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HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 27, 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 4,156 -34 4,183 4,210 4,145 1,001 2,593 MAR 23 61.11 -0.93 62.10 62.59 60.91 29,833 11,005
APR 23 4,198 -31 4,219 4,262 4,187 9,487 27,767 MAY 23 61.22 -0.96 62.25 62.80 61.00 72,749 182,927
MAY 23 4,202 -33 4,225 4,269 4,192 26,762 50,060 JUL 23 60.81 -0.95 61.82 62.34 60.62 24,628 103,848
JUN 23 4,182 -30 4,198 4,246 4,169 7,991 22,444 AUG 23 60.11 -0.94 61.15 61.56 59.93 6,036 25,938
JUL 23 4,144 -29 4,160 4,203 4,130 5,380 20,284 SEP 23 59.36 -0.95 60.54 60.74 59.21 4,965 24,114
AUG 23 4,102 -29 4,122 4,158 4,000 4,673 11,116 OCT 23 58.52 -0.97 59.62 59.78 58.40 1,975 14,305
SEP 23 4,065 -29 4,087 4,119 4,052 3,014 11,618 DEC 23 58.08 -0.97 59.19 59.39 58.00 5,970 50,539
OCT 23 4,040 -29 4,065 4,091 4,023 1,717 4,736 JAN 24 57.82 -0.94 58.90 59.06 57.78 928 9,228
NOV 23 4,026 -29 4,053 4,075 4,009 993 8,543 MAR 24 57.49 -0.93 58.26 58.37 57.43 810 4,694
DEC 23 4,018 -29 4,037 4,070 4,004 562 2,424 MAY 24 57.33 -0.92 58.12 58.23 57.33 163 1,604
JAN 24 4,014 -29 4,060 4,065 4,010 88 3,145 JUL 24 57.25 -0.91 - - - 1,467
FEB 24 4,013 -29 4,059 4,059 4,059 1 374 AUG 24 57.06 -0.91 - - - 529
MAR 24 4,004 -29 4,044 4,044 4,044 2 1,912 SEP 24 56.83 -0.91 - - - 615
MAY 24 3,993 -29 4,037 4,037 4,037 1 150 OCT 24 56.49 -0.91 - - - 139
JUL 24 3,993 -29 5 DEC 24 56.43 -0.89 56.88 56.88 56.53 11 1,770
SEP 24 3,993 -29

NOV 24 3,993 -29 Source : Bloomberg

JAN 25 3,993 -29

MAR 25 3,993 -29

MAY 25 3,993 -29

JUL 25 3,993 -29

SEP 25 3,993 -29

NOV 25 3,993 -29

JAN 26 3,993 -29

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (11d 3/10/23); CSize 25; KOK3 4202.00

