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CBOT Soybean oil futures

Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
SEP 23 3,730 -20 3,720 3,730 3,701 78 1,737 SEP 23 63.15 -0.71 63.65 63.65 63.65 82 279
OCT 23 3,752 -20 3,775 3,775 3,715 3,071 17,166 OCT 23 61.46 -0.63 62.10 62.30 61.29 27,528 57,367
NOV 23 3,830 -2 3,841 3,841 3,781 30,816 47,680 DEC 23 60.50 -0.28 60.78 61.21 60.16 72,514 200,193
DEC 23 3,879 1 3,883 3,887 3,825 10,136 33,011 JAN 24 60.17 -0.13 60.33 60.78 59.80 21,693 72,822
JAN 24 3,918 -1 3,923 3,925 3,862 7,554 28,656 MAR 24 59.92 -0.06 60.02 60.47 59.55 17,837 47,126
FEB 24 3,947 1 3,951 3,951 3,892 4,162 15,133 MAY 24 59.73 0.07 59.70 60.13 59.27 8,849 34,435
MAR 24 3,960 1 3,957 3,957 3,906 3,448 18,342 JUL 24 59.38 0.18 59.24 59.67 58.82 7,440 29,875
APR 24 3,955 1 3,937 3,958 3,903 1,426 10,102 AUG 24 58.68 0.27 58.52 59.05 58.17 920 5,210
MAY 24 3,928 -6 3,948 3,948 3,886 2,928 19,218 SEP 24 57.90 0.33 57.53 58.30 57.53 783 3,904
JUN 24 3,897 -6 3,887 3,892 3,853 1,672 6,958 OCT 24 56.99 0.41 56.74 57.17 56.74 480 2,302
JUL 24 3,864 -6 3,851 3,852 3,824 774 7,498 DEC 24 56.52 0.42 56.08 56.88 55.90 1,397 11,117
AUG 24 3,843 -6 3,810 3,822 3,800 200 845 JAN 25 56.35 0.43 - - - - 362
SEP 24 3,824 -9 3,771 3,789 3,771 85 2,781 MAR 25 56.05 0.45 - - - - 574
NOV 24 3,783 -9 9 2,127 MAY 25 55.78 0.44 - - - 2 67
JAN 25 3,783 -9 5 JUL 25 55.66 0.44 - - - 2 275
MAR 25 3,783 -9

MAY 25 3,783 -9 Source : Bloomberg

JUL 25 3,783 -9

SEP 25 3,783 -9

NOV 25 3,783 -9

JAN 26 3,783 -9

MAR 26 3,783 -9

MAY 26 3,783 -9

JUL 26 3,783 -9

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Dec-23 (29d 10/10/23); CSize 25; KOZ3 3879.00

