
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

APR 23 3,935 -136 4,035 4,035 3,918 1,986 7,194 MAY 23 57.99 0.53 57.33 58.39 56.04 71,495     159,872    

MAY 23 3,853 -134 3,965 3,974 3,835 8,596 35,875 JUL 23 57.94 0.46 57.37 58.40 56.05 46,346     114,523    

JUN 23 3,785 -135 3,900 3,906 3,768 29,433 45,655 AUG 23 57.29 0.35 56.83 57.81 55.56 5,567       32,760      

JUL 23 3,742 -129 3,847 3,858 3,725 8,446 30,459 SEP 23 56.66 0.27 56.30 57.18 55.08 4,396       31,325      

AUG 23 3,718 -115 3,814 3,816 3,696 4,949 17,101 OCT 23 56.00 0.22 55.70 56.55 54.56 3,152       21,180      

SEP 23 3,700 -104 3,780 3,789 3,676 6,968 14,923 DEC 23 55.68 0.24 55.29 56.20 54.12 10,610     65,861      

OCT 23 3,690 -95 3,764 3,769 3,666 5,306 11,590 JAN 24 55.44 0.21 54.73 55.96 53.98 1,846       10,915      

NOV 23 3,685 -91 3,755 3,760 3,666 3,371 13,677 MAR 24 55.32 0.22 54.72 55.78 53.92 1,077       7,338        

DEC 23 3,687 -91 3,753 3,768 3,648 1,859 3,462 MAY 24 55.30 0.19 55.38 55.38 55.17 205          2,428        

JAN 24 3,685 -91 3,724 3,780 3,676 1,914 4,105 JUL 24 55.34 0.20 55.43 55.43 55.14 127          2,139        

FEB 24 3,687 -91 3,770 3,780 3,689 674 1,409 AUG 24 55.21 0.20 - - - 12           691           

MAR 24 3,678 -91 3,770 3,770 3,689 918 2,537 SEP 24 55.03 0.20 - - - 2             780           

MAY 24 3,667 -91 3,751 3,760 3,669 566 600 OCT 24 54.73 0.20 - - - 16           269           

JUL 24 3,667 -91 3,760 3,760 3,750 118 106 DEC 24 54.68 0.20 - - - 38           2,206        

SEP 24 3,667 -91 JAN 25 54.59 0.23 - - - - -            

NOV 24 3,667 -91

JAN 25 3,667 -91 Source : Bloomberg

MAR 25 3,667 -91

MAY 25 3,667 -91

JUL 25 3,667 -91

SEP 25 3,667 -91

NOV 25 3,667 -91

JAN 26 3,667 -91

MAR 26 3,667 -91

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

Jun-23 (20d 4/10/23); CSize 25; KOM3 3850.00

KOM3C 2650 2650 1133 0.00 -         -       -      -            -        KOM3P 2650 2650 0.5 0.00 -           -          -          -          -            

KOM3C 2700 2700 1083.5 0.00 -         -       -      -            -        KOM3P 2700 2700 0.5 0.00 -           -          -          -          -            

KOM3C 2750 2750 1033.5 0.00 -         -       -      -            -        KOM3P 2750 2750 0.5 0.00 -           -          -          -          -            

KOM3C 2800 2800 983.5 0.00 -         -       -      -            -        KOM3P 2800 2800 0.5 0.00 -           -          -          -          -            

KOM3C 2850 2850 933.5 0.00 -         -       -      -            -        KOM3P 2850 2850 0.5 0.00 -           -          -          -          -            

KOM3C 2900 2900 883.5 0.00 -         -       -      -            -        KOM3P 2900 2900 0.5 0.00 -           -          -          -          -            

KOM3C 2950 2950 834 0.00 -         -       -      -            -        KOM3P 2950 2950 0.5 0.00 -           -          -          -          -            

KOM3C 3000 3000 784 0.00 -         -       -      -            -        KOM3P 3000 3000 0.5 0.00 -           -          -          -          -            

KOM3C 3050 3050 734 0.00 -         -       -      -            -        KOM3P 3050 3050 0.5 0.00 -           -          -          -          -            

KOM3C 3100 3100 684.5 0.00 -         -       -      -            -        KOM3P 3100 3100 0.5 0.00 -           -          -          -          -            

KOM3C 3150 3150 635 0.00 -         -       -      -            -        KOM3P 3150 3150 1 0.00 -           -          -          -          -            