KOK3C 3000 3000 1200.5 0.00 - - KOK3P 3000 3000 0.5 0.00 - - - - -
KOK3C 3050 3050 1151 0.00 - - KOK3P 3050 3050 0.5 0.00 - - - - -
KOK3C 3100 3100 1101 0.00 - - KOK3P 3100 3100 0.5 0.00 - - - - -
KOK3C 3150 3150 1051 0.00 - - KOK3P 3150 3150 0.5 0.00 - - - - -
KOK3C 3200 3200 1001 0.00 - - KOK3P 3200 3200 0.5 0.00 - - - - -
KOK3C 3250 3250 951 0.00 - - KOK3P 3250 3250 0.5 0.00 - - - - -
KOK3C 3300 3300 901 0.00 - - KOK3P 3300 3300 0.5 0.00 - - - - -
KOK3C 3350 3350 851 0.00 - - KOK3P 3350 3350 0.5 0.00 - - - - -
KOK3C 3400 3400 801.5 0.00 - - KOK3P 3400 3400 0.5 0.00 - - - - -
KOK3C 3450 3450 751.5 0.00 - - KOK3P 3450 3450 0.5 0.00 - - - - -
KOK3C 3500 3500 702 0.00 - - KOK3P 3500 3500 0.5 0.00 - - - 200 -
KOK3C 3550 3550 652.5 0.00 - - KOK3P 3550 3550 1 0.00 - - - - -
KOK3C 3600 3600 603 0.00 - - KOK3P 3600 3600 2 0.00 - - - - -
KOK3C 3650 3650 554.5 0.00 - - KOK3P 3650 3650 3 0.00 - - - - -
KOK3C 3700 3700 506.5 0.00 - - KOK3P 3700 3700 5 0.00 1,250 -
KOK3C 3750 3750 459 0.00 - - KOK3P 3750 3750 7.5 0.00 - -
KOK3C 3800 3800 413 0.00 - - KOK3P 3800 3800 11.5 0.00 200 -
KOK3C 3850 3850 368.5 0.00 - - KOK3P 3850 3850 17 0.00 - -
KOK3C 3900 3900 325.5 0.00 - - KOK3P 3900 3900 24 0.00 1,400 -
KOK3C 3950 3950 285 0.00 - - KOK3P 3950 3950 33.5 0.00 - - - - -
KOK3C 4000 4000 247 0.00 - - KOK3P 4000 4000 45 0.00 - - - - -
KOK3C 4050 4050 2115 0.00 - - - KOK3P 4050 4050 59.5 0.00 - - - - -
KOK3C 4100 4100 179 0.00 - - 1,250.0 KOK3P 4100 4100 775 0.00 - - - - -
KOK3C 4150 4150 150 0.00 - - - - |KOK3P 4150 4150 98 0.00 - - - - -
KOK3C 4200 4200 124 0.00 - - - - - |KOK3P 4200 4200 122 0.00 - - - - -
KOK3C 4250 4250 101 0.00 - - - - - |KOK3P 4250 4250 149 0.00 - - - - -
KOK3C 4300 4300 81.5 0.00 - - - 1,400.0 - |KOK3P 4300 4300 179.5 0.00 - - - - -
KOK3C 4350 4350 65 0.00 - - - - - |KOK3P 4350 4350 2125 0.00 - - - - -
KOK3C 4400 4400 51 0.00 - - - - - |KOK3P 4400 4400 248.5 0.00 - - - - -
KOK3C 4450 4450 39.5 0.00 - - - - - |KOK3P 4450 4450 287 0.00 - - - - -
KOK3C 4500 4500 30 0.00 - - - 100.0 - |KOK3P 4500 4500 328 0.00 - - - - -
KOK3C 4550 4550 225 0.00 - - - - |KOK3P 4550 4550 370.5 0.00 - - - -

KOK3C 4600 4600 17 0.00 - - - |KOK3P 4600 4600 4145 0.00 - - - -

KOK3C 4650 4650 125 0.00 - - - |KOK3P 4650 4650 460 0.00 - - - -

KOK3C 4700 4700 9 0.00 - - - |KOK3P 4700 4700 506.5 0.00 - - - -

KOK3C 4750 4750 6.5 0.00 - - - |KOK3P 4750 4750 554 0.00 - - - -

KOK3C 4800 4800 4.5 0.00 - 1,450.0 - |KOK3P 4800 4800 602 0.00 - - - -

KOK3C 4850 4850 3 0.00 - - - |KOK3P 4850 4850 650.5 0.00 - - - -

KOK3C 4900 4900 2 0.00 - - - |KOK3P 4900 4900 699.5 0.00 - - - -

KOK3C 4950 4950 1.5 0.00 - - - |KOK3P 4950 4950 748.5 0.00 - - - -

KOK3C 5000 5000 1 0.00 - - - |KOK3P 5000 5000 798 0.00 - - - -

KOK3C 5050 5050 0.5 0.00 - - - |KOK3P 5050 5050 848 0.00 - - - -

KOK3C 5100 5100 0.5 0.00 - 1,400.0 - |KOK3P 5100 5100 897.5 0.00 - - - -

KOK3C 5150 5150 0.5 0.00 - - - |KOK3P 5150 5150 947.5 0.00 - - - -

KOK3C 5200 5200 0.5 0.00 - - - |KOK3P 5200 5200 997 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1047 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1097 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1147 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1197 0.00 - - - -

