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Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,962 31 3,981 4,001 3,981 136 2,625 JUL 24 43.79 0.12 43.69 44.00 43.63 65,220 166,914
JUL 24 3,962 31 3,922 3,985 3,918 5,900 18,846 AUG 24 44.00 0.09 43.95 44.21 43.84 23,729 76,780
AUG 24 3,963 32 3,918 3,988 3,915 26,930 56,043 SEP 24 44.01 0.07 43.97 44.22 43.94 10,333 46,853
SEP 24 3,961 34 3,917 3,985 3,912 13,514 45,679 OCT 24 43.89 0.05 43.88 44.09 43.90 6,189 32,418
OCT 24 3,958 37 3,910 3,980 3,908 5,830 19,519 DEC 24 44.05 0.06 44.02 44.25 43.91 41,160 166,856
NOV 24 3,959 36 3,918 3,978 3,911 4,668 17,415 JAN 25 44.21 0.07 44.08 44.54 43.94 4,744 30,164
DEC 24 3,969 29 3,938 3,988 3,926 2,492 14,523 MAR 25 44.40 0.06 44.29 44.49 44.45 2,163 25,067
JAN 25 3,993 27 3,962 4,009 3,954 2,086 13,044 MAY 25 44.59 0.06 44.48 44.64 44.64 688 8,895
FEB 25 4,016 24 3,983 4,031 3,982 572 6,118 JUL 25 44.75 0.08 44.67 44.81 44.81 602 4,540
MAR 25 4,020 25 3,994 4,038 3,993 515 12,935 AUG 25 44.60 0.10 44.50 44.84 44.30 87 1,364
APR 25 4,018 25 4,000 4,031 4,000 205 3,783 SEP 25 44.34 0.10 44.60 44.61 44.07 81 850
MAY 25 4,014 25 3,997 4,020 3,997 200 3,756 OCT 25 44.00 0.11 44.28 - - 40 1,002
JUL 25 3,984 25 3,982 3,985 3,973 50 1,867 DEC 25 43.91 0.11 44.08 - - 105 4,180
SEP 25 3,962 25 19 371 JAN 26 43.92 0.11 - - - - 11
NOV 25 3,950 25 1 143 MAR 26 43.94 0.11 - - - - 12
JAN 26 3,950 25

MAR 26 3,950 25 Source : Bloomberg

MAY 26 3,950 25

JUL 26 3,950 25

SEP 26 3,950 25

NOV 26 3,950 25

JAN 27 3,950 25

MAR 27 3,950 25

MAY 27 3,950 25

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Sep-24 (27d 7/10/24); CSize 25; KOU4 3956.00

KOU4C 2750 2750 1208 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1158 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1108.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1058.5 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 1008.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 958.5 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 909 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 859 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 809 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 759 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 709.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 659.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 610 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 560.5 0.00 - - - - - KOU4P 3400 3400 1 0.00 - - - - -
KOU4C 3450 3450 5115 0.00 - - - - - KOU4P 3450 3450 1.5 0.00 - - - - -
KOU4C 3500 3500 463 0.00 - - - - - KOU4P 3500 3500 3 0.00 - - - - -
KOU4C 3550 3550 415 0.00 - - - - - KOU4P 3550 3550 5 0.00 - - - - -
KOU4C 3600 3600 368.5 0.00 - - - - - KOU4P 3600 3600 8.5 0.00 - - - - -
KOU4C 3650 3650 323.5 0.00 - - - - - KOU4P 3650 3650 13.5 0.00 - - - - -
KOU4C 3700 3700 280.5 0.00 - - - - - KOU4P 3700 3700 20 0.00 - - - - -
KOU4C 3750 3750 240 0.00 - - - - - KOU4P 3750 3750 295 0.00 - - - - -
KOU4C 3800 3800 202.5 0.00 - - - - - KOU4P 3800 3800 415 0.00 - - - 100 -
KOU4C 3850 3850 168 0.00 - - - - - KOU4P 3850 3850 57 0.00 - - - - -
KOU4C 3900 3900 137 0.00 - - - - - KOU4P 3900 3900 76.5 0.00 - - - - -
KOU4C 3950 3950 110 0.00 - - - - - KOU4P 3950 3950 99 0.00 - - - - -
KOU4C 4000 4000 87 0.00 - - - - - KOU4P 4000 4000 126 0.00 - - - - -
KOU4C 4050 4050 67.5 0.00 - - - 100.0 - KOU4P 4050 4050 156 0.00 - - - - -
KOU4C 4100 4100 515 0.00 - - - 200.0 - KOU4P 4100 4100 190 0.00 - - - - -
KOU4C 4150 4150 38.5 0.00 - - - - - KOU4P 4150 4150 227 0.00 - - - - -
KOU4C 4200 4200 28 0.00 - - - 50.0 - KOU4P 4200 4200 266.5 0.00 - - - - -
KOU4C 4250 4250 20 0.00 - - - - - KOU4P 4250 4250 308.5 0.00 - - - - -
KOU4C 4300 4300 14.5 0.00 - - - - - KOU4P 4300 4300 352.5 0.00 - - - - -
KOU4C 4350 4350 10 0.00 - - - - - KOU4P 4350 4350 398 0.00 - - - - -
KOU4C 4400 4400 6.5 0.00 - - - - - KOU4P 4400 4400 4445 0.00 - - - - -
KOU4C 4450 4450 45 0.00 - - - - - KOUA4P 4450 4450 492.5 0.00 - - - - -
KOU4C 4500 4500 3 0.00 - - - - - KOU4P 4500 4500 540.5 0.00 - - - - -
KOU4C 4550 4550 2 0.00 - - - - - KOU4P 4550 4550 589.5 0.00 - - - - -
KOU4C 4600 4600 1 0.00 - - - - - KOU4P 4600 4600 638.5 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 688 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 737.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 787.5 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 837 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 887 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 937 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 986.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1036.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1086.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1136 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1186 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1236 0.00 - - - - -
Oct-24 (57d 8/9/24); CSize 25; KOV4 3951.00

