
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

JAN 23 3,863 -51 3,925 3,939 3,818 1,791 7,105 JAN 23 65.80 -0.51 66.20 66.40 65.10 19,879     39,473      

FEB 23 3,886 -58 3,944 3,972 3,840 5,449 30,061 MAR 23 64.01 -0.82 64.74 65.00 63.50 42,553     148,098    

MAR 23 3,898 -62 3,960 3,994 3,857 21,174 56,605 MAY 23 63.09 -0.76 63.71 64.00 62.76 11,553     75,691      

APR 23 3,894 -62 3,961 3,991 3,858 5,923 27,766 JUL 23 62.42 -0.71 63.10 63.23 62.15 8,407       57,356      

MAY 23 3,884 -65 3,955 3,984 3,850 4,770 27,082 AUG 23 61.82 -0.67 62.52 62.58 61.61 1,316       12,213      

JUN 23 3,872 -59 3,939 3,965 3,835 1,861 14,570 SEP 23 61.27 -0.63 61.60 61.68 61.07 504          12,032      

JUL 23 3,848 -55 3,918 3,929 3,816 1,952 16,588 OCT 23 60.71 -0.61 61.15 61.54 60.53 473          7,930        

AUG 23 3,825 -55 3,899 3,911 3,806 646 7,174 DEC 23 60.41 -0.58 60.94 61.27 60.18 2,122       28,003      

SEP 23 3,813 -55 3,885 3,900 3,792 1,354 10,215 JAN 24 60.06 -0.66 60.86 60.86 59.98 73           1,532        

OCT 23 3,821 -45 3,890 3,890 3,790 274 1,766 MAR 24 59.70 -0.65 - - - 2             1,241        

NOV 23 3,820 -45 3,882 3,882 3,799 384 7,534 MAY 24 59.44 -0.65 - - - - 422           

DEC 23 3,819 -45 3,829 3,833 3,815 158 217 JUL 24 59.20 -0.65 - - - - 451           

JAN 24 3,817 -45 3,875 3,875 3,803 74 1,291 AUG 24 59.04 -0.65 - - - - 151           

MAR 24 3,800 -17 3,796 3,800 3,796 6 445 SEP 24 58.79 -0.65 - - - - 193           

MAY 24 3,750 -17 2 72 OCT 24 58.46 -0.65 - - - - 140           

JUL 24 3,750 -17 1

SEP 24 3,750 -17 Source : Bloomberg

NOV 24 3,750 -17

JAN 25 3,750 -17

MAR 25 3,750 -17

MAY 25 3,750 -17

JUL 25 3,750 -17

SEP 25 3,750 -17

NOV 25 3,750 -17

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

Mar-23 (18d 1/10/23); CSize 25; KOH3 3863.00

KOH3C 2650 2650 1246 0.00 -         -       -      -            -        KOH3P 2650 2650 0.5 0.00 -           -          -          -          -            

KOH3C 2700 2700 1196.5 0.00 -         -       -      -            -        KOH3P 2700 2700 0.5 0.00 -           -          -          -          -            

KOH3C 2750 2750 1146.5 0.00 -         -       -      -            -        KOH3P 2750 2750 0.5 0.00 -           -          -          -          -            

KOH3C 2800 2800 1096.5 0.00 -         -       -      -            -        KOH3P 2800 2800 0.5 0.00 -           -          -          -          -            

KOH3C 2850 2850 1046.5 0.00 -         -       -      -            -        KOH3P 2850 2850 0.5 0.00 -           -          -          -          -            

KOH3C 2900 2900 996.5 0.00 -         -       -      -            -        KOH3P 2900 2900 0.5 0.00 -           -          -          -          -            

KOH3C 2950 2950 947 0.00 -         -       -      -            -        KOH3P 2950 2950 0.5 0.00 -           -          -          -          -            

KOH3C 3000 3000 897 0.00 -         -       -      -            -        KOH3P 3000 3000 0.5 0.00 -           -          -          -          -            

KOH3C 3050 3050 847.5 0.00 -         -       -      -            -        KOH3P 3050 3050 1 0.00 -           -          -          -          -            

KOH3C 3100 3100 798 0.00 -         -       -      -            -        KOH3P 3100 3100 1.5 0.00 -           -          -          -          -            

