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HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 22, 2023

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
MAR 23 4,097 -24 4,150 4,150 4,080 977 3,907 MAR 23 62.77 1.26 61.81 63.01 61.01 31,720 57,958
APR 23 4,135 -27 4,169 4,193 4,121 4,997 31,622 MAY 23 62.95 1.20 62.03 63.23 61.21 69,548 172,306
MAY 23 4,141 -26 4,167 4,200 4,127 19,330 47,208 JUL 23 62.60 1.1 61.75 62.84 60.94 31,539 98,345
JUN 23 4,122 -26 4,153 4,181 4,111 5,201 19,853 AUG 23 61.98 1.03 61.06 62.18 60.40 6,186 28,406
JUL 23 4,091 -29 4,132 4,152 4,085 3,227 19,085 SEP 23 61.31 0.99 60.48 61.48 59.80 4,031 21,066
AUG 23 4,063 -23 4,098 4,115 4,055 2,140 8,851 OCT 23 60.58 0.93 59.65 60.75 59.18 1,955 13,858
SEP 23 4,033 -26 4,071 4,088 4,029 2,359 10,984 DEC 23 60.22 0.87 59.60 60.45 58.72 9,366 48,284
OCT 23 4,012 -26 4,058 4,058 4,015 1,626 3,936 JAN 24 59.93 0.86 59.05 60.11 58.57 2,647 8,658
NOV 23 3,998 -26 4,036 4,041 4,000 681 7,938 MAR 24 59.61 0.83 58.36 59.80 58.36 996 3,560
DEC 23 3,990 -23 4,003 4,036 3,989 398 1,737 MAY 24 59.43 0.81 58.55 59.60 58.49 104 1,544
JAN 24 3,991 -23 4,005 4,015 4,000 158 2,921 JUL 24 59.35 0.79 59.47 59.47 59.47 5 1,462
FEB 24 3,990 -23 4 285 AUG 24 59.17 0.79 - - - 529
MAR 24 3,988 -23 4,001 4,002 3,993 72 1,768 SEP 24 58.97 0.79 - - - 631
MAY 24 3,977 -23 94 OCT 24 58.66 0.79 - - - 139
JUL 24 3,977 -23 1 DEC 24 58.61 0.79 57.48 58.58 57.48 11 1,753
SEP 24 3,977 -23

NOV 24 3,977 -23 Source : Bloomberg

JAN 25 3,977 -23

MAR 25 3,977 -23

MAY 25 3,977 -23

JUL 25 3,977 -23

SEP 25 3,977 -23

NOV 25 3,977 -23

JAN 26 3,977 -23

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (16d 3/10/23); CSize 25; KOK3 4166.00

