00 -
KOZ3C 4500 4500 55.5 0.00 - KOZ3P 4500 4500 688.5 0.00 -
KOZ3C 4550 4550 48.5 0.00 - KOZ3P 4550 4550 731.5 0.00 -
KOZ3C 4600 4600 425 0.00 - KOZ3P 4600 4600 775.5 0.00 -
KOZ3C 4650 4650 37 0.00 - KOZ3P 4650 4650 819.5 0.00 -
KOZ3C 4700 4700 32.5 0.00 - KOZ3P 4700 4700 864.5 0.00 -
KOZ3C 4750 4750 28 0.00 - KOZ3P 4750 4750 910 0.00 -
KOZ3C 4800 4800 24.5 0.00 - KOZ3P 4800 4800 956 0.00 -
KOZ3C 4850 4850 21 0.00 - KOZ3P 4850 4850 1002.5 0.00 -
KOZ3C 4900 4900 18.5 0.00 - KOZ3P 4900 4900 1049.5 0.00 -
KOZ3C 4950 4950 16 0.00 - KOZ3P 4950 4950 1096.5 0.00 -
KOZ3C 5000 5000 13.5 0.00 - KOZ3P 5000 5000 1144 0.00 -
KOZ3C 5050 5050 11.5 0.00 - KOZ3P 5050 5050 1192 0.00 -
KOZ3C 5100 5100 10 0.00 - KOZ3P 5100 5100 1240 0.00 -
KOZ3C 5150 5150 8.5 0.00 - KOZ3P 5150 5150 1288 0.00 -
Jan-24 (98d 11/10/23); CSize 25; KOF4 3918.00

KOF4C 2700 2700 1180.5 0.00 - KOF4P 2700 2700 5.5 0.00 -
KOF4C 2750 2750 1132.5 0.00 - KOF4P 2750 2750 7 0.00 -
KOF4C 2800 2800 1085 0.00 - KOF4P 2800 2800 9 0.00 -
KOF4C 2850 2850 1038 0.00 - KOF4P 2850 2850 12 0.00 -
KOF4C 2900 2900 9915 0.00 - KOF4P 2900 2900 15 0.00 -
KOF4C 2950 2950 9455 0.00 - KOF4P 2950 2950 18.5 0.00 -
KOF4C 3000 3000 900.5 0.00 - KOF4P 3000 3000 23 0.00 150
KOF4C 3050 3050 856 0.00 - KOF4P 3050 3050 28 0.00 -
KOF4C 3100 3100 8125 0.00 - KOF4P 3100 3100 34 0.00 -
KOF4C 3150 3150 769.5 0.00 - KOF4P 3150 3150 41 0.00 -
KOF4C 3200 3200 728 0.00 - KOF4P 3200 3200 49 0.00 -
KOF4C 3250 3250 687.5 0.00 - KOF4P 3250 3250 58 0.00 -
KOF4C 3300 3300 648 0.00 - KOF4P 3300 3300 68 0.00 -
KOF4C 3350 3350 609.5 0.00 - KOF4P 3350 3350 79 0.00 -
KOF4C 3400 3400 5725 0.00 - KOF4P 3400 3400 91.5 0.00 -
KOF4C 3450 3450 536.5 0.00 - KOF4P 3450 3450 105.5 0.00 -
KOF4C 3500 3500 502 0.00 - KOF4P 3500 3500 120.5 0.00 -
KOF4C 3550 3550 469 0.00 - KOF4P 3550 3550 137 0.00 -
KOF4C 3600 3600 437.5 0.00 - KOF4P 3600 3600 155 0.00 -
KOF4C 3650 3650 407 0.00 - KOF4P 3650 3650 174 0.00 -
KOF4C 3700 3700 378 0.00 - KOF4P 3700 3700 195 0.00 -
KOF4C 3750 3750 351 0.00 - KOF4P 3750 3750 217 0.00 -
KOF4C 3800 3800 3245 0.00 - KOF4P 3800 3800 240.5 0.00 -
KOF4C 3850 3850 300 0.00 - KOF4P 3850 3850 265.5 0.00 -
KOF4C 3900 3900 277 0.00 - KOF4P 3900 3900 292 0.00 -
KOF4C 3950 3950 255 0.00 - KOF4P 3950 3950 319.5 0.00 -
KOF4C 4000 4000 2345 0.00 150.0 KOF4P 4000 4000 348.5 0.00 -
KOF4C 4050 4050 215 0.00 - KOF4P 4050 4050 379 0.00 -
KOF4C 4100 4100 197 0.00 - KOF4P 4100 4100 410.5 0.00 -
KOF4C 4150 4150 180.5 0.00 - KOF4P 4150 4150 443 0.00 -
KOF4C 4200 4200 165 0.00 50.0 KOF4P 4200 4200 477 0.00 -
KOF4C 4250 4250 150.5 0.00 - KOF4P 4250 4250 512 0.00 -
KOF4C 4300 4300 137 0.00 50.0 KOF4P 4300 4300 548.5 0.00 -
KOF4C 4350 4350 1245 0.00 - KOF4P 4350 4350 585.5 0.00 -
KOF4C 4400 4400 113 0.00 - KOF4P 4400 4400 623.5 0.00 -
KOF4C 4450 4450 102.5 0.00 - KOF4P 4450 4450 662.5 0.00 -
KOF4C 4500 4500 92.5 0.00 - KOF4P 4500 4500 702.5 0.00 -
KOF4C 4550 4550 84 0.00 - KOF4P 4550 4550 743 0.00 -




KOF4C 4600 4600 755 0.00 - - KOF4P 4600 4600 784.5 0.00 - - - -
KOF4C 4650 4650 68 0.00 - - KOF4P 4650 4650 826.5 0.00 - - - -
KOF4C 4700 4700 615 0.00 - - KOF4P 4700 4700 869.5 0.00 - - - -
KOF4C 4750 4750 555 0.00 - - KOF4P 4750 4750 913 0.00 - - - -
KOF4C 4800 4800 495 0.00 - - KOF4P 4800 4800 957 0.00 - - - -
KOF4C 4850 4850 445 0.00 - - KOF4P 4850 4850 1001.5 0.00 - - - -
KOF4C 4900 4900 40 0.00 - - KOF4P 4900 4900 1046 0.00 - - - -
KOF4C 4950 4950 355 0.00 - - KOF4P 4950 4950 1091.5 0.00 - - - -
KOF4C 5000 5000 32 0.00 - - KOF4P 5000 5000 1137.5 0.00 - - - -
KOF4C 5050 5050 285 0.00 - - KOF4P 5050 5050 1183.5 0.00 - - - -
KOF4C 5100 5100 255 0.00 - - KOF4P 5100 5100 1230 0.00 - - - -
KOF4C 5150 5150 225 0.00 - - KOF4P 5150 5150 1277 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 36.02 36.03 -0.03 Current 30.82 31.8 34.72 32.24 31
oCT23  [put 36.02 36.03 -0.03 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 36.02 36.03 -0.03 1 month ago 35.92 32.13 29.58 32.86 35
CALL 36.54 36.47 0.19 3 months ago 34.96 38.56 42.84 39.78 44
NOov 23  |pur 36.54 36.51 0.08 6 months ago 55.25 42.44 55 42.88 38
MEAN 36.54 36.49 0.14
CALL 36.02 36.03 -0.03
DEC 23 |pur 36.02 36.03 -0.03
MEAN 36.02 36.03 -0.03

Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd
shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

Source: Bloomberg