KOK3C 5450 5450 0.5 0.00 - - - |KOK3P 5450 5450 1246.5 0.00 - - - -

Jun-23 (42d 4/10/23); CSize 25; KOM3 4182.00

KOMB3C 3000 3000 1178.5 0.00 0.0 0 0 0 0|KOM3P 3000 3000 0.5 0.00 - - 0 -

KOM3C 3050 3050 1129 0.00 - - - |KOMS3P 3050 3050 1 0.00 - - - -

KOMB3C 3100 3100 1080 0.00 - - - |KOM3P 3100 3100 1.5 0.00 - - - -

KOM3C 3150 3150 1030.5 0.00 - - - |KOM3P 3150 3150 2 0.00 - - - -

KOMB3C 3200 3200 981.5 0.00 - - - |KOM3P 3200 3200 3 0.00 - - - -

KOM3C 3250 3250 933 0.00 - - - |KOM3P 3250 3250 4 0.00 - - - -

KOMB3C 3300 3300 885 0.00 - - - |KOMS3P 3300 3300 6 0.00 - - - -

KOM3C 3350 3350 837 0.00 - - - |KOM3P 3350 3350 8 0.00 - - - -

KOMB3C 3400 3400 790 0.00 - - - |KOMS3P 3400 3400 10.5 0.00 - - - -

KOM3C 3450 3450 743.5 0.00 - - - |KOM3P 3450 3450 14 0.00 - - - -

KOMB3C 3500 3500 697.5 0.00 - - - |KOMS3P 3500 3500 18 0.00 - - - 300

KOM3C 3550 3550 653 0.00 - - - |KOM3P 3550 3550 23 0.00 - - - -

KOMB3C 3600 3600 609 0.00 - - - |KOMS3P 3600 3600 29 0.00 - - - 100

KOM3C 3650 3650 566.5 0.00 - - - |KOM3P 3650 3650 36.5 0.00 - - - -

KOMB3C 3700 3700 525 0.00 - - - |KOM3P 3700 3700 45 0.00 - - - -

KOM3C 3750 3750 485.5 0.00 - - - |KOMS3P 3750 3750 55 0.00 - - - -

KOMB3C 3800 3800 447 0.00 - - - |KOMS3P 3800 3800 66.5 0.00 - - - 200

KOM3C 3850 3850 410 0.00 - - - |KOM3P 3850 3850 79.5 0.00 - - - -

KOMB3C 3900 3900 375 0.00 - - - |KOMS3P 3900 3900 94 0.00 - - - -

KOM3C 3950 3950 342 0.00 - - - |KOM3P 3950 3950 110.5 0.00 - - - -

KOMB3C 4000 4000 310.5 0.00 - 250.0 - |KOMS3P 4000 4000 129 0.00 - - - 250

KOM3C 4050 4050 281 0.00 - - - |KOMS3P 4050 4050 149.5 0.00 - - - -

KOMB3C 4100 4100 253.5 0.00 - - - |KOM3P 4100 4100 1715 0.00 - - - -

KOM3C 4150 4150 227.5 0.00 - - - |KOM3P 4150 4150 195.5 0.00 - - - -

KOMB3C 4200 4200 203.5 0.00 - - - |KOM3P 4200 4200 2215 0.00 - - - -

KOM3C 4250 4250 181.5 0.00 - - - |KOMS3P 4250 4250 249.5 0.00 - - - -

KOMB3C 4300 4300 161 0.00 - - - |KOMS3P 4300 4300 279 0.00 - - - -

KOM3C 4350 4350 142.5 0.00 - - - |KOMS3P 4350 4350 310 0.00 - - - -




KOMSC 4400 4400 126 0.00

KOM3P 4400
KOM3P 4450
KOM3P 4500
KOM3P 4550
KOM3P 4600
KOM3P 4650
KOM3P 4700
KOMS3P 4750
KOM3P 4800
KOM3P 4850
KOM3P 4900
KOM3P 4950
KOMS3P 5000
KOM3P 5050
KOMS3P 5100
KOM3P 5150
KOM3P 5200
KOM3P 5250
KOMS3P 5300
KOM3P 5350
KOMS3P 5400
KOM3P 5450