KOV4C 2700 2700 12515 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1202 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1152 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1102.5 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1052.5 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 1003 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 953.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 903.5 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 854 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 804.5 0.00 - - - - - KOV4P 3150 3150 1 0.00 - - - - -
KOV4C 3200 3200 755.5 0.00 - - - - - KOV4P 3200 3200 1.5 0.00 - - - - -
KOV4C 3250 3250 706.5 0.00 - - - - - KOV4P 3250 3250 2 0.00 - - - - -
KOV4C 3300 3300 658 0.00 - - - - - KOV4P 3300 3300 35 0.00 - - - - -
KOV4C 3350 3350 610 0.00 - - - - - KOV4P 3350 3350 55 0.00 - - - - -
KOV4C 3400 3400 563 0.00 - - - - - KOV4P 3400 3400 8 0.00 - - - - -
KOVA4C 3450 3450 516.5 0.00 - - - - - KOV4P 3450 3450 1 0.00 - - - - -
KOV4C 3500 3500 4715 0.00 - - - - - KOV4P 3500 3500 16 0.00 - - - - -
KOV4C 3550 3550 427.5 0.00 - - - - - KOV4P 3550 3550 215 0.00 - - - - -
KOV4C 3600 3600 385.5 0.00 - - - - - KOV4P 3600 3600 29 0.00 - - - - -
KOV4C 3650 3650 345 0.00 - - - - - KOV4P 3650 3650 38.5 0.00 - - - - -
KOV4C 3700 3700 306.5 0.00 - - - - - KOV4P 3700 3700 50 0.00 - - - - -
KOV4C 3750 3750 270.5 0.00 - - - - - KOV4P 3750 3750 64 0.00 - - - - -
KOV4C 3800 3800 237 0.00 - - - - - KOV4P 3800 3800 80 0.00 - - - - -
KOV4C 3850 3850 206 0.00 - - - - - KOV4P 3850 3850 98.5 0.00 - - - - -
KOV4C 3900 3900 177.5 0.00 - - - - - KOV4P 3900 3900 120 0.00 - - - - -
KOV4C 3950 3950 152 0.00 - - - - - KOV4P 3950 3950 144 0.00 - - - - -
KOV4C 4000 4000 129 0.00 - - - - - KOV4P 4000 4000 171 0.00 - - - - -
KOV4C 4050 4050 108.5 0.00 - - - - - KOV4P 4050 4050 200 0.00 - - - - -
KOV4C 4100 4100 90.5 0.00 - - - - - KOV4P 4100 4100 232 0.00 - - - - -
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KOV4C 4150 4150 75 0.00
KOV4C 4200 4200 61.5 0.00
KOV4C 4250 4250 50 0.00
KOV4C 4300 4300 40.5 0.00
KOV4C 4350 4350 32.5 0.00
KOV4C 4400 4400 255 0.00
KOV4C 4450 4450 20.5 0.00
KOV4C 4500 4500 16 0.00
KOV4C 4550 4550 125 0.00
KOV4C 4600 4600 9.5 0.00
KOV4C 4650 4650 7 0.00
KOV4C 4700 4700 55 0.00
KOV4C 4750 4750 4 0.00
KOV4C 4800 4800 3 0.00
KOV4C 4850 4850 25 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 (89d 9/10/24); CSize 25; KOX4 3952.00
KOX4C 2750 2750 1199.5 0.00
KOX4C 2800 2800 1150 0.00
KOX4C 2850 2850 1100.5 0.00
KOX4C 2900 2900 1051 0.00
KOX4C 2950 2950 1002 0.00
KOX4C 3000 3000 952.5 0.00
KOX4C 3050 3050 903.5 0.00
KOX4C 3100 3100 855 0.00
KOX4C 3150 3150 806.5 0.00
KOX4C 3200 3200 758.5 0.00
KOX4C 3250 3250 " 0.00
KOX4C 3300 3300 664.5 0.00
KOX4C 3350 3350 618.5 0.00
KOX4C 3400 3400 5735 0.00
KOX4C 3450 3450 530 0.00
KOX4C 3500 3500 487.5 0.00
KOX4C 3550 3550 446.5 0.00