KOZ3C 2700 2700 1176 0.00 - - - - - KOZ3P 2700 2700 0.5 0.00 - - - - -
KOZ3C 2750 2750 1126 0.00 - - - - - KOZ3P 2750 2750 0.5 0.00 - - - - -
KOZ3C 2800 2800 1076 0.00 - - - - - KOZ3P 2800 2800 0.5 0.00 - - - - -
KOZ3C 2850 2850 1026.5 0.00 - - - - - KOZ3P 2850 2850 0.5 0.00 - - - - -
KOZ3C 2900 2900 976.5 0.00 - - - - - KOZ3P 2900 2900 0.5 0.00 - - - - -
KOZ3C 2950 2950 927 0.00 - - - - - KOZ3P 2950 2950 0.5 0.00 - - - - -
KOZ3C 3000 3000 877.5 0.00 - - - - - KOZ3P 3000 3000 0.5 0.00 - - - - -
KOZ3C 3050 3050 828 0.00 - - - - - KOZ3P 3050 3050 1 0.00 - - - - -
KOZ3C 3100 3100 7785 0.00 - - - - - KOZ3P 3100 3100 2 0.00 - - - - -
KOZ3C 3150 3150 730 0.00 - - - - - KOZ3P 3150 3150 25 0.00 - - - - -
KOZ3C 3200 3200 681.5 0.00 - - - - - KOZ3P 3200 3200 4 0.00 - - - - -
KOZ3C 3250 3250 633.5 0.00 - - - - - KOZ3P 3250 3250 6 0.00 - - - - -
KOZ3C 3300 3300 586.5 0.00 - - - - - KOZ3P 3300 3300 9 0.00 - - - 300 -
KOZ3C 3350 3350 540 0.00 - - - - - KOZ3P 3350 3350 125 0.00 - - - - -
KOZ3C 3400 3400 495 0.00 - - - - - KOZ3P 3400 3400 17 0.00 - - - 200 -
KOZ3C 3450 3450 451 0.00 - - - - - KOZ3P 3450 3450 23.5 0.00 - - - - -
KOZ3C 3500 3500 409 0.00 - - - - - KOZ3P 3500 3500 31 0.00 - - - - -
KOZ3C 3550 3550 368.5 0.00 - - - - - KOZ3P 3550 3550 40 0.00 - - - - -
KOZ3C 3600 3600 330 0.00 - - - - - KOZ3P 3600 3600 51.5 0.00 - - - - -
KOZ3C 3650 3650 293.5 0.00 - - - - - KOZ3P 3650 3650 65 0.00 - - - - -
KOZ3C 3700 3700 259.5 0.00 - - - - - KOZ3P 3700 3700 81 0.00 - - - 150 -
KOZ3C 3750 3750 2275 0.00 - - - - - KOZ3P 3750 3750 99 0.00 - - - 50 -
KOZ3C 3800 3800 198.5 0.00 - - - 300.0 - KOZ3P 3800 3800 119.5 0.00 - - - 200 -
KOZ3C 3850 3850 172 0.00 - - - 75.0 - KOZ3P 3850 3850 143 0.00 - - - - -
KOZ3C 3900 3900 148 0.00 - - - - - KOZ3P 3900 3900 168.5 0.00 - - - - -
KOZ3C 3950 3950 126 0.00 - - - - - KOZ3P 3950 3950 197 0.00 - - - - -
KOZ3C 4000 4000 107 0.00 - - - 200.0 - KOZ3P 4000 4000 227.5 0.00 - - - - -
KOZ3C 4050 4050 90 0.00 - - - - - KOZ3P 4050 4050 260.5 0.00 - - - - -
KOZ3C 4100 4100 75 0.00 - - - - - KOZ3P 4100 4100 295.5 0.00 - - - - -
KOZ3C 4150 4150 62.5 0.00 - - - - - KOZ3P 4150 4150 332.5 0.00 - - - - -
KOZ3C 4200 4200 51.5 0.00 - - - - - KOZ3P 4200 4200 371.5 0.00 - - - - -
KOZ3C 4250 4250 42 0.00 - - - - - KOZ3P 4250 4250 412 0.00 - - - - -
KOZ3C 4300 4300 34 0.00 - - - - - KOZ3P 4300 4300 454 0.00 - - - - -
KOZ3C 4350 4350 275 0.00 - - - - - KOZ3P 4350 4350 497 0.00 - - - - -
KOZ3C 4400 4400 22 0.00 - - - 100.0 - KOZ3P 4400 4400 541.5 0.00 - - - - -
KOZ3C 4450 4450 17.5 0.00 - - - - - KOZ3P 4450 4450 587 0.00 - - - - -
KOZ3C 4500 4500 14 0.00 - - - - - KOZ3P 4500 4500 633 0.00 - - - - -
KOZ3C 4550 4550 11 0.00 - - - - - KOZ3P 4550 4550 680 0.00 - - - - -
KOZ3C 4600 4600 8.5 0.00 - - - - - KOZ3P 4600 4600 727.5 0.00 - - - - -
KOZ3C 4650 4650 6.5 0.00 - - - - - KOZ3P 4650 4650 775.5 0.00 - - - - -
KOZ3C 4700 4700 5 0.00 - - - - - KOZ3P 4700 4700 824 0.00 - - - - -
KOZ3C 4750 4750 4 0.00 - - - - - KOZ3P 4750 4750 872.5 0.00 - - - - -
KOZ3C 4800 4800 3 0.00 - - - - - KOZ3P 4800 4800 921.5 0.00 - - - - -
KOZ3C 4850 4850 2 0.00 - - - - - KOZ3P 4850 4850 970.5 0.00 - - - - -
KOZ3C 4900 4900 1.5 0.00 - - - - - KOZ3P 4900 4900 1020 0.00 - - - - -
KOZ3C 4950 4950 1.5 0.00 - - - - - KOZ3P 4950 4950 1069.5 0.00 - - - - -
KOZ3C 5000 5000 1 0.00 - - - - - KOZ3P 5000 5000 1119 0.00 - - - - -
KOZ3C 5050 5050 0.5 0.00 - - - - - KOZ3P 5050 5050 1168.5 0.00 - - - - -
KOZ3C 5100 5100 0.5 0.00 - - - - - KOZ3P 5100 5100 1218.5 0.00 - - - - -
KOZ3C 5150 5150 0.5 0.00 - - - - - |KOZ3P 5150 5150 1268 0.00 - - - - -
Jan-24 (60d 11/10/23); CSize 25; KOF4 3918.00