KOH3C 3150 3150 749 0.00 -         -       -      -            -        KOH3P 3150 3150 2 0.00 -           -          -          -          -            

KOH3C 3200 3200 700 0.00 -         -       -      -            -        KOH3P 3200 3200 3 0.00 -           -          -          -          -            

KOH3C 3250 3250 652 0.00 -         -       -      -            -        KOH3P 3250 3250 5 0.00 -           -          -          -          -            

KOH3C 3300 3300 604 0.00 -         -       -      -            -        KOH3P 3300 3300 7 0.00 -           -          -          -          -            

KOH3C 3350 3350 557.5 0.00 -         -       -      -            -        KOH3P 3350 3350 10 0.00 -           -          -          -          -            

KOH3C 3400 3400 511.5 0.00 -         -       -      -            -        KOH3P 3400 3400 14 0.00 -           -          -          -          -            

KOH3C 3450 3450 467 0.00 -         -       -      -            -        KOH3P 3450 3450 19.5 0.00 -           -          -          -          -            

KOH3C 3500 3500 424 0.00 -         -       -      -            -        KOH3P 3500 3500 26.5 0.00 -           -          -          -          -            

KOH3C 3550 3550 382.5 0.00 -         -       -      -            -        KOH3P 3550 3550 35 0.00 -           -          -          -          -            

KOH3C 3600 3600 342.5 0.00 -         -       -      -            -        KOH3P 3600 3600 45 0.00 -           -          -          -          -            

KOH3C 3650 3650 305 0.00 -         -       -      -            -        KOH3P 3650 3650 57.5 0.00 -           -          -          -          -            

KOH3C 3700 3700 270 0.00 -         -       -      -            -        KOH3P 3700 3700 72.5 0.00 -           -          -          100          -            

KOH3C 3750 3750 237 0.00 -         -       -      -            -        KOH3P 3750 3750 89.5 0.00 -           -          -          -          -            

KOH3C 3800 3800 207 0.00 -         -       -      -            -        KOH3P 3800 3800 109 0.00 -           -          -          -          -            

KOH3C 3850 3850 179 0.00 -         -       -      -            -        KOH3P 3850 3850 131 0.00 -           -          -          -          -            

KOH3C 3900 3900 154 0.00 -         -       -      -            -        KOH3P 3900 3900 156 0.00 -           -          -          600          -            

KOH3C 3950 3950 131.5 0.00 -         -       -      -            -        KOH3P 3950 3950 183.5 0.00 -           -          -          -          -            

KOH3C 4000 4000 111.5 0.00 -         -       -      -            -        KOH3P 4000 4000 213 0.00 -           -          -          -          -            

KOH3C 4050 4050 93.5 0.00 -         -       -      150.0        -        KOH3P 4050 4050 245.5 0.00 -           -          -          -          -            

KOH3C 4100 4100 78 0.00 -         -       -      -            -        KOH3P 4100 4100 279.5 0.00 -           -          -          -          -            

KOH3C 4150 4150 64.5 0.00 -         -       -      -            -        KOH3P 4150 4150 316 0.00 -           -          -          -          -            

KOH3C 4200 4200 53 0.00 -         -       -      -            -        KOH3P 4200 4200 354.5 0.00 -           -          -          -          -            

KOH3C 4250 4250 43.5 0.00 -         -       -      -            -        KOH3P 4250 4250 395 0.00 -           -          -          -          -            

KOH3C 4300 4300 35 0.00 -         -       -      -            -        KOH3P 4300 4300 436.5 0.00 -           -          -          -          -            

KOH3C 4350 4350 28 0.00 -         -       -      -            -        KOH3P 4350 4350 479.5 0.00 -           -          -          -          -            

KOH3C 4400 4400 22.5 0.00 -         -       -      -            -        KOH3P 4400 4400 524 0.00 -           -          -          -          -            

KOH3C 4450 4450 18 0.00 -         -       -      -            -        KOH3P 4450 4450 569 0.00 -           -          -          -          -            

KOH3C 4500 4500 14 0.00 -         -       -      -            -        KOH3P 4500 4500 615 0.00 -           -          -          -          -            

KOH3C 4550 4550 11 0.00 -         -       -      -            -        KOH3P 4550 4550 662 0.00 -           -          -          -          -            

