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Daily Preview
June 12, 2024

Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,931 - 3,930 3,975 3,892 188 2,773 JUL 24 43.67 0.01 43.64 43.91 43.58 97,126 166,914
JUL 24 3,931 1" 3,935 3,960 3,885 6,921 22,482 AUG 24 43.91 0.01 43.87 4415 43.83 35,729 76,780
AUG 24 3,931 12 3,936 3,962 3,883 34,863 55,529 SEP 24 43.94 0.00 43.94 44.16 43.88 18,909 46,853
SEP 24 3,927 6 3,938 3,964 3,885 15451 43,176 OCT 24 43.84 -0.06 43.90 44.03 43.76 12,954 32,418
OCT 24 3,921 -4 3,942 3,963 3,888 5,844 18,827 DEC 24 43.99 -0.10 44.09 44.16 43.92 52,420 166,856
NOV 24 3,923 -12 3,952 3,973 3,900 3,160 17,062 JAN 25 4414 -0.12 44.14 44.30 44.08 7,519 30,164
DEC 24 3,940 -13 3,967 3,990 3,921 1,781 14,286 MAR 25 44.34 -0.13 44.38 44.49 44.29 3,420 25,067
JAN 25 3,966 -13 3,997 4,014 3,950 1,510 12,521 MAY 25 44.53 -0.14 44.68 44.61 44.48 1,137 8,895
FEB 25 3,992 -13 4,009 4,038 3,975 808 6,105 JUL 25 44.67 -0.16 44.81 44.67 44.67 913 4,540
MAR 25 3,995 -21 4,028 4,049 3,990 1,218 12,868 AUG 25 44.50 -0.16 44.53 44.50 44.50 18 1,364
APR 25 3,993 -21 4,002 4,011 3,998 624 3,707 SEP 25 44.24 -0.17 - #N/AN/A  #N/AN/A 4 850
MAY 25 3,989 -12 4,033 4,033 3,981 388 3,737 OCT 25 43.89 -0.18 - - - 6 1,002
JUL 25 3,959 -12 3,964 3,966 3,949 78 1,864 DEC 25 43.80 -0.22 43.71 - - 405 4,180
SEP 25 3,937 -12 3 372 JAN 26 43.81 -0.22 - - - - 11
NOV 25 3,925 -12 1 143 MAR 26 43.83 -0.22 - - - - 12
JAN 26 3,925 -12

MAR 26 3,925 -12 Source : Bloomberg

MAY 26 3,925 -12

JUL 26 3,925 -12

SEP 26 3,925 -12

NOV 26 3,925 -12

JAN 27 3,925 -12

MAR 27 3,925 -12

MAY 27 3,925 -12

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-24 (28d 7/10/24); CSize 25; KOU4 3925.00

KOU4C 2700 2700 1224 0.00 - - - - - KOU4P 2700 2700 0.5 0.00 - - - - -
KOU4C 2750 2750 1174 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1124 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1074.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1024.5 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 9745 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 9245 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 875 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 825 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 775 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 725 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 675.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 626 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 576.5 0.00 - - - - - KOU4P 3350 3350 1 0.00 - - - - -
KOU4C 3400 3400 527 0.00 - - - - - KOU4P 3400 3400 1.5 0.00 - - - - -
KOU4C 3450 3450 4785 0.00 - - - - - KOU4P 3450 3450 25 0.00 - - - - -
KOU4C 3500 3500 430.5 0.00 - - - - - KOU4P 3500 3500 45 0.00 - - - - -
KOU4C 3550 3550 383.5 0.00 - - - - - KOU4P 3550 3550 75 0.00 - - - - -
KOU4C 3600 3600 338 0.00 - - - - - KOU4P 3600 3600 12 0.00 - - - - -
KOU4C 3650 3650 294.5 0.00 - - - - - KOU4P 3650 3650 18 0.00 - - - - -
KOU4C 3700 3700 253 0.00 - - - - - KOU4P 3700 3700 27 0.00 - - - - -
KOU4C 3750 3750 2145 0.00 - - - - - KOU4P 3750 3750 38 0.00 - - - - -
KOU4C 3800 3800 179.5 0.00 - - - - - KOU4P 3800 3800 52.5 0.00 - - - 100 -
KOU4C 3850 3850 147.5 0.00 - - - - - KOU4P 3850 3850 70.5 0.00 - - - - -
KOU4C 3900 3900 1195 0.00 - - - - - KOU4P 3900 3900 925 0.00 - - - - -
KOU4C 3950 3950 95 0.00 - - - - - KOU4P 3950 3950 118 0.00 - - - - -
KOU4C 4000 4000 74 0.00 - - - - - KOU4P 4000 4000 147 0.00 - - - - -
KOU4C 4050 4050 57 0.00 - - - 100.0 - KOU4P 4050 4050 179.5 0.00 - - - - -
KOU4C 4100 4100 43 0.00 - - - 200.0 - KOU4P 4100 4100 215.5 0.00 - - - - -
KOU4C 4150 4150 32 0.00 - - - - - KOU4P 4150 4150 254 0.00 - - - - -
KOU4C 4200 4200 23 0.00 - - - 50.0 - KOU4P 4200 4200 295.5 0.00 - - - - -
KOU4C 4250 4250 16.5 0.00 - - - - - KOU4P 4250 4250 338.5 0.00 - - - - -
KOU4C 4300 4300 1.5 0.00 - - - - - KOU4P 4300 4300 383.5 0.00 - - - - -
KOU4C 4350 4350 8 0.00 - - - - - KOU4P 4350 4350 430 0.00 - - - - -
KOU4C 4400 4400 55 0.00 - - - - - KOU4P 4400 4400 477 0.00 - - - - -
KOU4C 4450 4450 35 0.00 - - - - - KOU4P 4450 4450 525 0.00 - - - - -
KOU4C 4500 4500 25 0.00 - - - - - KOU4P 4500 4500 574 0.00 - - - - -
KOU4C 4550 4550 1.5 0.00 - - - - - KOU4P 4550 4550 623 0.00 - - - - -
KOU4C 4600 4600 1 0.00 - - - - - KOU4P 4600 4600 672 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 722 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 771.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 821 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 871 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 920.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 970.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1020.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1070.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1120 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1170 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1220 0.00 - - - - -
Oct-24 (58d 8/9/24); CSize 25; KOV4 3921.00

