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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 3,628 -102 3,730 3,730 3,630 37 1,300 SEP 23 63.15 0.00 63.82 63.82 62.90 167 279
OCT 23 3,650 -102 3,772 3,777 3,636 4,465 15,294 OCT 23 61.34 -0.12 61.45 61.94 60.84 19,462 57,366
NOV 23 3,713 -117 3,846 3,860 3,703 31,449 43,335 DEC 23 60.50 0.00 60.46 61.00 60.00 66,478 200,187
DEC 23 3,769 -110 3,895 3,910 3,760 13,926 32,468 JAN 24 60.19 0.02 60.15 60.66 59.68 18,234 72,822
JAN 24 3,823 -95 3,935 3,949 3,811 8,251 28,582 MAR 24 59.98 0.06 59.88 60.39 59.41 12,841 47,126
FEB 24 3,857 -90 3,957 3,973 3,850 5,338 15,101 MAY 24 59.80 0.07 59.70 60.12 59.21 5,834 34,435
MAR 24 3,880 -80 3,972 3,991 3,871 4,982 18,956 JUL 24 59.47 0.09 59.58 59.67 58.85 3,582 29,875
APR 24 3,882 -73 3,969 3,984 3,873 2,654 10,239 AUG 24 58.82 0.14 58.43 58.95 58.25 650 5,210
MAY 24 3,867 -61 3,948 3,965 3,854 4,213 19,711 SEP 24 58.07 0.17 57.78 58.19 57.78 589 3,904
JUN 24 3,837 -60 3,914 3,936 3,830 1,002 7,165 OCT 24 57.25 0.26 57.15 57.45 57.15 647 2,302
JUL 24 3,807 -57 3,861 3,861 3,792 988 7,734 DEC 24 56.80 0.28 56.40 56.98 56.27 1,239 11,117
AUG 24 3,786 -57 3,873 3,873 3,780 330 871 JAN 25 56.64 0.29 - - - 1 362
SEP 24 3,771 -53 3,805 3,805 3,753 334 2,780 MAR 25 56.35 0.30 - - - - 574
NOV 24 3,745 -38 3,785 3,785 3,716 108 2,152 MAY 25 56.10 0.32 - - - - 67
JAN 25 3,745 -38 3,760 3,760 3,760 4 7 JUL 25 55.99 0.33 - - - - 275
MAR 25 3,745 -38

MAY 25 3,745 -38 Source : Bloomberg

JUL 25 3,745 -38

SEP 25 3,745 -38

NOV 25 3,745 -38

JAN 26 3,745 -38

MAR 26 3,745 -38

MAY 26 3,745 -38

JUL 26 3,745 -38

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Dec-23 (28d 10/10/23); CSize 25; KOZ3 3813.00