KOH3C 4600 4600 8.5 0.00 -         -       -      150.0        -        KOH3P 4600 4600 709.5 0.00 -           -          -          -          -            

KOH3C 4650 4650 6.5 0.00 -         -       -      -            -        KOH3P 4650 4650 757.5 0.00 -           -          -          -          -            

KOH3C 4700 4700 5 0.00 -         -       -      -            -        KOH3P 4700 4700 806 0.00 -           -          -          -          -            

KOH3C 4750 4750 4 0.00 -         -       -      -            -        KOH3P 4750 4750 854.5 0.00 -           -          -          -          -            

KOH3C 4800 4800 3 0.00 -         -       -      -            -        KOH3P 4800 4800 903.5 0.00 -           -          -          -          -            

KOH3C 4850 4850 2 0.00 -         -       -      -            -        KOH3P 4850 4850 953 0.00 -           -          -          -          -            

KOH3C 4900 4900 1.5 0.00 -         -       -      -            -        KOH3P 4900 4900 1002 0.00 -           -          -          -          -            

KOH3C 4950 4950 1 0.00 -         -       -      -            -        KOH3P 4950 4950 1051.5 0.00 -           -          -          -          -            

KOH3C 5000 5000 1 0.00 -         -       -      -            -        KOH3P 5000 5000 1101.5 0.00 -           -          -          -          -            

KOH3C 5050 5050 0.5 0.00 -         -       -      -            -        KOH3P 5050 5050 1151 0.00 -           -          -          -          -            

KOH3C 5100 5100 0.5 0.00 -         -       -      -            -        KOH3P 5100 5100 1201 0.00 -           -          -          -          -            

Apr-23 (49d 2/10/23); CSize 25; KOJ3 3837.00

KOJ3C 2650 2650 1240.5 0.00 0.0 0 0 0 0 KOJ3P 2650 2650 1.5 0.00 -           -          0 -          -            

KOJ3C 2700 2700 1191.5 0.00 -         -       -      -            -        KOJ3P 2700 2700 2 0.00 -           -          -          -          -            

KOJ3C 2750 2750 1142.5 0.00 -         -       -      -            -        KOJ3P 2750 2750 2.5 0.00 -           -          -          -          -            

KOJ3C 2800 2800 1093.5 0.00 -         -       -      -            -        KOJ3P 2800 2800 3.5 0.00 -           -          -          -          -            

KOJ3C 2850 2850 1045 0.00 -         -       -      -            -        KOJ3P 2850 2850 5 0.00 -           -          -          -          -            

KOJ3C 2900 2900 997 0.00 -         -       -      -            -        KOJ3P 2900 2900 6.5 0.00 -           -          -          -          -            

KOJ3C 2950 2950 949 0.00 -         -       -      -            -        KOJ3P 2950 2950 9 0.00 -           -          -          -          -            

KOJ3C 3000 3000 902 0.00 -         -       -      -            -        KOJ3P 3000 3000 11.5 0.00 -           -          -          -          -            

KOJ3C 3050 3050 855.5 0.00 -         -       -      -            -        KOJ3P 3050 3050 14.5 0.00 -           -          -          -          -            

KOJ3C 3100 3100 809.5 0.00 -         -       -      -            -        KOJ3P 3100 3100 18.5 0.00 -           -          -          -          -            

KOJ3C 3150 3150 764.5 0.00 -         -       -      -            -        KOJ3P 3150 3150 23.5 0.00 -           -          -          -          -            

KOJ3C 3200 3200 720.5 0.00 -         -       -      -            -        KOJ3P 3200 3200 29.5 0.00 -           -          -          -          -            

KOJ3C 3250 3250 677.5 0.00 -         -       -      -            -        KOJ3P 3250 3250 36 0.00 -           -          -          -          -            

KOJ3C 3300 3300 635.5 0.00 -         -       -      -            -        KOJ3P 3300 3300 44 0.00 -           -          -          -          -            

KOJ3C 3350 3350 594.5 0.00 -         -       -      -            -        KOJ3P 3350 3350 53 0.00 -           -          -          -          -            

KOJ3C 3400 3400 555 0.00 -         -       -      -            -        KOJ3P 3400 3400 63 0.00 -           -          -          -          -            