4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450

343
377.5
413.5

451

490

530

571
613.5
656.5
700.5

745
790.5
836.5

883

930
977.5

1025
1073
11215
1170
1219
1268

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 2950
KON3P 3000
KON3P 3050
KON3P 3100
KONB3P 3150
KON3P 3200
KON3P 3250
KON3P 3300
KONB3P 3350
KON3P 3400
KONB3P 3450
KON3P 3500
KONB3P 3550
KON3P 3600
KONB3P 3650
KON3P 3700
KONB3P 3750
KON3P 3800
KON3P 3850
KON3P 3900
KON3P 3950
KON3P 4000
KONB3P 4050
KON3P 4100
KONB3P 4150
KON3P 4200
KONB3P 4250
KON3P 4300
KONB3P 4350
KON3P 4400
KONB3P 4450
KON3P 4500
KONB3P 4550
KON3P 4600
KONB3P 4650
KON3P 4700
KONB3P 4750
KON3P 4800
KONB3P 4850
KON3P 4900
KON3P 4950
KON3P 5000
KON3P 5050
KON3P 5100
KON3P 5150
KON3P 5200
KONB3P 5250
KON3P 5300
KONB3P 5350
KON3P 5400

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
5400

3.5
6.5

10.5
13.5

17
215
26.5

39
46.5
55.5
65.5

89.5
103.5
119
136
154
174
195.5
218.5
2425
268.5
296
325
355
386.5
419.5
453.5
489
525.5
563
601.5
641
681.5
723
765
807.5
851
895.5
940
985
1030.5
1077
1123.5
1170
1217.5
1264.5

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 4450 4450 110.5 0.00
KOMSC 4500 4500 97 0.00
KOMS3C 4550 4550 84.5 0.00
KOMSC 4600 4600 73.5 0.00
KOMS3C 4650 4650 63.5 0.00
KOMSC 4700 4700 55 0.00
KOMS3C 4750 4750 47.5 0.00
KOMBSC 4800 4800 40.5 0.00
KOMS3C 4850 4850 34.5 0.00
KOM3C 4900 4900 29.5 0.00
KOMS3C 4950 4950 25 0.00
KOMSC 5000 5000 21.5 0.00
KOMS3C 5050 5050 18 0.00
KOMSC 5100 5100 15 0.00
KOMS3C 5150 5150 12.5 0.00
KOMSC 5200 5200 10.5 0.00
KOMS3C 5250 5250 9 0.00
KOMSC 5300 5300 7.5 0.00
KOMS3C 5350 5350 6 0.00
KOMSC 5400 5400 5 0.00
KOMS3C 5450 5450 4 0.00
Jul-23 (72d 5/10/23); CSize 25; KON3 4144.00
KONB3C 2950 2950 1190.5 0.00
KON3C 3000 3000 1142 0.00
KONB3C 3050 3050 1094 0.00
KON3C 3100 3100 1046 0.00
KONB3C 3150 3150 999 0.00
KON3C 3200 3200 952 0.00
KONB3C 3250 3250 906 0.00
KON3C 3300 3300 860.5 0.00
KONB3C 3350 3350 815.5 0.00
KON3C 3400 3400 772 0.00
KONB3C 3450 3450 729 0.00
KON3C 3500 3500 687 0.00
KONB3C 3550 3550 646 0.00
KON3C 3600 3600 606.5 0.00
KONB3C 3650 3650 568 0.00
KON3C 3700 3700 531 0.00
KONB3C 3750 3750 495.5 0.00
KON3C 3800 3800 461 0.00
KONB3C 3850 3850 428 0.00
KON3C 3900 3900 397 0.00
KONB3C 3950 3950 367 0.00
KON3C 4000 4000 338.5 0.00
KONB3C 4050 4050 312 0.00
KON3C 4100 4100 286.5 0.00
KONB3C 4150 4150 262.5 0.00
KON3C 4200 4200 240.5 0.00
KONB3C 4250 4250 219.5 0.00
KON3C 4300 4300 200 0.00
KONB3C 4350 4350 182 0.00
KON3C 4400 4400 165 0.00
KONB3C 4450 4450 149.5 0.00
KON3C 4500 4500 135 0.00
KONB3C 4550 4550 122 0.00
KON3C 4600 4600 109.5 0.00
KONB3C 4650 4650 98.5 0.00
KON3C 4700 4700 88.5 0.00
KONB3C 4750 4750 79 0.00
KON3C 4800 4800 70.5 0.00
KONB3C 4850 4850 63 0.00
KON3C 4900 4900 56 0.00
KONB3C 4950 4950 50 0.00
KON3C 5000 5000 44.5 0.00
KONB3C 5050 5050 39.5 0.00
KON3C 5100 5100 34.5 0.00
KON3C 5150 5150 30.5 0.00
KON3C 5200 5200 27 0.00
KONB3C 5250 5250 24 0.00
KON3C 5300 5300 21 0.00
KONB3C 5350 5350 18.5 0.00
KON3C 5400 5400 16 .
Aug-23 (102d 6/9/23); CSize 25; KOQ3 4102.00
KOQ3C 2900 2900 1199.5 0.00
KOQ3C 2950 2950 1152 0.00
KOQ3C 3000 3000 1105 0.00
KOQ3C 3050 3050 1058.5 0.00
KOQ3C 3100 3100 1013 0.00
KOQ3C 3150 3150 967.5 0.00
KOQ3C 3200 3200 923 0.00
KOQ3C 3250 3250 879 0.00
KOQ3C 3300 3300 836 0.00
KOQ3C 3350 3350 794 0.00
KOQ3C 3400 3400 753 0.00
KOQ3C 3450 3450 713 0.00
KOQ3C 3500 3500 674 0.00
KOQ3C 3550 3550 636 0.00
KOQ3C 3600 3600 599.5 0.00
KOQ3C 3650 3650 564 0.00
KOQ3C 3700 3700 529.5 0.00
KOQ3C 3750 3750 497 0.00
KOQ3C 3800 3800 465 0.00
KOQ3C 3850 3850 435 0.00
KOQ3C 3900 3900 406 0.00
KOQ3C 3950 3950 378.5 0.00
KOQ3C 4000 4000 352 0.00
KOQ3C 4050 4050 327 0.00
KOQ3C 4100 4100 303.5 0.00
KOQ3C 4150 4150 281 0.00
KOQ3C 4200 4200 260 0.00
KOQ3C 4250 4250 240.5 0.00
KOQ3C 4300 4300 221.5 0.00
KOQ3C 4350 4350 204 0.00
KOQ3C 4400 4400 187.5 0.00
KOQ3C 4450 4450 172.5 0.00
KOQ3C 4500 4500 158 0.00
KOQ3C 4550 4550 145 0.00
KOQ3C 4600 4600 132.5 0.00
KOQ3C 4650 4650 121 0.00
KOQ3C 4700 4700 110.5 0.00
KOQ3C 4750 4750 100.5 0.00
KOQ3C 4800 4800 91.5 0.00
KOQ3C 4850 4850 83.5 0.00
KOQ3C 4900 4900 75.5 0.00
KOQ3C 4950 4950 68.5 0.00

