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FCPO Futures - OPTION

Daily Preview
June 11, 2024

Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,931 -22 3,953 3,980 3,922 97 2,815 JUL 24 43.66 0.03 43.60 43.73 43.51 85,856 186,783
JUL 24 3,920 -55 3,938 3,961 3912 2354 24,454 AUG 24 43.90 0.03 43.82 43.95 43.74 26,567 76,012
AUG 24 3,919 -56 3,929 3,960 3,916 17,091 55,671 SEP 24 43.94 -0.02 43.91 44.00 43.80 16,754 45,819
SEP 24 3,921 -53 3,930 3,958 3,918 5,016 41,968 OCT 24 43.90 -0.09 43.94 43.97 43.77 8,252 30,311
OCT 24 3,925 -47 3,936 3,956 3,919 3,024 18,739 DEC 24 44.09 -0.14 4417 4415 43.95 48,897 162,391
NOV 24 3,935 -42 3,942 3,962 3,927 1,657 17,399 JAN 25 44.26 -0.17 44.35 44.31 44.14 8,841 28,779
DEC 24 3,953 -39 3,954 3,975 3,942 815 14,020 MAR 25 44 .47 -0.19 44.54 44.50 44.38 4,681 24,231
JAN 25 3,979 -33 3,988 4,000 3,967 769 12,412 MAY 25 44.67 -0.23 44.82 44.68 44.68 1,995 8,963
FEB 25 4,005 -28 4,000 4,025 3,990 387 6,074 JUL 25 44.83 -0.27 45.01 45.27 44.57 694 4,233
MAR 25 4,016 -26 4,003 4,037 4,000 294 12,646 AUG 25 44.66 -0.30 4474 44.74 44.50 91 1,363
APR 25 4,014 -26 4,000 4,035 4,000 202 3,602 SEP 25 44.41 -0.30 44.50 44.50 44.25 173 850
MAY 25 4,001 -26 4,000 4,015 3,992 76 3,789 OCT 25 44.07 -0.32 44.15 - - 44 1,000
JUL 25 3,971 -26 3,969 3,969 3,966 8 1,811 DEC 25 44.02 -0.31 4422 - - 30 4,091
SEP 25 3,949 -26 375 JAN 26 44.03 -0.31 - - - - 11
NOV 25 3,937 -26 143 MAR 26 44.05 -0.31 - - - - 12
JAN 26 3,937 -26

MAR 26 3,937 -26 Source : Bloomberg

MAY 26 3,937 -26

JUL 26 3,937 -26

SEP 26 3,937 -26

NOV 26 3,937 -26

JAN 27 3,937 -26

MAR 27 3,937 -26

MAY 27 3,937 -26

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-24 (29d 7/10/24); CSize 25; KOU4 3926.00

KOU4C 2750 2750 1168 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1118 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1068 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1018.5 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 968.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 9185 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 868.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 819 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 769 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 719 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 669.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 620 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 570.5 0.00 - - - - - KOU4P 3350 3350 1 0.00 - - - - -
KOU4C 3400 3400 5215 0.00 - - - - - KOU4P 3400 3400 1.5 0.00 - - - - -
KOU4C 3450 3450 4725 0.00 - - - - - KOU4P 3450 3450 3 0.00 - - - - -
KOU4C 3500 3500 425 0.00 - - - - - KOU4P 3500 3500 5 0.00 - - - - -
KOU4C 3550 3550 378.5 0.00 - - - - - KOU4P 3550 3550 8.5 0.00 - - - - -
KOU4C 3600 3600 333 0.00 - - - - - KOU4P 3600 3600 13 0.00 - - - - -
KOU4C 3650 3650 290 0.00 - - - - - KOU4P 3650 3650 19.5 0.00 - - - - -
KOU4C 3700 3700 249 0.00 - - - - - KOU4P 3700 3700 285 0.00 - - - - -
KOU4C 3750 3750 211 0.00 - - - - - KOU4P 3750 3750 40.5 0.00 - - - - -
KOU4C 3800 3800 176 0.00 - - - - - KOU4P 3800 3800 55.5 0.00 - - - 100 -
KOU4C 3850 3850 145 0.00 - - - - - KOU4P 3850 3850 74 0.00 - - - - -
KOU4C 3900 3900 117 0.00 - - - - - KOU4P 3900 3900 96 0.00 - - - - -
KOU4C 3950 3950 93 0.00 - - - - - KOU4P 3950 3950 122 0.00 - - - - -
KOU4C 4000 4000 73 0.00 - - - - - KOU4P 4000 4000 151.5 0.00 - - - - -
KOU4C 4050 4050 56 0.00 - - - 100.0 - KOU4P 4050 4050 184.5 0.00 - - - - -
KOU4C 4100 4100 42 0.00 - - - 200.0 - KOU4P 4100 4100 220.5 0.00 - - - - -
KOU4C 4150 4150 315 0.00 - - - - - KOU4P 4150 4150 259.5 0.00 - - - - -
KOU4C 4200 4200 23 0.00 - - - 50.0 - KOU4P 4200 4200 301 0.00 - - - - -
KOU4C 4250 4250 16.5 0.00 - - - - - KOU4P 4250 4250 344.5 0.00 - - - - -
KOU4C 4300 4300 1.5 0.00 - - - - - KOU4P 4300 4300 389.5 0.00 - - - - -
KOU4C 4350 4350 8 0.00 - - - - - KOU4P 4350 4350 436 0.00 - - - - -
KOU4C 4400 4400 55 0.00 - - - - - KOU4P 4400 4400 483 0.00 - - - - -
KOU4C 4450 4450 35 0.00 - - - - - KOUA4P 4450 4450 531 0.00 - - - - -
KOU4C 4500 4500 25 0.00 - - - - - KOU4P 4500 4500 580 0.00 - - - - -
KOU4C 4550 4550 1.5 0.00 - - - - - KOU4P 4550 4550 629 0.00 - - - - -
KOU4C 4600 4600 1 0.00 - - - - - KOU4P 4600 4600 678 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 727.5 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 777.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 827 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 877 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 926.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 976.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1026.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1076 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1126 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1176 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1226 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1275.5 0.00 - - - - -
Oct-24 (59d 8/9/24); CSize 25; KOV4 3931.00