KOJ3C 3450 3450 517 0.00 -         -       -      -            -        KOJ3P 3450 3450 74.5 0.00 -           -          -          -          -            

KOJ3C 3500 3500 480.5 0.00 -         -       -      -            -        KOJ3P 3500 3500 88 0.00 -           -          -          -          -            

KOJ3C 3550 3550 445 0.00 -         -       -      -            -        KOJ3P 3550 3550 102.5 0.00 -           -          -          -          -            

KOJ3C 3600 3600 411.5 0.00 -         -       -      -            -        KOJ3P 3600 3600 118.5 0.00 -           -          -          -          -            

KOJ3C 3650 3650 379.5 0.00 -         -       -      -            -        KOJ3P 3650 3650 136 0.00 -           -          -          -          -            

KOJ3C 3700 3700 349 0.00 -         -       -      -            -        KOJ3P 3700 3700 155.5 0.00 -           -          -          -          -            

KOJ3C 3750 3750 320 0.00 -         -       -      -            -        KOJ3P 3750 3750 176.5 0.00 -           -          -          -          -            

KOJ3C 3800 3800 293 0.00 -         -       -      -            -        KOJ3P 3800 3800 199 0.00 -           -          -          100          -            

KOJ3C 3850 3850 267 0.00 -         -       -      -            -        KOJ3P 3850 3850 223.5 0.00 -           -          -          -          -            

KOJ3C 3900 3900 243.5 0.00 -         -       -      -            -        KOJ3P 3900 3900 249 0.00 -           -          -          -          -            

KOJ3C 3950 3950 221 0.00 -         -       -      -            -        KOJ3P 3950 3950 276.5 0.00 -           -          -          -          -            

KOJ3C 4000 4000 200 0.00 -         -       -      -            -        KOJ3P 4000 4000 305.5 0.00 -           -          -          -          -            

FCPO Futures - OPTION

Daily Preview

December 23, 2022

KENANGA FUTURES SDN BHD Company No. 353603-X



KOJ3C 4050 4050 181 0.00 -         -       -      -            -        KOJ3P 4050 4050 336.5 0.00 -           -          -          -          -            

KOJ3C 4100 4100 163 0.00 -         -       -      -            -        KOJ3P 4100 4100 368.5 0.00 -           -          -          -          -            

KOJ3C 4150 4150 146.5 0.00 -         -       -      -            -        KOJ3P 4150 4150 401.5 0.00 -           -          -          -          -            

KOJ3C 4200 4200 131.5 0.00 -         -       -      -            -        KOJ3P 4200 4200 436.5 0.00 -           -          -          -          -            

KOJ3C 4250 4250 118 0.00 -         -       -      -            -        KOJ3P 4250 4250 472.5 0.00 -           -          -          -          -            

KOJ3C 4300 4300 105 0.00 -         -       -      -            -        KOJ3P 4300 4300 509.5 0.00 -           -          -          -          -            

KOJ3C 4350 4350 93.5 0.00 -         -       -      -            -        KOJ3P 4350 4350 548 0.00 -           -          -          -          -            

KOJ3C 4400 4400 83.5 0.00 -         -       -      -            -        KOJ3P 4400 4400 587.5 0.00 -           -          -          -          -            

KOJ3C 4450 4450 74 0.00 -         -       -      -            -        KOJ3P 4450 4450 628 0.00 -           -          -          -          -            

KOJ3C 4500 4500 65.5 0.00 -         -       -      -            -        KOJ3P 4500 4500 669 0.00 -           -          -          -          -            

KOJ3C 4550 4550 58 0.00 -         -       -      -            -        KOJ3P 4550 4550 711.5 0.00 -           -          -          -          -            

KOJ3C 4600 4600 51 0.00 -         -       -      -            -        KOJ3P 4600 4600 754.5 0.00 -           -          -          -          -            

KOJ3C 4650 4650 45 0.00 -         -       -      -            -        KOJ3P 4650 4650 798 0.00 -           -          -          -          -            

KOJ3C 4700 4700 39.5 0.00 -         -       -      -            -        KOJ3P 4700 4700 842.5 0.00 -           -          -          -          -            

KOJ3C 4750 4750 34.5 0.00 -         -       -      -            -        KOJ3P 4750 4750 887.5 0.00 -           -          -          -          -            