KOZ3C 2600 2600 1166 0.00 - - - - - KOZ3P 2600 2600 0.5 0.00 - - - - -
KOZ3C 2650 2650 1116.5 0.00 - - - - - KOZ3P 2650 2650 0.5 0.00 - - - - -
KOZ3C 2700 2700 1066.5 0.00 - - - - - KOZ3P 2700 2700 0.5 0.00 - - - - -
KOZ3C 2750 2750 1016.5 0.00 - - - - - KOZ3P 2750 2750 0.5 0.00 - - - - -
KOZ3C 2800 2800 967 0.00 - - - - - KOZ3P 2800 2800 0.5 0.00 - - - - -
KOZ3C 2850 2850 917 0.00 - - - - - KOZ3P 2850 2850 0.5 0.00 - - - - -
KOZ3C 2900 2900 867.5 0.00 - - - - - KOZ3P 2900 2900 0.5 0.00 - - - - -
KOZ3C 2950 2950 817.5 0.00 - - - - - KOZ3P 2950 2950 0.5 0.00 - - - - -
KOZ3C 3000 3000 768.5 0.00 - - - - - KOZ3P 3000 3000 1 0.00 - - - - -
KOZ3C 3050 3050 719 0.00 - - - - - KOZ3P 3050 3050 2 0.00 - - - - -
KOZ3C 3100 3100 670.5 0.00 - - - - - KOZ3P 3100 3100 3 0.00 - - - - -
KOZ3C 3150 3150 622 0.00 - - - - - KOZ3P 3150 3150 45 0.00 - - - - -
KOZ3C 3200 3200 5745 0.00 - - - - - KOZ3P 3200 3200 6.5 0.00 - - - - -
KOZ3C 3250 3250 527.5 0.00 - - - - - KOZ3P 3250 3250 10 0.00 - - - - -
KOZ3C 3300 3300 482 0.00 - - - - - KOZ3P 3300 3300 14 0.00 - - - 300 -
KOZ3C 3350 3350 4375 0.00 - - - - - KOZ3P 3350 3350 19.5 0.00 - - - - -
KOZ3C 3400 3400 3945 0.00 - - - - - KOZ3P 3400 3400 26.5 0.00 - - - 200 -
KOZ3C 3450 3450 353.5 0.00 - - - - - KOZ3P 3450 3450 35.5 0.00 - - - - -
KOZ3C 3500 3500 3145 0.00 - - - - - KOZ3P 3500 3500 46.5 0.00 - - - - -
KOZ3C 3550 3550 278 0.00 - - - - - KOZ3P 3550 3550 59.5 0.00 - - - - -
KOZ3C 3600 3600 2435 0.00 - - - - - KOZ3P 3600 3600 75 0.00 - - - - -
KOZ3C 3650 3650 212 0.00 - - - - - KOZ3P 3650 3650 93 0.00 - - - - -
KOZ3C 3700 3700 183 0.00 - - - - - KOZ3P 3700 3700 114 0.00 - - - 150 -
KOZ3C 3750 3750 156.5 0.00 - - - - - KOZ3P 3750 3750 137.5 0.00 - - - 50 -
KOZ3C 3800 3800 133 0.00 - - - 300.0 - KOZ3P 3800 3800 164 0.00 - - - 200 -
KOZ3C 3850 3850 112 0.00 - - - 75.0 - KOZ3P 3850 3850 192.5 0.00 - - - - -
KOZ3C 3900 3900 93.5 0.00 - - - - - KOZ3P 3900 3900 224 0.00 - - - - -
KOZ3C 3950 3950 77.5 0.00 - - - - - KOZ3P 3950 3950 258 0.00 - - - - -
KOZ3C 4000 4000 63.5 0.00 - - - 200.0 - KOZ3P 4000 4000 294 0.00 - - - - -
KOZ3C 4050 4050 51.5 0.00 - - - - - KOZ3P 4050 4050 332 0.00 - - - - -
KOZ3C 4100 4100 42 0.00 - - - - - KOZ3P 4100 4100 372 0.00 - - - - -
KOZ3C 4150 4150 33.5 0.00 - - - - - KOZ3P 4150 4150 4135 0.00 - - - - -
KOZ3C 4200 4200 26.5 0.00 - - - - - KOZ3P 4200 4200 456.5 0.00 - - - - -
KOZ3C 4250 4250 21 0.00 - - - - - KOZ3P 4250 4250 501 0.00 - - - - -
KOZ3C 4300 4300 16.5 0.00 - - - - - KOZ3P 4300 4300 546 0.00 - - - - -
KOZ3C 4350 4350 12.5 0.00 - - - - - KOZ3P 4350 4350 592.5 0.00 - - - - -
KOZ3C 4400 4400 10 0.00 - - - 100.0 - KOZ3P 4400 4400 639.5 0.00 - - - - -
KOZ3C 4450 4450 7.5 0.00 - - - - - KOZ3P 4450 4450 687 0.00 - - - - -
KOZ3C 4500 4500 5.5 0.00 - - - - - KOZ3P 4500 4500 735 0.00 - - - - -
KOZ3C 4550 4550 4.5 0.00 - - - - - KOZ3P 4550 4550 783.5 0.00 - - - - -
KOZ3C 4600 4600 3 0.00 - - - - - KOZ3P 4600 4600 832 0.00 - - - - -
KOZ3C 4650 4650 25 0.00 - - - - - KOZ3P 4650 4650 881 0.00 - - - - -
KOZ3C 4700 4700 2 0.00 - - - - - KOZ3P 4700 4700 930.5 0.00 - - - - -
KOZ3C 4750 4750 1.5 0.00 - - - - - KOZ3P 4750 4750 980 0.00 - - - - -
KOZ3C 4800 4800 1 0.00 - - - - - KOZ3P 4800 4800 1029.5 0.00 - - - - -
KOZ3C 4850 4850 0.5 0.00 - - - - - KOZ3P 4850 4850 1079 0.00 - - - - -
KOZ3C 4900 4900 0.5 0.00 - - - - - KOZ3P 4900 4900 1129 0.00 - - - - -
KOZ3C 4950 4950 0.5 0.00 - - - - - KOZ3P 4950 4950 1178.5 0.00 - - - - -
KOZ3C 5000 5000 0.5 0.00 - - - - - KOZ3P 5000 5000 1228.5 0.00 - - - - -
KOZ3C 5050 5050 0.5 0.00 - - - - - |KOZ3P 5050 5050 1278 0.00 - - - - -
Jan-24 (59d 11/10/23); CSize 25; KOF4 3868.00

