
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett Change Open High Low Volm Open Int Cont Sett Change Open High Low Volm Open Int

NOV 22 4,260 78 4,200 4,270 4,176 190 1,733 DEC 22 76.33 -0.84 77.10 77.80 75.98 42,090     108,771    

DEC 22 4,343 69 4,215 4,360 4,207 2,254 15,740 JAN 23 73.90 -0.95 74.72 75.35 73.58 28,988     98,459      

JAN 23 4,433 66 4,316 4,449 4,300 19,552 47,289 MAR 23 71.89 -0.90 72.70 73.09 71.57 23,202     86,155      

FEB 23 4,476 67 4,370 4,491 4,343 7,230 24,589 MAY 23 70.19 -0.82 70.86 71.22 69.79 14,706     56,343      

MAR 23 4,474 72 4,375 4,482 4,338 4,456 28,226 JUL 23 68.68 -0.82 69.41 69.66 68.25 9,578       51,933      

APR 23 4,447 77 4,314 4,456 4,314 3,542 18,977 AUG 23 67.52 -0.84 68.05 68.45 67.08 1,995       6,248        

MAY 23 4,407 84 4,300 4,416 4,276 3,494 21,241 SEP 23 66.49 -0.86 67.10 67.44 66.05 1,373       5,664        

JUN 23 4,362 79 4,234 4,372 4,234 1,508 13,273 OCT 23 65.56 -0.87 66.15 66.35 65.10 473          5,184        

JUL 23 4,321 76 4,168 4,328 4,168 1,760 10,113 DEC 23 64.95 -0.88 65.91 65.91 64.44 2,152       19,378      

AUG 23 4,297 76 4,200 4,290 4,200 536 3,761 JAN 24 64.47 -0.89 - - - 16           501           

SEP 23 4,270 67 4,175 4,276 4,175 732 5,128 MAR 24 63.86 -0.93 - - - 9             367           

OCT 23 4,250 53 4,217 4,255 4,217 275 677 MAY 24 63.41 -0.94 - - - 5             344           

NOV 23 4,215 53 4,153 4,250 4,153 393 5,240 JUL 24 63.06 -0.94 - - - - 386           

JAN 24 4,176 53 4,172 4,200 4,162 77 1,060 AUG 24 62.43 -0.94 - - - - 115           

MAR 24 4,063 53 415 SEP 24 61.86 -0.94 - - - - 186           

MAY 24 4,013 53 72

JUL 24 4,013 53 Source : Bloomberg

SEP 24 4,013 53

NOV 24 4,013 53

JAN 25 4,013 53

MAR 25 4,013 53

MAY 25 4,013 53

JUL 25 4,013 53

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh

Jan-23 (2d 11/10/22); CSize 25; KOF3 4410.00

KOF3C 3200 3200 1232.5 0.00 -         -       -      -            -        KOF3P 3200 3200 0.5 0.00 -           -          -          -          -            

KOF3C 3250 3250 1182.5 0.00 -         -       -      -            -        KOF3P 3250 3250 0.5 0.00 -           -          -          -          -            

KOF3C 3300 3300 1133 0.00 -         -       -      -            -        KOF3P 3300 3300 0.5 0.00 -           -          -          -          -            

KOF3C 3350 3350 1083 0.00 -         -       -      -            -        KOF3P 3350 3350 0.5 0.00 -           -          -          -          -            

KOF3C 3400 3400 1033 0.00 -         -       -      -            -        KOF3P 3400 3400 0.5 0.00 -           -          -          50           -            

KOF3C 3450 3450 983 0.00 -         -       -      -            -        KOF3P 3450 3450 0.5 0.00 -           -          -          -          -            

KOF3C 3500 3500 933 0.00 -         -       -      -            -        KOF3P 3500 3500 0.5 0.00 -           -          -          -          -            

KOF3C 3550 3550 883 0.00 -         -       -      -            -        KOF3P 3550 3550 0.5 0.00 -           -          -          -          -            

KOF3C 3600 3600 833 0.00 -         -       -      -            -        KOF3P 3600 3600 0.5 0.00 -           -          -          -          -            

KOF3C 3650 3650 783 0.00 -         -       -      -            -        KOF3P 3650 3650 0.5 0.00 -           -          -          -          -            