KOJ3C 4800 4800 30 0.00 -         -       -      -            -        KOJ3P 4800 4800 933 0.00 -           -          -          -          -            

KOJ3C 4850 4850 26.5 0.00 -         -       -      -            -        KOJ3P 4850 4850 979 0.00 -           -          -          -          -            

KOJ3C 4900 4900 23 0.00 -         -       -      -            -        KOJ3P 4900 4900 1025 0.00 -           -          -          -          -            

KOJ3C 4950 4950 20 0.00 -         -       -      -            -        KOJ3P 4950 4950 1072 0.00 -           -          -          -          -            

KOJ3C 5000 5000 17.5 0.00 -         -       -      -            -        KOJ3P 5000 5000 1119 0.00 -           -          -          -          -            

KOJ3C 5050 5050 15 0.00 -         -       -      -            -        KOJ3P 5050 5050 1166.5 0.00 -           -          -          -          -            

KOJ3C 5100 5100 13 0.00 -         -       -      -            -        KOJ3P 5100 5100 1214.5 0.00 -           -          -          -          -            

May-23 (77d 3/10/23); CSize 25; KOK3 3837.00

KOK3C 2650 2650 1232 0.00 -         -       -      -            -        KOK3P 2650 2650 5.5 0.00 -           -          -          -          -            

KOK3C 2700 2700 1184 0.00 -         -       -      -            -        KOK3P 2700 2700 7 0.00 -           -          -          -          -            

KOK3C 2750 2750 1136.5 0.00 -         -       -      -            -        KOK3P 2750 2750 9.5 0.00 -           -          -          -          -            

KOK3C 2800 2800 1089 0.00 -         -       -      -            -        KOK3P 2800 2800 12 0.00 -           -          -          -          -            

KOK3C 2850 2850 1042.5 0.00 -         -       -      -            -        KOK3P 2850 2850 15 0.00 -           -          -          -          -            

KOK3C 2900 2900 996.5 0.00 -         -       -      -            -        KOK3P 2900 2900 18.5 0.00 -           -          -          -          -            

KOK3C 2950 2950 951 0.00 -         -       -      -            -        KOK3P 2950 2950 22.5 0.00 -           -          -          -          -            

KOK3C 3000 3000 906 0.00 -         -       -      -            -        KOK3P 3000 3000 27.5 0.00 -           -          -          -          -            

KOK3C 3050 3050 862.5 0.00 -         -       -      -            -        KOK3P 3050 3050 33.5 0.00 -           -          -          -          -            

KOK3C 3100 3100 819 0.00 -         -       -      -            -        KOK3P 3100 3100 40 0.00 -           -          -          -          -            

KOK3C 3150 3150 777 0.00 -         -       -      -            -        KOK3P 3150 3150 47.5 0.00 -           -          -          -          -            

KOK3C 3200 3200 736 0.00 -         -       -      -            -        KOK3P 3200 3200 56 0.00 -           -          -          -          -            

KOK3C 3250 3250 696 0.00 -         -       -      -            -        KOK3P 3250 3250 65.5 0.00 -           -          -          -          -            

KOK3C 3300 3300 657 0.00 -         -       -      -            -        KOK3P 3300 3300 76.5 0.00 -           -          -          -          -            

KOK3C 3350 3350 619 0.00 -         -       -      -            -        KOK3P 3350 3350 88.5 0.00 -           -          -          -          -            

KOK3C 3400 3400 582.5 0.00 -         -       -      -            -        KOK3P 3400 3400 101.5 0.00 -           -          -          -          -            

KOK3C 3450 3450 547.5 0.00 -         -       -      -            -        KOK3P 3450 3450 116 0.00 -           -          -          -          -            

KOK3C 3500 3500 513.5 0.00 -         -       -      -            -        KOK3P 3500 3500 131.5 0.00 -           -          -          200          -            

KOK3C 3550 3550 480.5 0.00 -         -       -      -            -        KOK3P 3550 3550 148.5 0.00 -           -          -          -          -            

KOK3C 3600 3600 449.5 0.00 -         -       -      -            -        KOK3P 3600 3600 167 0.00 -           -          -          -          -            