KOK3C 2950 2950 1189.5 0.00 - - KOK3P 2950 2950 0.5 0.00 - - - - -
KOK3C 3000 3000 1139.5 0.00 - - KOK3P 3000 3000 0.5 0.00 - - - - -
KOK3C 3050 3050 1089.5 0.00 - - KOK3P 3050 3050 0.5 0.00 - - - - -
KOK3C 3100 3100 1039.5 0.00 - - KOK3P 3100 3100 0.5 0.00 - - - - -
KOK3C 3150 3150 990 0.00 - - KOK3P 3150 3150 0.5 0.00 - - - - -
KOK3C 3200 3200 940 0.00 - - KOK3P 3200 3200 0.5 0.00 - - - - -
KOK3C 3250 3250 890 0.00 - - KOK3P 3250 3250 0.5 0.00 - - - - -
KOK3C 3300 3300 840 0.00 - - KOK3P 3300 3300 0.5 0.00 - - - - -
KOK3C 3350 3350 790.5 0.00 - - KOK3P 3350 3350 0.5 0.00 - - - - -
KOK3C 3400 3400 741 0.00 - - KOK3P 3400 3400 0.5 0.00 - - - - -
KOK3C 3450 3450 691.5 0.00 - - KOK3P 3450 3450 1.5 0.00 - - - - -
KOK3C 3500 3500 642.5 0.00 - - KOK3P 3500 3500 2 0.00 - - - 200 -
KOK3C 3550 3550 593.5 0.00 - - KOK3P 3550 3550 3.5 0.00 - - - - -
KOK3C 3600 3600 545.5 0.00 - - KOK3P 3600 3600 55 0.00 - - - - -
KOK3C 3650 3650 498.5 0.00 - - KOK3P 3650 3650 8 0.00 - - - - -
KOK3C 3700 3700 452.5 0.00 - - KOK3P 3700 3700 12 0.00 - - - 1,250 -
KOK3C 3750 3750 407.5 0.00 - - KOK3P 3750 3750 17 0.00 - - - - -
KOK3C 3800 3800 364.5 0.00 - - KOK3P 3800 3800 235 0.00 - - - - -
KOK3C 3850 3850 323 0.00 - - KOK3P 3850 3850 325 0.00 - - - - -
KOK3C 3900 3900 284 0.00 - - KOK3P 3900 3900 43.5 0.00 - - - 1,400 -
KOK3C 3950 3950 2475 0.00 - - KOK3P 3950 3950 56.5 0.00 - - - - -
KOK3C 4000 4000 213.5 0.00 - - KOK3P 4000 4000 725 0.00 - - - - -
KOK3C 4050 4050 182.5 0.00 - - - - |KOK3P 4050 4050 91.5 0.00 - - - - -
KOK3C 4100 4100 154.5 0.00 - - - 1,250.0 - |KOK3P 4100 4100 1135 0.00 - - - - -
KOK3C 4150 4150 129 0.00 - - - - - |KOK3P 4150 4150 138 0.00 - - - - -
KOK3C 4200 4200 107 0.00 - - - - - |KOK3P 4200 4200 166 0.00 - - - - -
KOK3C 4250 4250 87.5 0.00 - - - - - |KOK3P 4250 4250 196.5 0.00 - - - - -
KOK3C 4300 4300 s 0.00 - - - 1,400.0 - |KOK3P 4300 4300 230 0.00 - - - - -
KOK3C 4350 4350 57 0.00 - - - - - |KOK3P 4350 4350 266 0.00 - - - - -
KOK3C 4400 4400 45.5 0.00 - - - - - |KOK3P 4400 4400 304 0.00 - - - - -
KOK3C 4450 4450 35.5 0.00 - - - - - |KOK3P 4450 4450 344 0.00 - - - - -
KOK3C 4500 4500 275 0.00 - - - 100.0 - |KOK3P 4500 4500 386 0.00 - - - -

KOK3C 4550 4550 21 0.00 - - - |KOK3P 4550 4550 429.5 0.00 - - - -

KOK3C 4600 4600 16 0.00 - - - |KOK3P 4600 4600 474.5 0.00 - - - -

KOK3C 4650 4650 12 0.00 - - - |KOK3P 4650 4650 520.5 0.00 - - - -

KOK3C 4700 4700 9 0.00 - - - |KOK3P 4700 4700 567.5 0.00 - - - -

KOK3C 4750 4750 6.5 0.00 - - - |KOK3P 4750 4750 615 0.00 - - - -

KOK3C 4800 4800 5 0.00 - 1,450.0 - |KOK3P 4800 4800 663 0.00 - - - -

KOK3C 4850 4850 3.5 0.00 - - - |KOK3P 4850 4850 711.5 0.00 - - - -

KOK3C 4900 4900 25 0.00 - - - |KOK3P 4900 4900 760.5 0.00 - - - -

KOK3C 4950 4950 2 0.00 - - - |KOK3P 4950 4950 809.5 0.00 - - - -

KOK3C 5000 5000 1 0.00 - - - |KOK3P 5000 5000 859 0.00 - - - -

KOK3C 5050 5050 1 0.00 - - - |KOK3P 5050 5050 908.5 0.00 - - - -

KOK3C 5100 5100 0.5 0.00 - 1,400.0 - |KOK3P 5100 5100 958.5 0.00 - - - -

KOK3C 5150 5150 0.5 0.00 - - - |KOK3P 5150 5150 1008 0.00 - - - -

KOK3C 5200 5200 0.5 0.00 - - - |KOK3P 5200 5200 1058 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1108 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1157.5 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1207.5 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1257.5 0.00 - - - -