KOQ3C 5000 5000 62 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

10
125
15.5
19.5
23.5
28.5
34.5

48.5
57
66.5
77

89
101.5
116
131
148
166
185
206
227.5
251
275.5
301.5
329
357.5
387
418
450
483
517.5
552.5
589
626
664.5
703.5
743
783.5
825
867
909.5
952.5

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




KOQ3C 5050 5050 56 0.00 - - KOQ3P 5050 5050 996 0.00 - - - -
KOQ3C 5100 5100 51 0.00 - - KOQ3P 5100 5100 1040.5 0.00 - - - -
KOQ3C 5150 5150 46 0.00 - - KOQ3P 5150 5150 1085 0.00 - - - -
KOQ3C 5200 5200 415 0.00 - - KOQ3P 5200 5200 1130 0.00 - - - -
KOQ3C 5250 5250 375 0.00 - - KOQ3P 5250 5250 1175.5 0.00 - - - -
KOQ3C 5300 5300 33.5 0.00 - - KOQ3P 5300 5300 1221.5 0.00 - - - -
KOQ3C 5350 5350 30 0.00 - - KOQ3P 5350 5350 1267.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.88 34.88 0.00 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 34.88 34.90 -0.06 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 34.88 34.89 -0.03 1 month ago 21.06 27.09 26.95 35.52 36
CALL 36.34 36.35 -0.03 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 36.34 36.33 0.03 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 36.34 36.34 0.00
CALL 35.69 35.71 -0.06
JuL23  |put 35.69 35.71 -0.06
MEAN 35.69 35.71 -0.06
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