KOF3C 3700 3700 733 0.00 -         -       -      -            -        KOF3P 3700 3700 0.5 0.00 -           -          -          -          -            

KOF3C 3750 3750 683 0.00 -         -       -      -            -        KOF3P 3750 3750 0.5 0.00 -           -          -          -          -            

KOF3C 3800 3800 633 0.00 -         -       -      -            -        KOF3P 3800 3800 0.5 0.00 -           -          -          -          -            

KOF3C 3850 3850 583 0.00 -         -       -      -            -        KOF3P 3850 3850 0.5 0.00 -           -          -          -          -            

KOF3C 3900 3900 533 0.00 -         -       -      -            -        KOF3P 3900 3900 0.5 0.00 -           -          -          -          -            

KOF3C 3950 3950 483 0.00 -         -       -      -            -        KOF3P 3950 3950 0.5 0.00 -           -          -          -          -            

KOF3C 4000 4000 433 0.00 -         -       -      -            -        KOF3P 4000 4000 0.5 0.00 -           -          -          -          -            

KOF3C 4050 4050 383.5 0.00 -         -       -      -            -        KOF3P 4050 4050 0.5 0.00 -           -          -          -          -            

KOF3C 4100 4100 334.5 0.00 -         -       -      400.0        -        KOF3P 4100 4100 1.5 0.00 -           -          -          -          -            

KOF3C 4150 4150 286 0.00 -         -       -      -            -        KOF3P 4150 4150 3 0.00 -           -          -          -          -            

KOF3C 4200 4200 239 0.00 -         -       -      -            -        KOF3P 4200 4200 6 0.00 -           -          -          -          -            

KOF3C 4250 4250 195 0.00 -         -       -      -            -        KOF3P 4250 4250 12 0.00 -           -          -          -          -            

KOF3C 4300 4300 154 0.00 -         -       -      -            -        KOF3P 4300 4300 21 0.00 -           -          -          -          -            

KOF3C 4350 4350 117.5 0.00 -         -       -      -            -        KOF3P 4350 4350 34.5 0.00 -           -          -          -          -            

KOF3C 4400 4400 86 0.00 -         -       -      -            -        KOF3P 4400 4400 53 0.00 -           -          -          -          -            

KOF3C 4450 4450 60.5 0.00 -         -       -      -            -        KOF3P 4450 4450 77.5 0.00 -           -          -          -          -            

KOF3C 4500 4500 40.5 0.00 -         -       -      -            -        KOF3P 4500 4500 107.5 0.00 -           -          -          -          -            

KOF3C 4550 4550 26 0.00 -         -       -      -            -        KOF3P 4550 4550 143 0.00 -           -          -          -          -            

KOF3C 4600 4600 16 0.00 -         -       -      -            -        KOF3P 4600 4600 183 0.00 -           -          -          -          -            

KOF3C 4650 4650 9 0.00 -         -       -      -            -        KOF3P 4650 4650 226 0.00 -           -          -          -          -            

KOF3C 4700 4700 5 0.00 -         -       -      -            -        KOF3P 4700 4700 272 0.00 -           -          -          -          -            

KOF3C 4750 4750 2.5 0.00 -         -       -      -            -        KOF3P 4750 4750 319.5 0.00 -           -          -          -          -            

KOF3C 4800 4800 1.5 0.00 -         -       -      -            -        KOF3P 4800 4800 368 0.00 -           -          -          -          -            

KOF3C 4850 4850 0.5 0.00 -         -       -      -            -        KOF3P 4850 4850 417.5 0.00 -           -          -          -          -            

KOF3C 4900 4900 0.5 0.00 -         -       -      -            -        KOF3P 4900 4900 467 0.00 -           -          -          -          -            

KOF3C 4950 4950 0.5 0.00 -         -       -      -            -        KOF3P 4950 4950 517 0.00 -           -          -          -          -            

KOF3C 5000 5000 0.5 0.00 -         -       -      -            -        KOF3P 5000 5000 567 0.00 -           -          -          -          -            

KOF3C 5050 5050 0.5 0.00 -         -       -      -            -        KOF3P 5050 5050 617 0.00 -           -          -          -          -            