KOF4C 2700 2700 1212 0.00 0.0 0 0 0 0|KOF4P 2700 2700 0.5 0.00 - - 0 - -
KOF4C 2750 2750 1162.5 0.00 - - - - - KOF4P 2750 2750 1 0.00 - - - - -
KOF4C 2800 2800 1113.5 0.00 - - - - - KOF4P 2800 2800 1 0.00 - - - - -
KOF4C 2850 2850 1064 0.00 - - - - - KOF4P 2850 2850 2 0.00 - - - - -
KOF4C 2900 2900 1015 0.00 - - - - - KOF4P 2900 2900 25 0.00 - - - - -
KOF4C 2950 2950 966.5 0.00 - - - - - KOF4P 2950 2950 3.5 0.00 - - - - -
KOF4C 3000 3000 918.5 0.00 - - - - - KOF4P 3000 3000 5 0.00 - - - 150 -
KOF4C 3050 3050 870.5 0.00 - - - - - KOF4P 3050 3050 7 0.00 - - - - -
KOF4C 3100 3100 823 0.00 - - - - - KOF4P 3100 3100 9.5 0.00 - - - - -
KOF4C 3150 3150 776.5 0.00 - - - - - KOF4P 3150 3150 125 0.00 - - - - -
KOF4C 3200 3200 730.5 0.00 - - - - - KOF4P 3200 3200 16 0.00 - - - - -
KOF4C 3250 3250 685.5 0.00 - - - - - KOF4P 3250 3250 21 0.00 - - - - -
KOF4C 3300 3300 641 0.00 - - - - - KOF4P 3300 3300 26.5 0.00 - - - 75 -
KOF4C 3350 3350 598 0.00 - - - - - KOF4P 3350 3350 33 0.00 - - - - -
KOF4C 3400 3400 556.5 0.00 - - - - - KOF4P 3400 3400 41 0.00 - - - - -
KOF4C 3450 3450 516 0.00 - - - - - KOF4P 3450 3450 50.5 0.00 - - - - -
KOF4C 3500 3500 477 0.00 - - - - - KOF4P 3500 3500 61 0.00 - - - - -
KOF4C 3550 3550 439.5 0.00 - - - - - KOF4P 3550 3550 73.5 0.00 - - - - -
KOF4C 3600 3600 403.5 0.00 - - - - - KOF4P 3600 3600 87.5 0.00 - - - - -
KOF4C 3650 3650 369.5 0.00 - - - - - KOF4P 3650 3650 103 0.00 - - - - -
KOF4C 3700 3700 337 0.00 - - - - - KOF4P 3700 3700 120.5 0.00 - - - - -
KOF4C 3750 3750 306.5 0.00 - - - - - KOF4P 3750 3750 139.5 0.00 - - - - -
KOF4C 3800 3800 278 0.00 - - - - - KOF4P 3800 3800 160.5 0.00 - - - - -
KOF4C 3850 3850 251 0.00 - - - - - KOF4P 3850 3850 183.5 0.00 - - - - -
KOF4C 3900 3900 226 0.00 - - - - - KOF4P 3900 3900 208 0.00 - - - - -
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KOF4C 3950 3950 2025 0.00
KOF4C 4000 4000 181 0.00
KOF4C 4050 4050 161.5 0.00
KOF4C 4100 4100 143.5 0.00
KOF4C 4150 4150 127 0.00
KOF4C 4200 4200 112 0.00
KOF4C 4250 4250 98.5 0.00
KOF4C 4300 4300 86.5 0.00