KOV4C 2700 2700 12145 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1165 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1115 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1065.5 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1016 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 966 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 916.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 867 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 817.5 0.00 - - - - - KOV4P 3100 3100 1 0.00 - - - - -
KOV4C 3150 3150 768.5 0.00 - - - - - KOV4P 3150 3150 1.5 0.00 - - - - -
KOV4C 3200 3200 7195 0.00 - - - - - KOV4P 3200 3200 2 0.00 - - - - -
KOV4C 3250 3250 670.5 0.00 - - - - - KOV4P 3250 3250 3 0.00 - - - - -
KOV4C 3300 3300 6225 0.00 - - - - - KOV4P 3300 3300 5 0.00 - - - - -
KOV4C 3350 3350 575.5 0.00 - - - - - KOV4P 3350 3350 75 0.00 - - - - -
KOV4C 3400 3400 529 0.00 - - - - - KOV4P 3400 3400 10.5 0.00 - - - - -
KOVA4C 3450 3450 4835 0.00 - - - - - KOV4P 3450 3450 15 0.00 - - - - -
KOV4C 3500 3500 439 0.00 - - - - - KOV4P 3500 3500 20.5 0.00 - - - - -
KOV4C 3550 3550 396.5 0.00 - - - - - KOV4P 3550 3550 275 0.00 - - - - -
KOV4C 3600 3600 356 0.00 - - - - - KOV4P 3600 3600 36.5 0.00 - - - - -
KOV4C 3650 3650 317 0.00 - - - - - KOV4P 3650 3650 475 0.00 - - - - -
KOV4C 3700 3700 280.5 0.00 - - - - - KOV4P 3700 3700 60.5 0.00 - - - - -
KOV4C 3750 3750 246.5 0.00 - - - - - KOV4P 3750 3750 76 0.00 - - - - -
KOV4C 3800 3800 2145 0.00 - - - - - KOV4P 3800 3800 945 0.00 - - - - -
KOV4C 3850 3850 185.5 0.00 - - - - - KOV4P 3850 3850 115 0.00 - - - - -
KOV4C 3900 3900 159.5 0.00 - - - - - KOV4P 3900 3900 138.5 0.00 - - - - -
KOV4C 3950 3950 135.5 0.00 - - - - - KOV4P 3950 3950 164.5 0.00 - - - - -
KOV4C 4000 4000 1145 0.00 - - - - - KOV4P 4000 4000 193 0.00 - - - - -
KOV4C 4050 4050 96 0.00 - - - - - KOV4P 4050 4050 224 0.00 - - - - -
KOV4C 4100 4100 795 0.00 - - - - - KOV4P 4100 4100 257.5 0.00 - - - - -
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KOV4C 4150 4150 65.5 0.00
KOV4C 4200 4200 53.5 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 1 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 (90d 9/10/24); CSize 25; KOX4 3931.00
KOX4C 2750 2750 1164 0.00
KOX4C 2800 2800 1114.5 0.00
KOX4C 2850 2850 1065 0.00
KOX4C 2900 2900 1015.5 0.00
KOX4C 2950 2950 966.5 0.00
KOX4C 3000 3000 917 0.00
KOX4C 3050 3050 868.5 0.00
KOX4C 3100 3100 820 0.00
KOX4C 3150 3150 772 0.00
KOX4C 3200 3200 7245 0.00
KOX4C 3250 3250 677.5 0.00
KOX4C 3300 3300 6315 0.00
KOX4C 3350 3350 586 0.00
KOX4C 3400 3400 542 0.00
KOX4C 3450 3450 499 0.00
KOX4C 3500 3500 458 0.00
KOX4C 3550 3550 418 0.00
KOX4C 3600 3600 380 0.00