KOF3C 5100 5100 0.5 0.00 -         -       -      -            -        KOF3P 5100 5100 667 0.00 -           -          -          -          -            

KOF3C 5150 5150 0.5 0.00 -         -       -      -            -        KOF3P 5150 5150 717 0.00 -           -          -          -          -            

KOF3C 5200 5200 0.5 0.00 -         -       -      -            -        KOF3P 5200 5200 767 0.00 -           -          -          -          -            

KOF3C 5250 5250 0.5 0.00 -         -       -      -            -        KOF3P 5250 5250 817 0.00 -           -          -          -          -            

KOF3C 5300 5300 0.5 0.00 -         -       -      -            -        KOF3P 5300 5300 867 0.00 -           -          -          -          -            

KOF3C 5350 5350 0.5 0.00 -         -       -      -            -        KOF3P 5350 5350 917 0.00 -           -          -          -          -            

KOF3C 5400 5400 0.5 0.00 -         -       -      -            -        KOF3P 5400 5400 967 0.00 -           -          -          -          -            

KOF3C 5450 5450 0.5 0.00 -         -       -      -            -        KOF3P 5450 5450 1017 0.00 -           -          -          -          -            

KOF3C 5500 5500 0.5 0.00 -         -       -      -            -        KOF3P 5500 5500 1067 0.00 -           -          -          -          -            

KOF3C 5550 5550 0.5 0.00 -         -       -      -            -        KOF3P 5550 5550 1117 0.00 -           -          -          -          -            

KOF3C 5600 5600 0.5 0.00 -         -       -      -            -        KOF3P 5600 5600 1166.5 0.00 -           -          -          -          -            

KOF3C 5650 5650 0.5 0.00 -         -       -      -            -        KOF3P 5650 5650 1216.5 0.00 -           -          -          -          -            

Feb-23 (31d 12/9/22); CSize 25; KOG3 4452.00

KOG3C 3250 3250 1224 0.00 0.0 0 0 0 0 KOG3P 3250 3250 1 0.00 -           -          0 -          -            

KOG3C 3300 3300 1174.5 0.00 -         -       -      -            -        KOG3P 3300 3300 1.5 0.00 -           -          -          -          -            

KOG3C 3350 3350 1125.5 0.00 -         -       -      -            -        KOG3P 3350 3350 2 0.00 -           -          -          -          -            

KOG3C 3400 3400 1076.5 0.00 -         -       -      -            -        KOG3P 3400 3400 3 0.00 -           -          -          -          -            

KOG3C 3450 3450 1027.5 0.00 -         -       -      -            -        KOG3P 3450 3450 4 0.00 -           -          -          -          -            

KOG3C 3500 3500 979 0.00 -         -       -      -            -        KOG3P 3500 3500 5.5 0.00 -           -          -          200          -            

KOG3C 3550 3550 931 0.00 -         -       -      -            -        KOG3P 3550 3550 7 0.00 -           -          -          -          -            

KOG3C 3600 3600 883.5 0.00 -         -       -      -            -        KOG3P 3600 3600 9.5 0.00 -           -          -          -          -            

KOG3C 3650 3650 836.5 0.00 -         -       -      -            -        KOG3P 3650 3650 12.5 0.00 -           -          -          -          -            

KOG3C 3700 3700 790 0.00 -         -       -      -            -        KOG3P 3700 3700 16 0.00 -           -          -          100          -            

KOG3C 3750 3750 744.5 0.00 -         -       -      -            -        KOG3P 3750 3750 20 0.00 -           -          -          -          -            

KOG3C 3800 3800 699.5 0.00 -         -       -      -            -        KOG3P 3800 3800 25 0.00 -           -          -          -          -            

KOG3C 3850 3850 656 0.00 -         -       -      -            -        KOG3P 3850 3850 31.5 0.00 -           -          -          150          -            

KOG3C 3900 3900 613 0.00 -         -       -      -            -        KOG3P 3900 3900 38.5 0.00 -           -          -          -          -            

KOG3C 3950 3950 572 0.00 -         -       -      -            -        KOG3P 3950 3950 47 0.00 -           -          -          -          -            

KOG3C 4000 4000 531.5 0.00 -         -       -      -            -        KOG3P 4000 4000 56.5 0.00 -           -          -          100          -            