KOM3C 3200 3200 586 0.00 -         -       -      -            -        KOM3P 3200 3200 2 0.00 -           -          -          -          -            

KOM3C 3250 3250 537.5 0.00 -         -       -      -            -        KOM3P 3250 3250 3.5 0.00 -           -          -          -          -            

KOM3C 3300 3300 489.5 0.00 -         -       -      -            -        KOM3P 3300 3300 5.5 0.00 -           -          -          -          -            

KOM3C 3350 3350 443 0.00 -         -       -      -            -        KOM3P 3350 3350 8.5 0.00 -           -          -          -          -            

KOM3C 3400 3400 397.5 0.00 -         -       -      -            -        KOM3P 3400 3400 13 0.00 -           -          -          -          -            

KOM3C 3450 3450 353 0.00 -         -       -      -            -        KOM3P 3450 3450 19 0.00 -           -          -          -          -            

KOM3C 3500 3500 311 0.00 -         -       -      -            -        KOM3P 3500 3500 26.5 0.00 -           -          -          300          -            

KOM3C 3550 3550 271.5 0.00 -         -       -      -            -        KOM3P 3550 3550 37 0.00 -           -          -          -          -            

KOM3C 3600 3600 234 0.00 -         -       -      -            -        KOM3P 3600 3600 49.5 0.00 -           -          -          100          -            

KOM3C 3650 3650 200 0.00 -         -       -      -            -        KOM3P 3650 3650 65 0.00 -           -          -          -          -            

KOM3C 3700 3700 168.5 0.00 -         -       -      -            -        KOM3P 3700 3700 84 0.00 -           -          -          400          400           

KOM3C 3750 3750 140.5 0.00 -         -       -      -            -        KOM3P 3750 3750 105.5 0.00 -           -          -          -          -            

KOM3C 3800 3800 116 0.00 -         -       -      -            -        KOM3P 3800 3800 131 0.00 -           -          -          700          -            

KOM3C 3850 3850 94 0.00 -         -       -      -            -        KOM3P 3850 3850 159 0.00 -           -          -          -          -            

KOM3C 3900 3900 75.5 0.00 -         -       -      -            -        KOM3P 3900 3900 190.5 0.00 -           -          -          -          -            

KOM3C 3950 3950 60 0.00 -         -       -      -            -        KOM3P 3950 3950 225 0.00 -           -          -          -          -            

KOM3C 4000 4000 47 0.00 -         -       -      250.0        -        KOM3P 4000 4000 261.5 0.00 -           -          -          250          -            

KOM3C 4050 4050 36.5 0.00 -         -       -      -            -        KOM3P 4050 4050 301 0.00 -           -          -          -          -            

KOM3C 4100 4100 27.5 0.00 -         -       -      -            -        KOM3P 4100 4100 342 0.00 -           -          -          -          -            

KOM3C 4150 4150 21 0.00 -         -       -      -            -        KOM3P 4150 4150 385.5 0.00 -           -          -          -          -            

KOM3C 4200 4200 15.5 0.00 -         -       -      -            -        KOM3P 4200 4200 430 0.00 -           -          -          -          -            

KOM3C 4250 4250 11.5 0.00 -         -       -      -            -        KOM3P 4250 4250 475.5 0.00 -           -          -          -          -            

KOM3C 4300 4300 8.5 0.00 -         -       -      50.0          -        KOM3P 4300 4300 522.5 0.00 -           -          -          -          -            

KOM3C 4350 4350 6 0.00 -         -       -      -            -        KOM3P 4350 4350 570 0.00 -           -          -          -          -            

KOM3C 4400 4400 4 0.00 -         -       -      -            -        KOM3P 4400 4400 618 0.00 -           -          -          -          -            

KOM3C 4450 4450 3 0.00 -         -       -      -            -        KOM3P 4450 4450 667 0.00 -           -          -          -          -            

KOM3C 4500 4500 2 0.00 -         -       -      -            -        KOM3P 4500 4500 716 0.00 -           -          -          -          -            

KOM3C 4550 4550 1.5 0.00 -         -       -      -            -        KOM3P 4550 4550 765 0.00 -           -          -          -          -            

KOM3C 4600 4600 1 0.00 -         -       -      -            -        KOM3P 4600 4600 814.5 0.00 -           -          -          -          -            

KOM3C 4650 4650 0.5 0.00 -         -       -      -            -        KOM3P 4650 4650 864.5 0.00 -           -          -          -          -            

KOM3C 4700 4700 0.5 0.00 -         -       -      -            -        KOM3P 4700 4700 914 0.00 -           -          -          -          -            