KOF4C 2650 2650 1167.5 0.00 0.0 0 0 0 0|KOF4P 2650 2650 0.5 0.00 - - 0 - -
KOF4C 2700 2700 1118 0.00 - - - - - KOF4P 2700 2700 1 0.00 - - - - -
KOF4C 2750 2750 1069 0.00 - - - - - KOF4P 2750 2750 1.5 0.00 - - - - -
KOF4C 2800 2800 1020 0.00 - - - - - KOF4P 2800 2800 2 0.00 - - - - -
KOF4C 2850 2850 971 0.00 - - - - - KOF4P 2850 2850 3 0.00 - - - - -
KOF4C 2900 2900 9225 0.00 - - - - - KOF4P 2900 2900 4 0.00 - - - - -
KOF4C 2950 2950 874 0.00 - - - - - KOF4P 2950 2950 5.5 0.00 - - - - -
KOF4C 3000 3000 826.5 0.00 - - - - - KOF4P 3000 3000 7.5 0.00 - - - 150 -
KOF4C 3050 3050 779.5 0.00 - - - - - KOF4P 3050 3050 10.5 0.00 - - - - -
KOF4C 3100 3100 733 0.00 - - - - - KOF4P 3100 3100 14 0.00 - - - - -
KOF4C 3150 3150 687.5 0.00 - - - - - KOF4P 3150 3150 18 0.00 - - - - -
KOF4C 3200 3200 643 0.00 - - - - - KOF4P 3200 3200 23 0.00 - - - - -
KOF4C 3250 3250 599.5 0.00 - - - - - KOF4P 3250 3250 29.5 0.00 - - - - -
KOF4C 3300 3300 557 0.00 - - - - - KOF4P 3300 3300 36.5 0.00 - - - 75 -
KOF4C 3350 3350 516 0.00 - - - - - KOF4P 3350 3350 45.5 0.00 - - - - -
KOF4C 3400 3400 476.5 0.00 - - - - - KOF4P 3400 3400 55.5 0.00 - - - - -
KOF4C 3450 3450 438.5 0.00 - - - - - KOF4P 3450 3450 67.5 0.00 - - - - -
KOF4C 3500 3500 402 0.00 - - - - - KOF4P 3500 3500 80.5 0.00 - - - - -
KOF4C 3550 3550 367.5 0.00 - - - - - KOF4P 3550 3550 96 0.00 - - - - -
KOF4C 3600 3600 3345 0.00 - - - - - KOF4P 3600 3600 112.5 0.00 - - - - -
KOF4C 3650 3650 303.5 0.00 - - - - - KOF4P 3650 3650 131.5 0.00 - - - - -
KOF4C 3700 3700 2745 0.00 - - - - - KOF4P 3700 3700 152 0.00 - - - - -
KOF4C 3750 3750 2475 0.00 - - - - - KOF4P 3750 3750 174.5 0.00 - - - - -
KOF4C 3800 3800 222 0.00 - - - - - KOF4P 3800 3800 199 0.00 - - - - -
KOF4C 3850 3850 198.5 0.00 - - - - - KOF4P 3850 3850 225.5 0.00 - - - - -
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253.5
283.5
315.5
348.5
383.5
420
457.5
496.5
537
578
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663.5
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75