KOG3C 4050 4050 493 0.00 -         -       -      -            -        KOG3P 4050 4050 68 0.00 -           -          -          -          -            

KOG3C 4100 4100 455.5 0.00 -         -       -      -            -        KOG3P 4100 4100 80.5 0.00 -           -          -          -          -            

KOG3C 4150 4150 420 0.00 -         -       -      -            -        KOG3P 4150 4150 94.5 0.00 -           -          -          -          -            

KOG3C 4200 4200 385.5 0.00 -         -       -      -            -        KOG3P 4200 4200 110.5 0.00 -           -          -          -          -            

KOG3C 4250 4250 353.5 0.00 -         -       -      -            -        KOG3P 4250 4250 128 0.00 -           -          -          -          -            

KOG3C 4300 4300 322.5 0.00 -         -       -      -            -        KOG3P 4300 4300 147 0.00 -           -          -          -          -            

KOG3C 4350 4350 293.5 0.00 -         -       -      -            -        KOG3P 4350 4350 168 0.00 -           -          -          -          -            

KOG3C 4400 4400 266.5 0.00 -         -       -      -            -        KOG3P 4400 4400 190.5 0.00 -           -          -          -          -            

KOG3C 4450 4450 241 0.00 -         -       -      -            -        KOG3P 4450 4450 215 0.00 -           -          -          -          -            

KOG3C 4500 4500 217 0.00 -         -       -      -            -        KOG3P 4500 4500 241 0.00 -           -          -          100          -            

KOG3C 4550 4550 195.5 0.00 -         -       -      -            -        KOG3P 4550 4550 269 0.00 -           -          -          -          -            

KOG3C 4600 4600 175 0.00 -         -       -      -            -        KOG3P 4600 4600 298.5 0.00 -           -          -          -          -            

KOG3C 4650 4650 156 0.00 -         -       -      -            -        KOG3P 4650 4650 330 0.00 -           -          -          -          -            
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KOG3C 4700 4700 139 0.00 -         -       -      200.0        -        KOG3P 4700 4700 362.5 0.00 -           -          -          -          -            

KOG3C 4750 4750 123.5 0.00 -         -       -      -            -        KOG3P 4750 4750 397 0.00 -           -          -          -          -            

KOG3C 4800 4800 109.5 0.00 -         -       -      -            -        KOG3P 4800 4800 432.5 0.00 -           -          -          -          -            

KOG3C 4850 4850 96.5 0.00 -         -       -      -            -        KOG3P 4850 4850 469.5 0.00 -           -          -          -          -            

KOG3C 4900 4900 85 0.00 -         -       -      50.0          -        KOG3P 4900 4900 508 0.00 -           -          -          -          -            

KOG3C 4950 4950 74.5 0.00 -         -       -      -            -        KOG3P 4950 4950 547 0.00 -           -          -          -          -            

KOG3C 5000 5000 65 0.00 -         -       -      550.0        -        KOG3P 5000 5000 587.5 0.00 -           -          -          -          -            

KOG3C 5050 5050 56.5 0.00 -         -       -      -            -        KOG3P 5050 5050 629.5 0.00 -           -          -          -          -            

KOG3C 5100 5100 49 0.00 -         -       -      -            -        KOG3P 5100 5100 672 0.00 -           -          -          -          -            

KOG3C 5150 5150 42.5 0.00 -         -       -      -            -        KOG3P 5150 5150 715 0.00 -           -          -          -          -            

KOG3C 5200 5200 37 0.00 -         -       -      -            -        KOG3P 5200 5200 759 0.00 -           -          -          -          -            

KOG3C 5250 5250 32 0.00 -         -       -      -            -        KOG3P 5250 5250 804 0.00 -           -          -          -          -            

KOG3C 5300 5300 27.5 0.00 -         -       -      -            -        KOG3P 5300 5300 849.5 0.00 -           -          -          -          -            

KOG3C 5350 5350 23.5 0.00 -         -       -      -            -        KOG3P 5350 5350 895.5 0.00 -           -          -          -          -            

KOG3C 5400 5400 20 0.00 -         -       -      -            -        KOG3P 5400 5400 942 0.00 -           -          -          -          -            