KOM3C 4750 4750 0.5 0.00 -         -       -      -            -        KOM3P 4750 4750 963.5 0.00 -           -          -          -          -            

KOM3C 4800 4800 0.5 0.00 -         -       -      -            -        KOM3P 4800 4800 1013.5 0.00 -           -          -          -          -            

KOM3C 4850 4850 0.5 0.00 -         -       -      -            -        KOM3P 4850 4850 1063.5 0.00 -           -          -          -          -            

KOM3C 4900 4900 0.5 0.00 -         -       -      -            -        KOM3P 4900 4900 1113.5 0.00 -           -          -          -          -            

KOM3C 4950 4950 0.5 0.00 -         -       -      -            -        KOM3P 4950 4950 1163 0.00 -           -          -          -          -            

KOM3C 5000 5000 0.5 0.00 -         -       -      -            -        KOM3P 5000 5000 1213 0.00 -           -          -          -          -            

KOM3C 5050 5050 0.5 0.00 -         -       -      -            -        KOM3P 5050 5050 1263 0.00 -           -          -          -          -            

KOM3C 5100 5100 0.5 0.00 -         -       -      -            -        KOM3P 5100 5100 1313 0.00 -           -          -          -          -            

Jul-23 (50d 5/10/23); CSize 25; KON3 3795.00

KON3C 2600 2600 1137.5 0.00 0.0 0 0 0 0 KON3P 2600 2600 0.5 0.00 -           -          0 -          -            

KON3C 2650 2650 1088 0.00 -         -       -      -            -        KON3P 2650 2650 0.5 0.00 -           -          -          -          -            

KON3C 2700 2700 1038.5 0.00 -         -       -      -            -        KON3P 2700 2700 0.5 0.00 -           -          -          -          -            

KON3C 2750 2750 989 0.00 -         -       -      -            -        KON3P 2750 2750 1 0.00 -           -          -          -          -            

KON3C 2800 2800 939.5 0.00 -         -       -      -            -        KON3P 2800 2800 1.5 0.00 -           -          -          -          -            

KON3C 2850 2850 890.5 0.00 -         -       -      -            -        KON3P 2850 2850 2 0.00 -           -          -          -          -            

KON3C 2900 2900 842 0.00 -         -       -      -            -        KON3P 2900 2900 3 0.00 -           -          -          -          -            

KON3C 2950 2950 793.5 0.00 -         -       -      -            -        KON3P 2950 2950 4.5 0.00 -           -          -          -          -            

KON3C 3000 3000 745.5 0.00 -         -       -      -            -        KON3P 3000 3000 6.5 0.00 -           -          -          -          -            

KON3C 3050 3050 698.5 0.00 -         -       -      -            -        KON3P 3050 3050 9 0.00 -           -          -          -          -            

KON3C 3100 3100 652 0.00 -         -       -      -            -        KON3P 3100 3100 12.5 0.00 -           -          -          -          -            

KON3C 3150 3150 606 0.00 -         -       -      -            -        KON3P 3150 3150 16.5 0.00 -           -          -          -          -            

KON3C 3200 3200 561.5 0.00 -         -       -      -            -        KON3P 3200 3200 22 0.00 -           -          -          -          -            

KON3C 3250 3250 518.5 0.00 -         -       -      -            -        KON3P 3250 3250 28.5 0.00 -           -          -          -          -            

KON3C 3300 3300 476.5 0.00 -         -       -      -            -        KON3P 3300 3300 36 0.00 -           -          -          -          -            

KON3C 3350 3350 436 0.00 -         -       -      -            -        KON3P 3350 3350 45.5 0.00 -           -          -          -          -            

KON3C 3400 3400 397.5 0.00 -         -       -      -            -        KON3P 3400 3400 57 0.00 -           -          -          -          -            

KON3C 3450 3450 360.5 0.00 -         -       -      -            -        KON3P 3450 3450 69.5 0.00 -           -          -          -          -            

KON3C 3500 3500 325.5 0.00 -         -       -      -            -        KON3P 3500 3500 84.5 0.00 -           -          -          -          -            

KON3C 3550 3550 292.5 0.00 -         -       -      -            -        KON3P 3550 3550 101.5 0.00 -           -          -          -          -            

KON3C 3600 3600 262 0.00 -         -       -      -            -        KON3P 3600 3600 120.5 0.00 -           -          -          -          -            