KOK3C 3650 3650 419.5 0.00 -         -       -      -            -        KOK3P 3650 3650 187 0.00 -           -          -          -          -            

KOK3C 3700 3700 391 0.00 -         -       -      -            -        KOK3P 3700 3700 208 0.00 -           -          -          1,250       -            

KOK3C 3750 3750 363.5 0.00 -         -       -      -            -        KOK3P 3750 3750 230.5 0.00 -           -          -          -          -            

KOK3C 3800 3800 337.5 0.00 -         -       -      -            -        KOK3P 3800 3800 254 0.00 -           -          -          -          -            

KOK3C 3850 3850 313 0.00 -         -       -      -            -        KOK3P 3850 3850 279.5 0.00 -           -          -          -          -            

KOK3C 3900 3900 290 0.00 -         -       -      -            -        KOK3P 3900 3900 306 0.00 -           -          -          1,400       -            

KOK3C 3950 3950 268 0.00 -         -       -      -            -        KOK3P 3950 3950 334 0.00 -           -          -          -          -            

KOK3C 4000 4000 247.5 0.00 -         -       -      -            -        KOK3P 4000 4000 363 0.00 -           -          -          -          -            

KOK3C 4050 4050 228.5 0.00 -         -       -      -            -        KOK3P 4050 4050 393 0.00 -           -          -          -          -            

KOK3C 4100 4100 210 0.00 -         -       -      1,250.0     -        KOK3P 4100 4100 425 0.00 -           -          -          -          -            

KOK3C 4150 4150 193 0.00 -         -       -      -            -        KOK3P 4150 4150 457.5 0.00 -           -          -          -          -            

KOK3C 4200 4200 177.5 0.00 -         -       -      -            -        KOK3P 4200 4200 491.5 0.00 -           -          -          -          -            

KOK3C 4250 4250 162.5 0.00 -         -       -      -            -        KOK3P 4250 4250 526.5 0.00 -           -          -          -          -            

KOK3C 4300 4300 148.5 0.00 -         -       -      1,400.0     -        KOK3P 4300 4300 562 0.00 -           -          -          -          -            

KOK3C 4350 4350 136 0.00 -         -       -      -            -        KOK3P 4350 4350 599 0.00 -           -          -          -          -            

KOK3C 4400 4400 124 0.00 -         -       -      -            -        KOK3P 4400 4400 637 0.00 -           -          -          -          -            

KOK3C 4450 4450 113 0.00 -         -       -      -            -        KOK3P 4450 4450 675.5 0.00 -           -          -          -          -            

KOK3C 4500 4500 103 0.00 -         -       -      100.0        -        KOK3P 4500 4500 715.5 0.00 -           -          -          -          -            

KOK3C 4550 4550 93.5 0.00 -         -       -      -            -        KOK3P 4550 4550 755.5 0.00 -           -          -          -          -            

KOK3C 4600 4600 85 0.00 -         -       -      -            -        KOK3P 4600 4600 797 0.00 -           -          -          -          -            

KOK3C 4650 4650 77.5 0.00 -         -       -      -            -        KOK3P 4650 4650 838.5 0.00 -           -          -          -          -            

KOK3C 4700 4700 70 0.00 -         -       -      -            -        KOK3P 4700 4700 881 0.00 -           -          -          -          -            

KOK3C 4750 4750 63.5 0.00 -         -       -      -            -        KOK3P 4750 4750 924 0.00 -           -          -          -          -            

KOK3C 4800 4800 57.5 0.00 -         -       -      1,450.0     -        KOK3P 4800 4800 967.5 0.00 -           -          -          -          -            

KOK3C 4850 4850 52 0.00 -         -       -      -            -        KOK3P 4850 4850 1012 0.00 -           -          -          -          -            

KOK3C 4900 4900 46.5 0.00 -         -       -      -            -        KOK3P 4900 4900 1056.5 0.00 -           -          -          -          -            

KOK3C 4950 4950 42 0.00 -         -       -      -            -        KOK3P 4950 4950 1101.5 0.00 -           -          -          -          -            

KOK3C 5000 5000 38 0.00 -         -       -      -            -        KOK3P 5000 5000 1147 0.00 -           -          -          -          -            

KOK3C 5050 5050 34 0.00 -         -       -      -            -        KOK3P 5050 5050 1193 0.00 -           -          -          -          -            