KOG3C 5450 5450 17 0.00 -         -       -      -            -        KOG3P 5450 5450 989 0.00 -           -          -          -          -            

KOG3C 5500 5500 14.5 0.00 -         -       -      -            -        KOG3P 5500 5500 1036 0.00 -           -          -          -          -            

KOG3C 5550 5550 12.5 0.00 -         -       -      -            -        KOG3P 5550 5550 1084 0.00 -           -          -          -          -            

KOG3C 5600 5600 10.5 0.00 -         -       -      -            -        KOG3P 5600 5600 1132 0.00 -           -          -          -          -            

KOG3C 5650 5650 9 0.00 -         -       -      -            -        KOG3P 5650 5650 1180 0.00 -           -          -          -          -            

KOG3C 5700 5700 7.5 0.00 -         -       -      -            -        KOG3P 5700 5700 1228.5 0.00 -           -          -          -          -            

Mar-23 (63d 1/10/23); CSize 25; KOH3 4452.00

KOH3C 3250 3250 1228 0.00 -         -       -      -            -        KOH3P 3250 3250 9.5 0.00 -           -          -          -          -            

KOH3C 3300 3300 1180.5 0.00 -         -       -      -            -        KOH3P 3300 3300 12 0.00 -           -          -          -          -            

KOH3C 3350 3350 1133.5 0.00 -         -       -      -            -        KOH3P 3350 3350 15 0.00 -           -          -          -          -            

KOH3C 3400 3400 1087 0.00 -         -       -      -            -        KOH3P 3400 3400 18.5 0.00 -           -          -          -          -            

KOH3C 3450 3450 1041.5 0.00 -         -       -      -            -        KOH3P 3450 3450 22 0.00 -           -          -          -          -            

KOH3C 3500 3500 996 0.00 -         -       -      -            -        KOH3P 3500 3500 27 0.00 -           -          -          -          -            

KOH3C 3550 3550 951.5 0.00 -         -       -      -            -        KOH3P 3550 3550 32 0.00 -           -          -          -          -            

KOH3C 3600 3600 908 0.00 -         -       -      -            -        KOH3P 3600 3600 38 0.00 -           -          -          -          -            

KOH3C 3650 3650 865 0.00 -         -       -      -            -        KOH3P 3650 3650 45 0.00 -           -          -          -          -            

KOH3C 3700 3700 823 0.00 -         -       -      -            -        KOH3P 3700 3700 52.5 0.00 -           -          -          -          -            

KOH3C 3750 3750 781.5 0.00 -         -       -      -            -        KOH3P 3750 3750 61 0.00 -           -          -          -          -            

KOH3C 3800 3800 741.5 0.00 -         -       -      -            -        KOH3P 3800 3800 71 0.00 -           -          -          -          -            

KOH3C 3850 3850 702.5 0.00 -         -       -      -            -        KOH3P 3850 3850 81.5 0.00 -           -          -          -          -            

KOH3C 3900 3900 664.5 0.00 -         -       -      -            -        KOH3P 3900 3900 93.5 0.00 -           -          -          -          -            

KOH3C 3950 3950 627.5 0.00 -         -       -      -            -        KOH3P 3950 3950 106 0.00 -           -          -          -          -            

KOH3C 4000 4000 592 0.00 -         -       -      -            -        KOH3P 4000 4000 120 0.00 -           -          -          -          -            

KOH3C 4050 4050 557.5 0.00 -         -       -      150.0        -        KOH3P 4050 4050 135.5 0.00 -           -          -          -          -            

KOH3C 4100 4100 524 0.00 -         -       -      -            -        KOH3P 4100 4100 152 0.00 -           -          -          -          -            

KOH3C 4150 4150 492 0.00 -         -       -      -            -        KOH3P 4150 4150 169.5 0.00 -           -          -          -          -            

KOH3C 4200 4200 461.5 0.00 -         -       -      -            -        KOH3P 4200 4200 188.5 0.00 -           -          -          -          -            

KOH3C 4250 4250 432 0.00 -         -       -      -            -        KOH3P 4250 4250 209 0.00 -           -          -          -          -            

KOH3C 4300 4300 404 0.00 -         -       -      -            -        KOH3P 4300 4300 230.5 0.00 -           -          -          -          -            