KOF4C 3900 3900 177 0.00
KOF4C 3950 3950 157 0.00
KOF4C 4000 4000 139 0.00
KOF4C 4050 4050 122.5 0.00
KOF4C 4100 4100 108 0.00
KOF4C 4150 4150 94.5 0.00
KOF4C 4200 4200 82.5 0.00
KOF4C 4250 4250 72 0.00
KOF4C 4300 4300 62 0.00
KOF4C 4350 4350 54 0.00
KOF4C 4400 4400 46.5 0.00
KOF4C 4450 4450 40 0.00
KOF4C 4500 4500 34 0.00
KOF4C 4550 4550 29 0.00
KOF4C 4600 4600 25 0.00
KOF4C 4650 4650 21 0.00
KOF4C 4700 4700 18 0.00
KOF4C 4750 4750 15 0.00
KOF4C 4800 4800 12.5 0.00
KOF4C 4850 4850 10.5 0.00
KOF4C 4900 4900 9 0.00
KOF4C 4950 4950 7.5 0.00
KOF4C 5000 5000 6 0.00
KOF4C 5050 5050 5 0.00
KOF4C 5100 5100 4.5 0.00
Feb-24 (87d 12/8/23); CSize 25; KOG4 3897.00
KOG4C 2700 2700 1151.5 0.00
KOG4C 2750 2750 1103 0.00
KOG4C 2800 2800 1054.5 0.00
KOG4C 2850 2850 1007 0.00
KOG4C 2900 2900 959.5 0.00
KOG4C 2950 2950 9125 0.00
KOG4C 3000 3000 866.5 0.00
KOG4C 3050 3050 821 0.00
KOG4C 3100 3100 776.5 0.00
KOG4C 3150 3150 7325 0.00
KOG4C 3200 3200 690 0.00
KOG4C 3250 3250 648 0.00
KOG4C 3300 3300 607.5 0.00
KOG4C 3350 3350 568.5 0.00
KOG4C 3400 3400 5305 0.00
KOGA4C 3450 3450 494 0.00
KOG4C 3500 3500 459 0.00
KOG4C 3550 3550 4255 0.00
KOG4C 3600 3600 393 0.00
KOG4C 3650 3650 362.5 0.00
KOG4C 3700 3700 334 0.00
KOG4C 3750 3750 306.5 0.00
KOG4C 3800 3800 281 0.00
KOG4C 3850 3850 256.5 0.00
KOG4C 3900 3900 234 0.00
KOG4C 3950 3950 213 0.00
KOG4C 4000 4000 193.5 0.00
KOG4C 4050 4050 175 0.00
KOG4C 4100 4100 158 0.00
KOG4C 4150 4150 1425 0.00
KOG4C 4200 4200 128.5 0.00
KOG4C 4250 4250 115.5 0.00
KOG4C 4300 4300 103.5 0.00
KOG4C 4350 4350 92.5 0.00
KOGA4C 4400 4400 82.5 0.00
KOGA4C 4450 4450 73.5 0.00
KOG4C 4500 4500 65.5 0.00
KOGA4C 4550 4550 58 0.00
KOG4C 4600 4600 51.5 0.00
KOGA4C 4650 4650 45.5 0.00
KOG4C 4700 4700 40 0.00
KOGA4C 4750 4750 35.5 0.00
KOG4C 4800 4800 31 0.00
KOG4C 4850 4850 27.5 0.00
KOG4C 4900 4900 24 0.00
KOG4C 4950 4950 21 0.00
KOG4C 5000 5000 18.5 0.00
KOG4C 5050 5050 16 0.00
KOG4C 5100 5100 14 0.00
KOGA4C 5150 5150 12 0.00
Mar-24 (120d 1/10/24); CSize 25; KOH4 3916.00
KOH4C 2700 2700 1175 0.00
KOH4C 2750 2750 1127.5 0.00
KOH4C 2800 2800 1080.5 0.00
KOH4C 2850 2850 1034 0.00
KOH4C 2900 2900 988 0.00
KOH4C 2950 2950 943 0.00
KOH4C 3000 3000 8985 0.00
KOH4C 3050 3050 854.5 0.00
KOH4C 3100 3100 8115 0.00
KOH4C 3150 3150 770 0.00
KOH4C 3200 3200 729 0.00
KOH4C 3250 3250 689 0.00
KOH4C 3300 3300 650.5 0.00
KOH4C 3350 3350 6125 0.00
KOH4C 3400 3400 576.5 0.00
KOH4C 3450 3450 5415 0.00
KOH4C 3500 3500 507.5 0.00
KOH4C 3550 3550 475 0.00