KOK3C 5100 5100 30.5 0.00 -         -       -      1,400.0     -        KOK3P 5100 5100 1239 0.00 -           -          -          -          -            

Jun-23 (108d 4/10/23); CSize 25; KOM3 3830.00

KOM3C 2650 2650 1224.5 0.00 -         -       -      -            -        KOM3P 2650 2650 13.5 0.00 -           -          -          -          -            

KOM3C 2700 2700 1178 0.00 -         -       -      -            -        KOM3P 2700 2700 16.5 0.00 -           -          -          -          -            

KOM3C 2750 2750 1132.5 0.00 -         -       -      -            -        KOM3P 2750 2750 20 0.00 -           -          -          -          -            

KOM3C 2800 2800 1087 0.00 -         -       -      -            -        KOM3P 2800 2800 24.5 0.00 -           -          -          -          -            

KOM3C 2850 2850 1042.5 0.00 -         -       -      -            -        KOM3P 2850 2850 29.5 0.00 -           -          -          -          -            

KOM3C 2900 2900 998.5 0.00 -         -       -      -            -        KOM3P 2900 2900 35 0.00 -           -          -          -          -            

KOM3C 2950 2950 955 0.00 -         -       -      -            -        KOM3P 2950 2950 41.5 0.00 -           -          -          -          -            

KOM3C 3000 3000 913 0.00 -         -       -      -            -        KOM3P 3000 3000 48.5 0.00 -           -          -          -          -            

KOM3C 3050 3050 871.5 0.00 -         -       -      -            -        KOM3P 3050 3050 56.5 0.00 -           -          -          -          -            

KOM3C 3100 3100 830.5 0.00 -         -       -      -            -        KOM3P 3100 3100 65.5 0.00 -           -          -          -          -            

KOM3C 3150 3150 791 0.00 -         -       -      -            -        KOM3P 3150 3150 75.5 0.00 -           -          -          -          -            

KOM3C 3200 3200 752.5 0.00 -         -       -      -            -        KOM3P 3200 3200 86.5 0.00 -           -          -          -          -            

KOM3C 3250 3250 715 0.00 -         -       -      -            -        KOM3P 3250 3250 98.5 0.00 -           -          -          -          -            

KOM3C 3300 3300 678.5 0.00 -         -       -      -            -        KOM3P 3300 3300 111.5 0.00 -           -          -          -          -            

KOM3C 3350 3350 643 0.00 -         -       -      -            -        KOM3P 3350 3350 125.5 0.00 -           -          -          -          -            

KOM3C 3400 3400 609 0.00 -         -       -      -            -        KOM3P 3400 3400 141 0.00 -           -          -          -          -            

KOM3C 3450 3450 575.5 0.00 -         -       -      -            -        KOM3P 3450 3450 157.5 0.00 -           -          -          -          -            

KOM3C 3500 3500 544 0.00 -         -       -      -            -        KOM3P 3500 3500 175 0.00 -           -          -          -          -            

KOM3C 3550 3550 513 0.00 -         -       -      -            -        KOM3P 3550 3550 194 0.00 -           -          -          -          -            

KOM3C 3600 3600 483.5 0.00 -         -       -      -            -        KOM3P 3600 3600 214 0.00 -           -          -          -          -            

KOM3C 3650 3650 455.5 0.00 -         -       -      -            -        KOM3P 3650 3650 235 0.00 -           -          -          -          -            

KOM3C 3700 3700 428 0.00 -         -       -      -            -        KOM3P 3700 3700 257.5 0.00 -           -          -          -          -            

KOM3C 3750 3750 402 0.00 -         -       -      -            -        KOM3P 3750 3750 281.5 0.00 -           -          -          -          -            

KOM3C 3800 3800 377.5 0.00 -         -       -      -            -        KOM3P 3800 3800 306 0.00 -           -          -          -          -            

KOM3C 3850 3850 354 0.00 -         -       -      -            -        KOM3P 3850 3850 332 0.00 -           -          -          -          -            

KOM3C 3900 3900 331.5 0.00 -         -       -      -            -        KOM3P 3900 3900 359 0.00 -           -          -          -          -            

KOM3C 3950 3950 310 0.00 -         -       -      -            -        KOM3P 3950 3950 387 0.00 -           -          -          -          -            