KOH3C 4350 4350 377 0.00 -         -       -      -            -        KOH3P 4350 4350 253.5 0.00 -           -          -          -          -            

KOH3C 4400 4400 351.5 0.00 -         -       -      -            -        KOH3P 4400 4400 277.5 0.00 -           -          -          -          -            

KOH3C 4450 4450 327 0.00 -         -       -      -            -        KOH3P 4450 4450 303 0.00 -           -          -          -          -            

KOH3C 4500 4500 304 0.00 -         -       -      -            -        KOH3P 4500 4500 329.5 0.00 -           -          -          -          -            

KOH3C 4550 4550 282 0.00 -         -       -      -            -        KOH3P 4550 4550 357.5 0.00 -           -          -          -          -            

KOH3C 4600 4600 261.5 0.00 -         -       -      150.0        -        KOH3P 4600 4600 386.5 0.00 -           -          -          -          -            

KOH3C 4650 4650 242 0.00 -         -       -      -            -        KOH3P 4650 4650 417 0.00 -           -          -          -          -            

KOH3C 4700 4700 223.5 0.00 -         -       -      -            -        KOH3P 4700 4700 448.5 0.00 -           -          -          -          -            

KOH3C 4750 4750 206.5 0.00 -         -       -      -            -        KOH3P 4750 4750 481 0.00 -           -          -          -          -            

KOH3C 4800 4800 190 0.00 -         -       -      -            -        KOH3P 4800 4800 514.5 0.00 -           -          -          -          -            

KOH3C 4850 4850 175 0.00 -         -       -      -            -        KOH3P 4850 4850 549 0.00 -           -          -          -          -            

KOH3C 4900 4900 161 0.00 -         -       -      -            -        KOH3P 4900 4900 585 0.00 -           -          -          -          -            

KOH3C 4950 4950 147.5 0.00 -         -       -      -            -        KOH3P 4950 4950 621.5 0.00 -           -          -          -          -            

KOH3C 5000 5000 135.5 0.00 -         -       -      -            -        KOH3P 5000 5000 659 0.00 -           -          -          -          -            

KOH3C 5050 5050 124 0.00 -         -       -      -            -        KOH3P 5050 5050 697.5 0.00 -           -          -          -          -            

KOH3C 5100 5100 113.5 0.00 -         -       -      -            -        KOH3P 5100 5100 736.5 0.00 -           -          -          -          -            

KOH3C 5150 5150 103.5 0.00 -         -       -      -            -        KOH3P 5150 5150 776.5 0.00 -           -          -          -          -            

KOH3C 5200 5200 94.5 0.00 -         -       -      -            -        KOH3P 5200 5200 817 0.00 -           -          -          -          -            

KOH3C 5250 5250 86 0.00 -         -       -      -            -        KOH3P 5250 5250 858.5 0.00 -           -          -          -          -            

KOH3C 5300 5300 78.5 0.00 -         -       -      -            -        KOH3P 5300 5300 900.5 0.00 -           -          -          -          -            

KOH3C 5350 5350 71.5 0.00 -         -       -      -            -        KOH3P 5350 5350 943 0.00 -           -          -          -          -            

KOH3C 5400 5400 65 0.00 -         -       -      -            -        KOH3P 5400 5400 986.5 0.00 -           -          -          -          -            

KOH3C 5450 5450 59 0.00 -         -       -      -            -        KOH3P 5450 5450 1030 0.00 -           -          -          -          -            

KOH3C 5500 5500 53.5 0.00 -         -       -      -            -        KOH3P 5500 5500 1074.5 0.00 -           -          -          -          -            

KOH3C 5550 5550 48.5 0.00 -         -       -      -            -        KOH3P 5550 5550 1119 0.00 -           -          -          -          -            

KOH3C 5600 5600 43.5 0.00 -         -       -      -            -        KOH3P 5600 5600 1164.5 0.00 -           -          -          -          -            

KOH3C 5650 5650 39.5 0.00 -         -       -      -            -        KOH3P 5650 5650 1210 0.00 -           -          -          -          -            

KOH3C 5700 5700 35.5 0.00 -         -       -      -            -        KOH3P 5700 5700 1255.5 0.00 -           -          -          -          -            