KON3C 3650 3650 233 0.00 -         -       -      -            -        KON3P 3650 3650 141.5 0.00 -           -          -          -          -            

KON3C 3700 3700 206.5 0.00 -         -       -      -            -        KON3P 3700 3700 165 0.00 -           -          -          120          -            

KON3C 3750 3750 182.5 0.00 -         -       -      -            -        KON3P 3750 3750 190.5 0.00 -           -          -          -          -            

KON3C 3800 3800 160 0.00 -         -       -      -            -        KON3P 3800 3800 218 0.00 -           -          -          -          -            

KON3C 3850 3850 140 0.00 -         -       -      -            -        KON3P 3850 3850 247.5 0.00 -           -          -          -          -            

KON3C 3900 3900 121.5 0.00 -         -       -      200.0        -        KON3P 3900 3900 279 0.00 -           -          -          200          -            

KON3C 3950 3950 105 0.00 -         -       -      200.0        -        KON3P 3950 3950 312.5 0.00 -           -          -          200          -            
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KON3C 4000 4000 90.5 0.00 -         -       -      50.0          -        KON3P 4000 4000 347.5 0.00 -           -          -          -          -            

KON3C 4050 4050 77.5 0.00 -         -       -      -            -        KON3P 4050 4050 384.5 0.00 -           -          -          -          -            

KON3C 4100 4100 66.5 0.00 -         -       -      50.0          -        KON3P 4100 4100 423 0.00 -           -          -          -          -            

KON3C 4150 4150 56.5 0.00 -         -       -      -            -        KON3P 4150 4150 462.5 0.00 -           -          -          -          -            

KON3C 4200 4200 47.5 0.00 -         -       -      50.0          -        KON3P 4200 4200 504 0.00 -           -          -          -          -            

KON3C 4250 4250 40 0.00 -         -       -      -            -        KON3P 4250 4250 546 0.00 -           -          -          -          -            

KON3C 4300 4300 33.5 0.00 -         -       -      120.0        -        KON3P 4300 4300 589.5 0.00 -           -          -          -          -            

KON3C 4350 4350 28 0.00 -         -       -      -            -        KON3P 4350 4350 633.5 0.00 -           -          -          -          -            

KON3C 4400 4400 23.5 0.00 -         -       -      -            -        KON3P 4400 4400 678.5 0.00 -           -          -          -          -            

KON3C 4450 4450 19.5 0.00 -         -       -      -            -        KON3P 4450 4450 724.5 0.00 -           -          -          -          -            

KON3C 4500 4500 16 0.00 -         -       -      50.0          -        KON3P 4500 4500 771 0.00 -           -          -          -          -            

KON3C 4550 4550 13 0.00 -         -       -      -            -        KON3P 4550 4550 818 0.00 -           -          -          -          -            

KON3C 4600 4600 10.5 0.00 -         -       -      -            -        KON3P 4600 4600 865.5 0.00 -           -          -          -          -            

KON3C 4650 4650 8.5 0.00 -         -       -      -            -        KON3P 4650 4650 913 0.00 -           -          -          -          -            

KON3C 4700 4700 7 0.00 -         -       -      -            -        KON3P 4700 4700 961.5 0.00 -           -          -          -          -            

KON3C 4750 4750 5.5 0.00 -         -       -      -            -        KON3P 4750 4750 1009.5 0.00 -           -          -          -          -            

KON3C 4800 4800 4.5 0.00 -         -       -      -            -        KON3P 4800 4800 1058.5 0.00 -           -          -          -          -            

KON3C 4850 4850 3.5 0.00 -         -       -      -            -        KON3P 4850 4850 1107.5 0.00 -           -          -          -          -            

KON3C 4900 4900 3 0.00 -         -       -      -            -        KON3P 4900 4900 1156.5 0.00 -           -          -          -          -            

KON3C 4950 4950 2.5 0.00 -         -       -      -            -        KON3P 4950 4950 1205.5 0.00 -           -          -          -          -            

KON3C 5000 5000 2 0.00 -         -       -      -            -        KON3P 5000 5000 1255 0.00 -           -          -          -          -            

KON3C 5050 5050 1.5 0.00 -         -       -      -            -        KON3P 5050 5050 1304.5 0.00 -           -          -          -          -            

Aug-23 (80d 6/9/23); CSize 25; KOQ3 3765.00

KOQ3C 2550 2550 1161.5 0.00 -         -       -      -            -        KOQ3P 2550 2550 1.5 0.00 -           -          -          -          -            