Jun-23 (47d 4/10/23); CSize 25; KOM3 4146.00

KOMB3C 2950 2950 1168.5 0.00 0.0 0 0 0 0|KOM3P 2950 2950 1 0.00 - - 0 -

KOM3C 3000 3000 1119 0.00 - - - |KOMS3P 3000 3000 1.5 0.00 - - - -

KOMB3C 3050 3050 1070 0.00 - - - |KOMS3P 3050 3050 2 0.00 - - - -

KOM3C 3100 3100 1021 0.00 - - - |KOM3P 3100 3100 25 0.00 - - - -

KOMB3C 3150 3150 9725 0.00 - - - |KOM3P 3150 3150 4 0.00 - - - -

KOM3C 3200 3200 924 0.00 - - - |KOM3P 3200 3200 5.5 0.00 - - - -

KOMB3C 3250 3250 876 0.00 - - - |KOMS3P 3250 3250 7 0.00 - - - -

KOM3C 3300 3300 828.5 0.00 - - - |KOM3P 3300 3300 9.5 0.00 - - - -

KOMB3C 3350 3350 7815 0.00 - - - |KOM3P 3350 3350 125 0.00 - - - -

KOM3C 3400 3400 735.5 0.00 - - - |KOMS3P 3400 3400 16.5 0.00 - - - -

KOMB3C 3450 3450 690.5 0.00 - - - |KOMB3P 3450 3450 21 0.00 - - - -

KOM3C 3500 3500 646 0.00 - - - |KOM3P 3500 3500 26.5 0.00 - - - 300

KOMB3C 3550 3550 603 0.00 - - - |KOMB3P 3550 3550 33 0.00 - - - -

KOM3C 3600 3600 561 0.00 - - - |KOM3P 3600 3600 41 0.00 - - - 100

KOMB3C 3650 3650 520.5 0.00 - - - |KOMB3P 3650 3650 50 0.00 - - - -

KOM3C 3700 3700 481.5 0.00 - - - |KOMS3P 3700 3700 61 0.00 - - - -

KOMB3C 3750 3750 443.5 0.00 - - - |KOMS3P 3750 3750 73 0.00 - - - -

KOM3C 3800 3800 407.5 0.00 - - - |KOM3P 3800 3800 86.5 0.00 - - - 100

KOMB3C 3850 3850 373 0.00 - - - |KOMS3P 3850 3850 102 0.00 - - - -

KOM3C 3900 3900 340.5 0.00 - - - |KOM3P 3900 3900 119.5 0.00 - - - -

KOMB3C 3950 3950 309.5 0.00 - - - |KOMS3P 3950 3950 138.5 0.00 - - - -

KOM3C 4000 4000 280.5 0.00 - 250.0 - |KOM3P 4000 4000 159 0.00 - - - 250

KOMB3C 4050 4050 253.5 0.00 - - - |KOMB3P 4050 4050 182 0.00 - - - -

KOM3C 4100 4100 228.5 0.00 - - - |KOM3P 4100 4100 206.5 0.00 - - - -

KOMB3C 4150 4150 205 0.00 - - - |KOM3P 4150 4150 2325 0.00 - - - -

KOM3C 4200 4200 183 0.00 - - - |KOMS3P 4200 4200 261 0.00 - - - -

KOMB3C 4250 4250 163 0.00 - - - |KOMB3P 4250 4250 290.5 0.00 - - - -

KOM3C 4300 4300 145 0.00 - - - |KOMS3P 4300 4300 322 0.00 - - - -




KOMBSC 4350 4350 128 0.00

KOM3P 4350
KOM3P 4400
KOMBP 4450
KOM3P 4500
KOMBP 4550
KOM3P 4600
KOM3P 4650
KOMS3P 4700
KOMSP 4750
KOM3P 4800
KOM3P 4850
KOM3P 4900
KOM3P 4950
KOM3P 5000
KOMS3P 5050
KOM3P 5100
KOM3P 5150
KOM3P 5200
KOMS3P 5250
KOM3P 5300
KOMS3P 5350
KOM3P 5400

4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400

355.5
390
426

463.5

502.5

542.5

583.5

625.5

668.5

712.5
757
802
848

894.5
941

988.5

1036
1084
1132
1180.5
1229.5
1278

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KON3P 2900
KON3P 2950
KONSP 3000
KON3P 3050
KON3P 3100
KON3P 3150
KON3P 3200
KON3P 3250
KON3P 3300
KON3P 3350
KONB3P 3400
KON3P 3450
KONB3P 3500
KON3P 3550
KON3P 3600
KON3P 3650
KON3P 3700
KON3P 3750
KONSP 3800
KON3P 3850
KON3P 3900
KON3P 3950
KONSP 4000
KON3P 4050
KON3P 4100
KON3P 4150
KON3P 4200
KON3P 4250
KONSP 4300
KON3P 4350
KONB3P 4400
KON3P 4450
KONB3P 4500
KON3P 4550
KON3P 4600
KON3P 4650
KON3P 4700
KON3P 4750
KON3P 4800
KON3P 4850
KON3P 4900
KON3P 4950
KON3P 5000
KON3P 5050
KON3P 5100
KON3P 5150
KON3P 5200
KON3P 5250
KON3P 5300
KON3P 5350