KOX4C 3600 3600 407.5 0.00
KOX4C 3650 3650 370 0.00
KOX4C 3700 3700 334 0.00
KOX4C 3750 3750 300.5 0.00
KOX4C 3800 3800 269 0.00
KOX4C 3850 3850 239.5 0.00
KOX4C 3900 3900 212 0.00
KOX4C 3950 3950 187 0.00
KOX4C 4000 4000 164 0.00
KOX4C 4050 4050 143 0.00
KOX4C 4100 4100 1245 0.00
KOX4C 4150 4150 107.5 0.00
KOX4C 4200 4200 92.5 0.00
KOX4C 4250 4250 79 0.00
KOX4C 4300 4300 67.5 0.00
KOX4C 4350 4350 57 0.00
KOX4C 4400 4400 48 0.00
KOX4C 4450 4450 40.5 0.00
KOX4C 4500 4500 33.5 0.00
KOX4C 4550 4550 28 0.00
KOX4C 4600 4600 23 0.00
KOX4C 4650 4650 19 0.00
KOX4C 4700 4700 15.5 0.00
KOX4C 4750 4750 13 0.00
KOX4C 4800 4800 10.5 0.00
KOX4C 4850 4850 8.5 0.00
KOX4C 4900 4900 7 0.00
KOX4C 4950 4950 55 0.00
KOX4C 5000 5000 4.5 0.00
KOX4C 5050 5050 3.5 0.00
KOX4C 5100 5100 3 0.00
KOX4C 5150 5150 2 0.00
KOX4C 5200 5200 15 0.00
Dec-24 (119d 10/10/24); CSize 25; KOZ4 3967.00
KOZ4C 2700 2700 1256 0.00
KOZ4C 2750 2750 1206.5 0.00
KOZ4C 2800 2800 1157.5 0.00
KOZ4C 2850 2850 1108 0.00
KOZ4C 2900 2900 1059 0.00
KOZ4C 2950 2950 1010.5 0.00
KOZ4C 3000 3000 962 0.00
KOZ4C 3050 3050 9135 0.00
KOZ4C 3100 3100 865.5 0.00
KOZ4C 3150 3150 818 0.00
KOZ4C 3200 3200 7715 0.00
KOZ4C 3250 3250 725 0.00
KOZ4C 3300 3300 680 0.00
KOZ4C 3350 3350 635.5 0.00
KOZ4C 3400 3400 592 0.00
KOZ4C 3450 3450 550 0.00
KOZ4C 3500 3500 509 0.00
KOZ4C 3550 3550 470 0.00
KOZ4C 3600 3600 432 0.00
KOZ4C 3650 3650 396 0.00
KOZ4C 3700 3700 361.5 0.00
KOZ4C 3750 3750 329 0.00
KOZ4C 3800 3800 298 0.00
KOZ4C 3850 3850 269 0.00
KOZ4C 3900 3900 242 0.00
KOZ4C 3950 3950 217 0.00
KOZ4C 4000 4000 194 0.00
KOZ4C 4050 4050 1725 0.00
KOZ4C 4100 4100 153 0.00
KOZ4C 4150 4150 135 0.00
KOZ4C 4200 4200 119 0.00
KOZ4C 4250 4250 104 0.00
KOZ4C 4300 4300 91 0.00
KOZ4C 4350 4350 79.5 0.00
KOZ4C 4400 4400 69 0.00
KOZ4C 4450 4450 59.5 0.00
KOZ4C 4500 4500 51.5 0.00
KOZ4C 4550 4550 44 0.00
KOZ4C 4600 4600 37.5 0.00
KOZ4C 4650 4650 32 0.00
KOZ4C 4700 4700 27.5 0.00
KOZ4C 4750 4750 23 0.00
KOZ4C 4800 4800 19.5 0.00
KOZ4C 4850 4850 16.5 0.00
KOZ4C 4900 4900 14 0.00
KOZ4C 4950 4950 115 0.00
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KOZ4C 5000 5000 9.5 0.00 - - - KOZ4P 5000 5000 1030 0.00 - - - -
KOZ4C 5050 5050 8 0.00 - - - KOZ4P 5050 5050 1078 0.00 - - - -
KOZ4C 5100 5100 7 0.00 - - - KOZ4P 5100 5100 1126 0.00 - - - -
KOZ4C 5150 5150 5.5 0.00 - - - KOZ4P 5150 5150 11745 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.67 23.84 0.71 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.67 23.84 -0.71 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.67 23.84 -0.71 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.97 24.03 0.25 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.97 24.03 -0.25 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.97 24.03 -0.25
CALL 23.67 23.84 0.71
OCT24  |putr 23.67 23.84 -0.71
MEAN 23.67 23.84 -0.71
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