KOV4C 2700 2700 1218.5 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1169 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1119 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1069.5 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1019.5 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 970 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 920.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 871 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 8215 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 772 0.00 - - - - - KOV4P 3150 3150 1 0.00 - - - - -
KOV4C 3200 3200 723 0.00 - - - - - KOV4P 3200 3200 2 0.00 - - - - -
KOV4C 3250 3250 6745 0.00 - - - - - KOV4P 3250 3250 3 0.00 - - - - -
KOV4C 3300 3300 626.5 0.00 - - - - - KOV4P 3300 3300 45 0.00 - - - - -
KOV4C 3350 3350 579 0.00 - - - - - KOV4P 3350 3350 7 0.00 - - - - -
KOV4C 3400 3400 532 0.00 - - - - - KOV4P 3400 3400 10 0.00 - - - - -
KOVA4C 3450 3450 486.5 0.00 - - - - - KOV4P 3450 3450 14 0.00 - - - - -
KOV4C 3500 3500 4425 0.00 - - - - - KOV4P 3500 3500 19.5 0.00 - - - - -
KOV4C 3550 3550 399.5 0.00 - - - - - KOV4P 3550 3550 26.5 0.00 - - - - -
KOV4C 3600 3600 358.5 0.00 - - - - - KOV4P 3600 3600 35.5 0.00 - - - - -
KOV4C 3650 3650 319.5 0.00 - - - - - KOV4P 3650 3650 46 0.00 - - - - -
KOV4C 3700 3700 283 0.00 - - - - - KOV4P 3700 3700 59 0.00 - - - - -
KOV4C 3750 3750 2485 0.00 - - - - - KOV4P 3750 3750 745 0.00 - - - - -
KOV4C 3800 3800 216.5 0.00 - - - - - KOV4P 3800 3800 92 0.00 - - - - -
KOV4C 3850 3850 187 0.00 - - - - - KOV4P 3850 3850 112.5 0.00 - - - - -
KOV4C 3900 3900 160.5 0.00 - - - - - KOV4P 3900 3900 136 0.00 - - - - -
KOV4C 3950 3950 136.5 0.00 - - - - - KOV4P 3950 3950 161.5 0.00 - - - - -
KOV4C 4000 4000 1155 0.00 - - - - - KOV4P 4000 4000 190 0.00 - - - - -
KOV4C 4050 4050 96.5 0.00 - - - - - KOV4P 4050 4050 221 0.00 - - - - -
KOV4C 4100 4100 80 0.00 - - - - - KOV4P 4100 4100 254.5 0.00 - - - - -
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KOV4C 4150 4150 66 0.00
KOV4C 4200 4200 54 0.00
KOV4C 4250 4250 43.5 0.00
KOV4C 4300 4300 35 0.00
KOV4C 4350 4350 28 0.00
KOV4C 4400 4400 22 0.00
KOV4C 4450 4450 17.5 0.00
KOV4C 4500 4500 13.5 0.00
KOV4C 4550 4550 10.5 0.00
KOV4C 4600 4600 8 0.00
KOV4C 4650 4650 6 0.00
KOV4C 4700 4700 4.5 0.00
KOV4C 4750 4750 3.5 0.00
KOV4C 4800 4800 25 0.00
KOV4C 4850 4850 2 0.00
KOV4C 4900 4900 1.5 0.00
KOV4C 4950 4950 1 0.00
KOV4C 5000 5000 0.5 0.00
KOV4C 5050 5050 0.5 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (91d 9/10/24); CSize 25; KOX4 3942.00
KOX4C 2750 2750 1175.5 0.00
KOX4C 2800 2800 1126 0.00
KOX4C 2850 2850 1076.5 0.00
KOX4C 2900 2900 1027 0.00
KOX4C 2950 2950 978 0.00
KOX4C 3000 3000 929 0.00
KOX4C 3050 3050 880 0.00
KOX4C 3100 3100 8315 0.00
KOX4C 3150 3150 783 0.00
KOX4C 3200 3200 7355 0.00
KOX4C 3250 3250 688.5 0.00
KOX4C 3300 3300 642 0.00
KOX4C 3350 3350 596.5 0.00
KOX4C 3400 3400 552 0.00
KOX4C 3450 3450 509 0.00