KOH4C 3600 3600 444 0.00
KOH4C 3650 3650 414 0.00
KOH4C 3700 3700 386 0.00
KOH4C 3750 3750 359 0.00
KOH4C 3800 3800 333 0.00
KOH4C 3850 3850 309 0.00
KOH4C 3900 3900 286 0.00
KOH4C 3950 3950 264.5 0.00
KOH4C 4000 4000 244 0.00
KOH4C 4050 4050 2245 0.00
KOH4C 4100 4100 207 0.00
KOH4C 4150 4150 190 0.00
KOH4C 4200 4200 1745 0.00
KOH4C 4250 4250 159.5 0.00
KOH4C 4300 4300 146 0.00
KOH4C 4350 4350 133.5 0.00
KOH4C 4400 4400 122 0.00
KOH4C 4450 4450 1M1 0.00
KOH4C 4500 4500 101 0.00
KOH4C 4550 4550 92 0.00
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14.5
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27.5
33.5
40
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56
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88
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116
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207.5
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0.00
0.00
0.00
0.00
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0.00
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0.00
0.00
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0.00
0.00
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0.00
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KOH4C 4600 4600  83.5 0.00 - - KOH4P 4600 4600 796 0.00 - - - -
KOH4C 4650 4650 755 0.00 - - KOH4P 4650 4650 837.5 0.00 - - - -
KOH4C 4700 4700 685 0.00 - - KOH4P 4700 4700 880 0.00 - - - -
KOH4C 4750 4750 62 0.00 - - KOH4P 4750 4750 923 0.00 - - - -
KOH4C 4800 4800 56 0.00 - - KOH4P 4800 4800 966.5 0.00 - - - -
KOH4C 4850 4850  50.5 0.00 - - KOH4P 4850 4850 1010.5 0.00 - - - -
KOH4C 4900 4900 455 0.00 - - KOH4P 4900 4900 1055 0.00 - - - -
KOH4C 4950 4950 41 0.00 - - KOH4P 4950 4950 1100 0.00 - - - -
KOH4C 5000 5000 37 0.00 - - KOH4P 5000 5000 1145 0.00 - - - -
KOH4C 5050 5050 33 0.00 - - KOH4P 5050 5050 1191 0.00 - - - -
KOH4C 5100 5100 30 0.00 - - KOH4P 5100 5100 1237 0.00 - - - -
KOH4C 5150 5150 27 0.00 - - KOH4P 5150 5150 1283.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 33.84 33.45 1.17 Current 30.82 31.8 34.72 32.24 31
NOov 23  |pur 33.83 33.45 1.14 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 33.84 33.45 1.15 1 month ago 35.92 32.13 29.58 32.86 35
CALL 34.85 34.55 0.87 3 months ago 34.96 38.56 42.84 39.78 44
DEC23 |putT 34.85 34.48 1.07 6 months ago 55.25 42.44 55 42.88 38
MEAN 34.85 34.52 0.97
CALL 34.33 33.69 1.90
JAN 24 |putr 34.33 33.69 1.90
MEAN 34.33 33.69 1.90
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