KOF4C 4350 4350 75.5 0.00
KOF4C 4400 4400 66 0.00
KOF4C 4450 4450 57 0.00
KOF4C 4500 4500 49.5 0.00
KOF4C 4550 4550 43 0.00
KOF4C 4600 4600 37 0.00
KOF4C 4650 4650 31.5 0.00
KOF4C 4700 4700 27 0.00
KOF4C 4750 4750 23 0.00
KOF4C 4800 4800 19.5 0.00
KOF4C 4850 4850 16.5 0.00
KOF4C 4900 4900 14 0.00
KOF4C 4950 4950 12 0.00
KOF4C 5000 5000 10 0.00
KOF4C 5050 5050 8.5 0.00
KOF4C 5100 5100 7 0.00
KOF4C 5150 5150 6 0.00
Feb-24 (88d 12/8/23); CSize 25; KOG4 3947.00
KOG4C 2750 2750 1190.5 0.00
KOG4C 2800 2800 1142 0.00
KOG4C 2850 2850 1094 0.00
KOG4C 2900 2900 1046 0.00
KOG4C 2950 2950 998.5 0.00
KOG4C 3000 3000 9515 0.00
KOG4C 3050 3050 905 0.00
KOG4C 3100 3100 859.5 0.00
KOG4C 3150 3150 814.5 0.00
KOG4C 3200 3200 7705 0.00
KOG4C 3250 3250 727 0.00
KOG4C 3300 3300 685 0.00
KOG4C 3350 3350 644 0.00
KOG4C 3400 3400 604 0.00
KOGA4C 3450 3450 565.5 0.00
KOG4C 3500 3500 5285 0.00
KOG4C 3550 3550 4925 0.00
KOG4C 3600 3600 458 0.00
KOG4C 3650 3650 425 0.00
KOG4C 3700 3700 3935 0.00
KOG4C 3750 3750 363.5 0.00
KOG4C 3800 3800 335 0.00
KOG4C 3850 3850 308 0.00
KOG4C 3900 3900 283 0.00
KOG4C 3950 3950 259 0.00
KOG4C 4000 4000 236.5 0.00
KOG4C 4050 4050 216 0.00
KOG4C 4100 4100 196.5 0.00
KOG4C 4150 4150 178.5 0.00
KOG4C 4200 4200 161.5 0.00
KOG4C 4250 4250 146 0.00
KOG4C 4300 4300 132 0.00
KOG4C 4350 4350 119 0.00
KOGA4C 4400 4400 107 0.00
KOGA4C 4450 4450 96 0.00
KOG4C 4500 4500 86 0.00
KOG4C 4550 4550 76.5 0.00
KOG4C 4600 4600 68.5 0.00
KOGA4C 4650 4650 61 0.00
KOG4C 4700 4700 54 0.00
KOGA4C 4750 4750 48 0.00
KOG4C 4800 4800 425 0.00
KOGA4C 4850 4850 38 0.00
KOG4C 4900 4900 33.5 0.00
KOG4C 4950 4950 29.5 0.00
KOG4C 5000 5000 26 0.00
KOG4C 5050 5050 23 0.00
KOG4C 5100 5100 20 0.00
KOG4C 5150 5150 17.5 0.00
KOG4C 5200 5200 15.5 0.00
Mar-24 (121d 1/10/24); CSize 25; KOH4 3960.00
KOH4C 2750 2750 1204 0.00
KOH4C 2800 2800 1156.5 0.00
KOH4C 2850 2850 1109.5 0.00
KOH4C 2900 2900 1063 0.00
KOH4C 2950 2950 1017 0.00
KOH4C 3000 3000 9715 0.00
KOH4C 3050 3050 927 0.00
KOH4C 3100 3100 883 0.00
KOH4C 3150 3150 839.5 0.00
KOH4C 3200 3200 7975 0.00