2900
2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350

55

1.5
15
18.5
23
28

41.5
49.5
58.5
69
80.5
93.5
107.5
123.5
140.5
159
179
201
224
248.5
274.5
302
331
361
392.5
425.5
459.5
495
531.5
569
607.5
647
687
728.5
770.5
813
856.5
900.5
945
990
1035.5
1081.5
1127.5
11745
1221.5
1268.5

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOMS3C 4400 4400 113 0.00
KOMBSC 4450 4450 99.5 0.00
KOMS3C 4500 4500 87 0.00
KOMBSC 4550 4550 76 0.00
KOMS3C 4600 4600 66.5 0.00
KOMBSC 4650 4650 57.5 0.00
KOMS3C 4700 4700 50 0.00
KOMBSC 4750 4750 43 0.00
KOMS3C 4800 4800 37 0.00
KOMBSC 4850 4850 31.5 0.00
KOMS3C 4900 4900 27 0.00
KOMSC 4950 4950 23 0.00
KOM3C 5000 5000 19.5 0.00
KOMBSC 5050 5050 16.5 0.00
KOMS3C 5100 5100 14 0.00
KOMSC 5150 5150 12 0.00
KOMS3C 5200 5200 10 0.00
KOMBSC 5250 5250 8.5 0.00
KOMS3C 5300 5300 7 0.00
KOMBSC 5350 5350 6 0.00
KOMS3C 5400 5400 5 0.00
Jul-23 (77d 5/10/23); CSize 25; KON3 4112.00
KONBSC 2900 2900 1187.5 0.00
KON3C 2950 2950 1139.5 0.00
KONBSC 3000 3000 1091.5 0.00
KON3C 3050 3050 1043.5 0.00
KON3C 3100 3100 996.5 0.00
KON3C 3150 3150 950 0.00
KONB3C 3200 3200 904 0.00
KON3C 3250 3250 858.5 0.00
KONB3C 3300 3300 814.5 0.00
KON3C 3350 3350 770.5 0.00
KONBSC 3400 3400 728 0.00
KON3C 3450 3450 686.5 0.00
KONB3C 3500 3500 646 0.00
KON3C 3550 3550 606.5 0.00
KONB3C 3600 3600 568.5 0.00
KON3C 3650 3650 531.5 0.00
KONB3C 3700 3700 496.5 0.00
KON3C 3750 3750 462.5 0.00
KONB3C 3800 3800 429.5 0.00
KON3C 3850 3850 398.5 0.00
KONB3C 3900 3900 369 0.00
KON3C 3950 3950 341 0.00
KONB3C 4000 4000 314.5 0.00
KON3C 4050 4050 289 0.00
KON3C 4100 4100 265.5 0.00
KON3C 4150 4150 243.5 0.00
KONBSC 4200 4200 2225 0.00
KON3C 4250 4250 203 0.00
KONBSC 4300 4300 185 0.00
KON3C 4350 4350 168 0.00
KONB3C 4400 4400 152.5 0.00
KON3C 4450 4450 138 0.00
KONB3C 4500 4500 125 0.00
KON3C 4550 4550 1125 0.00
KONB3C 4600 4600 101.5 0.00
KON3C 4650 4650 91.5 0.00
KONB3C 4700 4700 82 0.00
KON3C 4750 4750 73.5 0.00
KONB3C 4800 4800 65.5 0.00
KON3C 4850 4850 58.5 0.00
KONB3C 4900 4900 52.5 0.00
KON3C 4950 4950 46.5 0.00
KONB3C 5000 5000 41.5 0.00
KON3C 5050 5050 36.5 0.00
KON3C 5100 5100 32.5 0.00
KON3C 5150 5150 29 0.00
KONB3C 5200 5200 25.5 0.00
KON3C 5250 5250 22.5 0.00
KONB3C 5300 5300 20 0.00
KON3C 5350 5350 17.5 .
Aug-23 (107d 6/9/23); CSize 25; KOQ3 4083.00
KOQ3C 2900 2900 1163.5 0.00
KOQ3C 2950 2950 1116.5 0.00
KOQ3C 3000 3000 1070 0.00
KOQ3C 3050 3050 1024 0.00
KOQ3C 3100 3100 979 0.00
KOQ3C 3150 3150 934.5 0.00
KOQ3C 3200 3200 890.5 0.00
KOQ3C 3250 3250 848 0.00
KOQ3C 3300 3300 806 0.00
KOQ3C 3350 3350 764.5 0.00
KOQ3C 3400 3400 7245 0.00
KOQ3C 3450 3450 685.5 0.00
KOQ3C 3500 3500 648 0.00
KOQ3C 3550 3550 611 0.00
KOQ3C 3600 3600 576 0.00
KOQ3C 3650 3650 541.5 0.00
KOQ3C 3700 3700 508.5 0.00
KOQ3C 3750 3750 477 0.00
KOQ3C 3800 3800 446.5 0.00
KOQ3C 3850 3850 417.5 0.00
KOQ3C 3900 3900 389.5 0.00
KOQ3C 3950 3950 363.5 0.00
KOQ3C 4000 4000 338 0.00
KOQ3C 4050 4050 314.5 0.00
KOQ3C 4100 4100 291.5 0.00
KOQ3C 4150 4150 270.5 0.00
KOQ3C 4200 4200 250.5 0.00
KOQ3C 4250 4250 231.5 0.00
KOQ3C 4300 4300 213.5 0.00
KOQ3C 4350 4350 197 0.00
KOQ3C 4400 4400 181 0.00
KOQ3C 4450 4450 166.5 0.00
KOQ3C 4500 4500 153 0.00
KOQ3C 4550 4550 140.5 0.00
KOQ3C 4600 4600 128.5 0.00
KOQ3C 4650 4650 117.5 0.00
KOQ3C 4700 4700 107.5 0.00
KOQ3C 4750 4750 98 0.00
KOQ3C 4800 4800 89.5 0.00
KOQ3C 4850 4850 81.5 0.00
KOQ3C 4900 4900 74 0.00
KOQ3C 4950 4950 67.5 0.00