Apr-23 (94d 2/10/23); CSize 25; KOJ3 4401.00

KOJ3C 3200 3200 1260 0.00 -         -       -      -            -        KOJ3P 3200 3200 22.5 0.00 -           -          -          -          -            

KOJ3C 3250 3250 1215 0.00 -         -       -      -            -        KOJ3P 3250 3250 26.5 0.00 -           -          -          -          -            

KOJ3C 3300 3300 1170 0.00 -         -       -      -            -        KOJ3P 3300 3300 31 0.00 -           -          -          -          -            

KOJ3C 3350 3350 1125.5 0.00 -         -       -      -            -        KOJ3P 3350 3350 36.5 0.00 -           -          -          -          -            

KOJ3C 3400 3400 1082 0.00 -         -       -      -            -        KOJ3P 3400 3400 42.5 0.00 -           -          -          -          -            

KOJ3C 3450 3450 1039 0.00 -         -       -      -            -        KOJ3P 3450 3450 49.5 0.00 -           -          -          -          -            

KOJ3C 3500 3500 997 0.00 -         -       -      -            -        KOJ3P 3500 3500 57 0.00 -           -          -          -          -            

KOJ3C 3550 3550 955.5 0.00 -         -       -      -            -        KOJ3P 3550 3550 65 0.00 -           -          -          -          -            

KOJ3C 3600 3600 915 0.00 -         -       -      -            -        KOJ3P 3600 3600 74 0.00 -           -          -          -          -            

KOJ3C 3650 3650 875.5 0.00 -         -       -      -            -        KOJ3P 3650 3650 84 0.00 -           -          -          -          -            

KOJ3C 3700 3700 836.5 0.00 -         -       -      -            -        KOJ3P 3700 3700 95 0.00 -           -          -          -          -            

KOJ3C 3750 3750 799 0.00 -         -       -      -            -        KOJ3P 3750 3750 107 0.00 -           -          -          -          -            

KOJ3C 3800 3800 762 0.00 -         -       -      -            -        KOJ3P 3800 3800 119.5 0.00 -           -          -          -          -            

KOJ3C 3850 3850 726 0.00 -         -       -      -            -        KOJ3P 3850 3850 133.5 0.00 -           -          -          -          -            

KOJ3C 3900 3900 691 0.00 -         -       -      -            -        KOJ3P 3900 3900 148 0.00 -           -          -          -          -            

KOJ3C 3950 3950 657.5 0.00 -         -       -      -            -        KOJ3P 3950 3950 164 0.00 -           -          -          -          -            

KOJ3C 4000 4000 624.5 0.00 -         -       -      -            -        KOJ3P 4000 4000 181 0.00 -           -          -          -          -            

KOJ3C 4050 4050 593 0.00 -         -       -      -            -        KOJ3P 4050 4050 199 0.00 -           -          -          -          -            

KOJ3C 4100 4100 562.5 0.00 -         -       -      -            -        KOJ3P 4100 4100 218 0.00 -           -          -          -          -            

KOJ3C 4150 4150 533 0.00 -         -       -      -            -        KOJ3P 4150 4150 238 0.00 -           -          -          -          -            

KOJ3C 4200 4200 504.5 0.00 -         -       -      -            -        KOJ3P 4200 4200 259 0.00 -           -          -          -          -            

KOJ3C 4250 4250 477 0.00 -         -       -      -            -        KOJ3P 4250 4250 281.5 0.00 -           -          -          -          -            

KOJ3C 4300 4300 451 0.00 -         -       -      -            -        KOJ3P 4300 4300 305 0.00 -           -          -          -          -            

KOJ3C 4350 4350 425.5 0.00 -         -       -      -            -        KOJ3P 4350 4350 329.5 0.00 -           -          -          -          -            

KOJ3C 4400 4400 401.5 0.00 -         -       -      -            -        KOJ3P 4400 4400 354.5 0.00 -           -          -          -          -            

KOJ3C 4450 4450 378 0.00 -         -       -      -            -        KOJ3P 4450 4450 381 0.00 -           -          -          -          -            

KOJ3C 4500 4500 356 0.00 -         -       -      -            -        KOJ3P 4500 4500 408.5 0.00 -           -          -          -          -            

KOJ3C 4550 4550 335 0.00 -         -       -      -            -        KOJ3P 4550 4550 437.5 0.00 -           -          -          -          -            