KOX4C 3650 3650 344 0.00
KOX4C 3700 3700 309.5 0.00
KOX4C 3750 3750 2775 0.00
KOX4C 3800 3800 247.5 0.00
KOX4C 3850 3850 219.5 0.00
KOX4C 3900 3900 194 0.00
KOX4C 3950 3950 170 0.00
KOX4C 4000 4000 149 0.00
KOX4C 4050 4050 129.5 0.00
KOX4C 4100 4100 112 0.00
KOX4C 4150 4150 96.5 0.00
KOX4C 4200 4200 82.5 0.00
KOX4C 4250 4250 70.5 0.00
KOX4C 4300 4300 59.5 0.00
KOX4C 4350 4350 50.5 0.00
KOX4C 4400 4400 42.5 0.00
KOX4C 4450 4450 35.5 0.00
KOX4C 4500 4500 29.5 0.00
KOX4C 4550 4550 24.5 0.00
KOX4C 4600 4600 20 0.00
KOX4C 4650 4650 16.5 0.00
KOX4C 4700 4700 13.5 0.00
KOX4C 4750 4750 1" 0.00
KOX4C 4800 4800 9 0.00
KOX4C 4850 4850 7 0.00
KOX4C 4900 4900 6 0.00
KOX4C 4950 4950 4.5 0.00
KOX4C 5000 5000 3.5 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 (120d 10/10/24); CSize 25; KOZ4 3940.00
KOZ4C 2700 2700 1227.5 0.00
KOZ4C 2750 2750 1178 0.00
KOZ4C 2800 2800 1129 0.00
KOZ4C 2850 2850 1079.5 0.00
KOZ4C 2900 2900 1031 0.00
KOZ4C 2950 2950 982 0.00
KOZ4C 3000 3000 9335 0.00
KOZ4C 3050 3050 885.5 0.00
KOZ4C 3100 3100 838 0.00
KOZ4C 3150 3150 791 0.00
KOZ4C 3200 3200 7445 0.00
KOZ4C 3250 3250 699 0.00
KOZ4C 3300 3300 654 0.00
KOZ4C 3350 3350 610.5 0.00
KOZ4C 3400 3400 568 0.00
KOZ4C 3450 3450 526.5 0.00
KOZ4C 3500 3500 486.5 0.00
KOZ4C 3550 3550 448 0.00
KOZ4C 3600 3600 4115 0.00
KOZ4C 3650 3650 376 0.00
KOZ4C 3700 3700 343 0.00
KOZ4C 3750 3750 3115 0.00
KOZ4C 3800 3800 281.5 0.00
KOZ4C 3850 3850 254 0.00
KOZ4C 3900 3900 228 0.00
KOZ4C 3950 3950 204 0.00
KOZ4C 4000 4000 182 0.00
KOZ4C 4050 4050 161.5 0.00
KOZ4C 4100 4100 143 0.00
KOZ4C 4150 4150 126 0.00
KOZ4C 4200 4200 111 0.00
KOZ4C 4250 4250 97 0.00
KOZ4C 4300 4300 85 0.00
KOZ4C 4350 4350 73.5 0.00
KOZ4C 4400 4400 64 0.00
KOZ4C 4450 4450 55 0.00
KOZ4C 4500 4500 47.5 0.00
KOZ4C 4550 4550 4 0.00
KOZ4C 4600 4600 35 0.00
KOZ4C 4650 4650 29.5 0.00
KOZ4C 4700 4700 255 0.00
KOZ4C 4750 4750 21.5 0.00
KOZ4C 4800 4800 18 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 1058 0.00 - - - -
KOZ4C 5050 5050 7.5 0.00 - - - KOZ4P 5050 5050 1106 0.00 - - - -
KOZ4C 5100 5100 6 0.00 - - - KOZ4P 5100 5100 1154 0.00 - - - -
KOZ4C 5150 5150 5 0.00 - - - KOZ4P 5150 5150 12025 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.84 23.47 1.58 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.84 23.51 1.40 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.84 23.49 1.49 1 month ago 38.22 32,62 30.19 30.88 35
CALL 24.03 23.81 0.92 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 24.03 23.81 0.92 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 24.03 23.81 0.92
CALL 23.84 23.47 1.58
OCT24  |putr 23.84 23.51 1.40
MEAN 23.84 23.49 1.49
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