KOQ3C 5000 5000 61 0.00

KOQ3P 2900
KOQ3P 2950
KOQ3P 3000
KOQ3P 3050
KOQ3P 3100
KOQ3P 3150
KOQ3P 3200
KOQ3P 3250
KOQ3P 3300
KOQ3P 3350
KOQ3P 3400
KOQ3P 3450
KOQ3P 3500
KOQ3P 3550
KOQ3P 3600
KOQ3P 3650
KOQ3P 3700
KOQ3P 3750
KOQ3P 3800
KOQ3P 3850
KOQ3P 3900
KOQ3P 3950
KOQ3P 4000
KOQ3P 4050
KOQ3P 4100
KOQ3P 4150
KOQ3P 4200
KOQ3P 4250
KOQ3P 4300
KOQ3P 4350
KOQ3P 4400
KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
KOQ3P 4700
KOQ3P 4750
KOQ3P 4800
KOQ3P 4850
KOQ3P 4900
KOQ3P 4950
KOQ3P 5000

2900
2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00




KOQ3C 5050 5050 55.5 0.00 - - KOQ3P 5050 5050 1034 0.00 - - - -
KOQ3C 5100 5100 50 0.00 - - KOQ3P 5100 5100 1078 0.00 - - - -
KOQ3C 5150 5150 455 0.00 - - KOQ3P 5150 5150 1123 0.00 - - - -
KOQ3C 5200 5200 41 0.00 - - KOQ3P 5200 5200 1168 0.00 - - - -
KOQ3C 5250 5250 37 0.00 - - KOQ3P 5250 5250 1214 0.00 - - - -
KOQ3C 5300 5300 33.5 0.00 - - KOQ3P 5300 5300 1259.5 0.00 - - - -
KOQ3C 5350 5350 30.5 0.00 - - KOQ3P 5350 5350 1306 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 35.41 35.72 -0.87 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 35.41 35.74 -0.92 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 35.41 35.73 -0.90 1 month ago 21.06 27.09 26.95 35.52 36
CALL 36.73 37.04 -0.84 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 36.69 37.04 -0.94 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 36.71 37.04 -0.89
CALL 36.04 36.36 -0.88
JuL23  |put 36.06 36.40 -0.93
MEAN 36.05 36.38 -0.91
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