KOJ3C 4600 4600 315 0.00 -         -       -      -            -        KOJ3P 4600 4600 467 0.00 -           -          -          -          -            

KOJ3C 4650 4650 295.5 0.00 -         -       -      -            -        KOJ3P 4650 4650 497 0.00 -           -          -          -          -            

KOJ3C 4700 4700 277.5 0.00 -         -       -      -            -        KOJ3P 4700 4700 528.5 0.00 -           -          -          -          -            

KOJ3C 4750 4750 260 0.00 -         -       -      -            -        KOJ3P 4750 4750 561 0.00 -           -          -          -          -            

KOJ3C 4800 4800 244 0.00 -         -       -      -            -        KOJ3P 4800 4800 594 0.00 -           -          -          -          -            

KOJ3C 4850 4850 228 0.00 -         -       -      -            -        KOJ3P 4850 4850 628.5 0.00 -           -          -          -          -            

KOJ3C 4900 4900 213.5 0.00 -         -       -      -            -        KOJ3P 4900 4900 663 0.00 -           -          -          -          -            

KOJ3C 4950 4950 199.5 0.00 -         -       -      -            -        KOJ3P 4950 4950 699 0.00 -           -          -          -          -            

KOJ3C 5000 5000 186.5 0.00 -         -       -      -            -        KOJ3P 5000 5000 735.5 0.00 -           -          -          -          -            

KOJ3C 5050 5050 174 0.00 -         -       -      -            -        KOJ3P 5050 5050 772.5 0.00 -           -          -          -          -            

KOJ3C 5100 5100 162 0.00 -         -       -      -            -        KOJ3P 5100 5100 810.5 0.00 -           -          -          -          -            

KOJ3C 5150 5150 151 0.00 -         -       -      -            -        KOJ3P 5150 5150 849 0.00 -           -          -          -          -            

KOJ3C 5200 5200 141 0.00 -         -       -      -            -        KOJ3P 5200 5200 888.5 0.00 -           -          -          -          -            

KOJ3C 5250 5250 131 0.00 -         -       -      -            -        KOJ3P 5250 5250 928 0.00 -           -          -          -          -            

KOJ3C 5300 5300 122 0.00 -         -       -      -            -        KOJ3P 5300 5300 968.5 0.00 -           -          -          -          -            

KOJ3C 5350 5350 113.5 0.00 -         -       -      -            -        KOJ3P 5350 5350 1009.5 0.00 -           -          -          -          -            



KOJ3C 5400 5400 105.5 0.00 -         -       -      -            -        KOJ3P 5400 5400 1051.5 0.00 -           -          -          -          -            

KOJ3C 5450 5450 98 0.00 -         -       -      -            -        KOJ3P 5450 5450 1093.5 0.00 -           -          -          -          -            

KOJ3C 5500 5500 90.5 0.00 -         -       -      -            -        KOJ3P 5500 5500 1136 0.00 -           -          -          -          -            

KOJ3C 5550 5550 84 0.00 -         -       -      -            -        KOJ3P 5550 5550 1179 0.00 -           -          -          -          -            

KOJ3C 5600 5600 78 0.00 -         -       -      -            -        KOJ3P 5600 5600 1222.5 0.00 -           -          -          -          -            

KOJ3C 5650 5650 72 0.00 -         -       -      -            -        KOJ3P 5650 5650 1266.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 35.95 38.57 34.99 32.35 31           

PUT 1 week ago 23.36 30.65 29.81 29.65 34           

MEAN 1 month ago 22.53 25.28 30.08 35.85 37           

CALL 3 months ago 51.28 41.13 37.88 39.28 43           

PUT 6 months ago 49.22 57.86 49.2 37.67 33           

MEAN

CALL

PUT

MEAN

Source: Bloomberg
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Implied volatility for ATM 

JAN 23

FEB 23

MAR 23

Previous day 1D%CHG

43.32 43.34 -0.05

43.32 43.34 -0.05

43.32 43.34 -0.05

43.32 43.34 -0.05

43.32 43.34 -0.05

43.32 43.34 -0.05

42.53 42.52 0.02

42.55 42.52 0.07

42.51 42.52 -0.02