KOH4C 3250 3250 756 0.00
KOH4C 3300 3300 716 0.00
KOH4C 3350 3350 677 0.00
KOH4C 3400 3400 639 0.00
KOH4C 3450 3450 602 0.00
KOH4C 3500 3500 566.5 0.00
KOH4C 3550 3550 532 0.00
KOH4C 3600 3600 499 0.00
KOH4C 3650 3650 467 0.00
KOH4C 3700 3700 436.5 0.00
KOH4C 3750 3750 407.5 0.00
KOH4C 3800 3800 380 0.00
KOH4C 3850 3850 3535 0.00
KOH4C 3900 3900 3285 0.00
KOH4C 3950 3950 304.5 0.00
KOH4C 4000 4000 282.5 0.00
KOH4C 4050 4050 261 0.00
KOH4C 4100 4100 241 0.00
KOH4C 4150 4150 2225 0.00
KOH4C 4200 4200 205 0.00
KOH4C 4250 4250 188.5 0.00
KOH4C 4300 4300 173 0.00
KOH4C 4350 4350 158.5 0.00
KOH4C 4400 4400 1455 0.00
KOH4C 4450 4450 133 0.00
KOH4C 4500 4500 121.5 0.00
KOH4C 4550 4550 1M1 0.00
KOH4C 4600 4600 101 0.00
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KOH4C 4650 4650 92 0.00 - - KOH4P 4650 4650 7745 0.00 - - - -
KOH4C 4700 4700 835 0.00 - - KOH4P 4700 4700 815.5 0.00 - - - -
KOH4C 4750 4750 76 0.00 - - KOH4P 4750 4750 857.5 0.00 - - - -
KOH4C 4800 4800 69 0.00 - - KOH4P 4800 4800 900 0.00 - - - -
KOH4C 4850 4850 62,5 0.00 - - KOH4P 4850 4850 943 0.00 - - - -
KOH4C 4900 4900  56.5 0.00 - - KOH4P 4900 4900 986.5 0.00 - - - -
KOH4C 4950 4950 51 0.00 - - KOH4P 4950 4950 1030.5 0.00 - - - -
KOH4C 5000 5000 46 0.00 - - KOH4P 5000 5000 1075 0.00 - - - -
KOH4C 5050 5050 415 0.00 - - KOH4P 5050 5050 1120 0.00 - - - -
KOH4C 5100 5100  37.5 0.00 - - KOH4P 5100 5100 1165.5 0.00 - - - -
KOH4C 5150 5150 34 0.00 - - KOH4P 5150 5150 1211 0.00 - - - -
KOH4C 5200 5200 305 0.00 - - KOH4P 5200 5200 1257 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 33.45 33.34 0.33 Current 30.82 31.8 34.72 32.24 31
NOov 23  |pur 33.45 33.34 0.33 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 33.45 33.34 0.33 1 month ago 35.92 32.13 29.58 32.86 35
CALL 34.55 34.51 0.12 3 months ago 34.96 38.56 42.84 39.78 44
DEC23 |putT 34.48 34.51 -0.09 6 months ago 55.25 42.44 55 42.88 38
MEAN 34.52 34.51 0.01
CALL 33.69 33.68 0.03
JAN 24 |putr 33.69 33.65 0.12
MEAN 33.69 33.67 0.07
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