KOM3C 4000 4000 289.5 0.00 -         -       -      -            -        KOM3P 4000 4000 416.5 0.00 -           -          -          -          -            

KOM3C 4050 4050 270.5 0.00 -         -       -      -            -        KOM3P 4050 4050 447 0.00 -           -          -          -          -            

KOM3C 4100 4100 252 0.00 -         -       -      -            -        KOM3P 4100 4100 478 0.00 -           -          -          -          -            

KOM3C 4150 4150 235 0.00 -         -       -      -            -        KOM3P 4150 4150 510.5 0.00 -           -          -          -          -            

KOM3C 4200 4200 219 0.00 -         -       -      -            -        KOM3P 4200 4200 544 0.00 -           -          -          -          -            

KOM3C 4250 4250 203.5 0.00 -         -       -      -            -        KOM3P 4250 4250 578 0.00 -           -          -          -          -            

KOM3C 4300 4300 189 0.00 -         -       -      -            -        KOM3P 4300 4300 613.5 0.00 -           -          -          -          -            

KOM3C 4350 4350 175.5 0.00 -         -       -      -            -        KOM3P 4350 4350 649.5 0.00 -           -          -          -          -            

KOM3C 4400 4400 163 0.00 -         -       -      -            -        KOM3P 4400 4400 686 0.00 -           -          -          -          -            

KOM3C 4450 4450 151 0.00 -         -       -      -            -        KOM3P 4450 4450 724 0.00 -           -          -          -          -            

KOM3C 4500 4500 140 0.00 -         -       -      -            -        KOM3P 4500 4500 762.5 0.00 -           -          -          -          -            

KOM3C 4550 4550 129.5 0.00 -         -       -      -            -        KOM3P 4550 4550 801.5 0.00 -           -          -          -          -            

KOM3C 4600 4600 119.5 0.00 -         -       -      -            -        KOM3P 4600 4600 841 0.00 -           -          -          -          -            

KOM3C 4650 4650 110.5 0.00 -         -       -      -            -        KOM3P 4650 4650 881.5 0.00 -           -          -          -          -            

KOM3C 4700 4700 102 0.00 -         -       -      -            -        KOM3P 4700 4700 922.5 0.00 -           -          -          -          -            

KOM3C 4750 4750 94 0.00 -         -       -      -            -        KOM3P 4750 4750 964.5 0.00 -           -          -          -          -            



KOM3C 4800 4800 87 0.00 -         -       -      -            -        KOM3P 4800 4800 1006.5 0.00 -           -          -          -          -            

KOM3C 4850 4850 80 0.00 -         -       -      -            -        KOM3P 4850 4850 1049.5 0.00 -           -          -          -          -            

KOM3C 4900 4900 73.5 0.00 -         -       -      -            -        KOM3P 4900 4900 1092.5 0.00 -           -          -          -          -            

KOM3C 4950 4950 68 0.00 -         -       -      -            -        KOM3P 4950 4950 1136 0.00 -           -          -          -          -            

KOM3C 5000 5000 62.5 0.00 -         -       -      -            -        KOM3P 5000 5000 1180.5 0.00 -           -          -          -          -            

KOM3C 5050 5050 57.5 0.00 -         -       -      -            -        KOM3P 5050 5050 1225 0.00 -           -          -          -          -            

KOM3C 5100 5100 52.5 0.00 -         -       -      -            -        KOM3P 5100 5100 1269.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 31.01 38.12 35.16 32.18 30           

PUT 1 week ago 24.23 29.2 30.87 28.34 34           

MEAN 1 month ago 23.12 26.24 26.61 35.56 37           

CALL 3 months ago 40.08 42.53 39.26 40.19 43           

PUT 6 months ago 38.59 57.71 48.3 37.89 33           

MEAN

CALL

PUT

MEAN

Source: Bloomberg
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Implied volatility for ATM 

MAR 23

APR 23

MAY 23

Previous day 1D%CHG

41.28 41.24 0.10

41.25 41.26 -0.02

41.27 41.25 0.04

43.06 42.99 0.16

42.99 43.06 -0.16

43.03 43.03 0.00

41.88 41.92 -0.10

41.87 41.92 -0.12

41.89 41.92 -0.07