KOX4C 3500 3500 467 0.00
KOX4C 3550 3550 427 0.00
KOX4C 3600 3600 388 0.00
KOX4C 3650 3650 351.5 0.00
KOX4C 3700 3700 316.5 0.00
KOX4C 3750 3750 284 0.00
KOX4C 3800 3800 253.5 0.00
KOX4C 3850 3850 225 0.00
KOX4C 3900 3900 199 0.00
KOX4C 3950 3950 1745 0.00
KOX4C 4000 4000 152.5 0.00
KOX4C 4050 4050 133 0.00
KOX4C 4100 4100 115 0.00
KOX4C 4150 4150 99 0.00
KOX4C 4200 4200 85 0.00
KOX4C 4250 4250 72.5 0.00
KOX4C 4300 4300 61.5 0.00
KOX4C 4350 4350 52 0.00
KOX4C 4400 4400 43.5 0.00
KOX4C 4450 4450 36.5 0.00
KOX4C 4500 4500 30.5 0.00
KOX4C 4550 4550 25 0.00
KOX4C 4600 4600 20.5 0.00
KOX4C 4650 4650 17 0.00
KOX4C 4700 4700 14 0.00
KOX4C 4750 4750 11.5 0.00
KOX4C 4800 4800 9 0.00
KOX4C 4850 4850 7.5 0.00
KOX4C 4900 4900 6 0.00
KOX4C 4950 4950 5 0.00
KOX4C 5000 5000 4 0.00
KOX4C 5050 5050 3 0.00
KOX4C 5100 5100 25 0.00
KOX4C 5150 5150 2 0.00
KOX4C 5200 5200 15 0.00
Dec-24 (121d 10/10/24); CSize 25; KOZ4 3955.00
KOZ4C 2700 2700 1240 0.00
KOZ4C 2750 2750 1190.5 0.00
KOZ4C 2800 2800 1141.5 0.00
KOZ4C 2850 2850 1092.5 0.00
KOZ4C 2900 2900 1043.5 0.00
KOZ4C 2950 2950 994.5 0.00
KOZ4C 3000 3000 946 0.00
KOZ4C 3050 3050 898 0.00
KOZ4C 3100 3100 850 0.00
KOZ4C 3150 3150 803 0.00
KOZ4C 3200 3200 756 0.00
KOZ4C 3250 3250 710 0.00
KOZ4C 3300 3300 665 0.00
KOZ4C 3350 3350 621 0.00
KOZ4C 3400 3400 578 0.00
KOZ4C 3450 3450 536.5 0.00
KOZ4C 3500 3500 496 0.00
KOZ4C 3550 3550 457 0.00
KOZ4C 3600 3600 419.5 0.00
KOZ4C 3650 3650 384 0.00
KOZ4C 3700 3700 350 0.00
KOZ4C 3750 3750 318 0.00
KOZ4C 3800 3800 288 0.00
KOZ4C 3850 3850 259.5 0.00
KOZ4C 3900 3900 233 0.00
KOZ4C 3950 3950 208.5 0.00
KOZ4C 4000 4000 186 0.00
KOZ4C 4050 4050 165.5 0.00
KOZ4C 4100 4100 146.5 0.00
KOZ4C 4150 4150 129 0.00
KOZ4C 4200 4200 1135 0.00
KOZ4C 4250 4250 99.5 0.00
KOZ4C 4300 4300 86.5 0.00
KOZ4C 4350 4350 75.5 0.00
KOZ4C 4400 4400 65 0.00
KOZ4C 4450 4450 56.5 0.00
KOZ4C 4500 4500 48.5 0.00
KOZ4C 4550 4550 41.5 0.00
KOZ4C 4600 4600 35.5 0.00
KOZ4C 4650 4650 30 0.00
KOZ4C 4700 4700 255 0.00
KOZ4C 4750 4750 22 0.00
KOZ4C 4800 4800 18.5 0.00
KOZ4C 4850 4850 15.5 0.00
KOZ4C 4900 4900 13 0.00
KOZ4C 4950 4950 1" 0.00
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KOZ4C 5000 5000 9 0.00 - - - KOZ4P 5000 5000 1045 0.00 - - - -
KOZ4C 5050 5050 7.5 0.00 - - - KOZ4P 5050 5050 1093 0.00 - - - -
KOZ4C 5100 5100 6.5 0.00 - - - KOZ4P 5100 5100 1141 0.00 - - - -
KOZ4C 5150 5150 5 0.00 - - - KOZ4P 5150 5150 11895 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 2347 23.51 017 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.51 23.48 0.13 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.49 23.50 -0.02 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.81 23.84 0.13 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.81 23.84 -0.13 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.81 23.84 0.13
CALL 2347 23.51 017
OCT24  |putr 23.51 23.48 0.13
MEAN 23.49 23.50 -0.02
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