KOQ3C 2600 2600 1112.5 0.00 -         -       -      -            -        KOQ3P 2600 2600 2 0.00 -           -          -          -          -            

KOQ3C 2650 2650 1063.5 0.00 -         -       -      -            -        KOQ3P 2650 2650 2.5 0.00 -           -          -          -          -            

KOQ3C 2700 2700 1015 0.00 -         -       -      -            -        KOQ3P 2700 2700 3.5 0.00 -           -          -          -          -            

KOQ3C 2750 2750 967 0.00 -         -       -      -            -        KOQ3P 2750 2750 5 0.00 -           -          -          -          -            

KOQ3C 2800 2800 919 0.00 -         -       -      -            -        KOQ3P 2800 2800 7 0.00 -           -          -          -          -            

KOQ3C 2850 2850 871.5 0.00 -         -       -      -            -        KOQ3P 2850 2850 9 0.00 -           -          -          -          -            

KOQ3C 2900 2900 825 0.00 -         -       -      -            -        KOQ3P 2900 2900 12 0.00 -           -          -          -          -            

KOQ3C 2950 2950 779 0.00 -         -       -      -            -        KOQ3P 2950 2950 15.5 0.00 -           -          -          -          -            

KOQ3C 3000 3000 733.5 0.00 -         -       -      -            -        KOQ3P 3000 3000 20 0.00 -           -          -          -          -            

KOQ3C 3050 3050 689 0.00 -         -       -      -            -        KOQ3P 3050 3050 25.5 0.00 -           -          -          -          -            

KOQ3C 3100 3100 646 0.00 -         -       -      -            -        KOQ3P 3100 3100 32 0.00 -           -          -          -          -            

KOQ3C 3150 3150 603.5 0.00 -         -       -      -            -        KOQ3P 3150 3150 39.5 0.00 -           -          -          -          -            

KOQ3C 3200 3200 562.5 0.00 -         -       -      -            -        KOQ3P 3200 3200 48 0.00 -           -          -          -          -            

KOQ3C 3250 3250 523 0.00 -         -       -      -            -        KOQ3P 3250 3250 58 0.00 -           -          -          -          -            

KOQ3C 3300 3300 485 0.00 -         -       -      -            -        KOQ3P 3300 3300 69.5 0.00 -           -          -          -          -            

KOQ3C 3350 3350 448.5 0.00 -         -       -      -            -        KOQ3P 3350 3350 82.5 0.00 -           -          -          -          -            

KOQ3C 3400 3400 413 0.00 -         -       -      -            -        KOQ3P 3400 3400 97 0.00 -           -          -          -          -            

KOQ3C 3450 3450 380 0.00 -         -       -      -            -        KOQ3P 3450 3450 113.5 0.00 -           -          -          -          -            

KOQ3C 3500 3500 348 0.00 -         -       -      -            -        KOQ3P 3500 3500 131.5 0.00 -           -          -          -          -            

KOQ3C 3550 3550 318 0.00 -         -       -      -            -        KOQ3P 3550 3550 151 0.00 -           -          -          -          -            

KOQ3C 3600 3600 290 0.00 -         -       -      -            -        KOQ3P 3600 3600 172.5 0.00 -           -          -          -          -            

KOQ3C 3650 3650 263.5 0.00 -         -       -      -            -        KOQ3P 3650 3650 196 0.00 -           -          -          -          -            

KOQ3C 3700 3700 238.5 0.00 -         -       -      -            -        KOQ3P 3700 3700 220.5 0.00 -           -          -          -          -            

KOQ3C 3750 3750 215.5 0.00 -         -       -      -            -        KOQ3P 3750 3750 247.5 0.00 -           -          -          -          -            

KOQ3C 3800 3800 194 0.00 -         -       -      -            -        KOQ3P 3800 3800 275.5 0.00 -           -          -          -          -            

KOQ3C 3850 3850 174.5 0.00 -         -       -      -            -        KOQ3P 3850 3850 305.5 0.00 -           -          -          -          -            

KOQ3C 3900 3900 156 0.00 -         -       -      -            -        KOQ3P 3900 3900 337 0.00 -           -          -          -          -            

KOQ3C 3950 3950 139.5 0.00 -         -       -      -            -        KOQ3P 3950 3950 370 0.00 -           -          -          -          -            

KOQ3C 4000 4000 124.5 0.00 -         -       -      -            -        KOQ3P 4000 4000 404.5 0.00 -           -          -          -          -            

KOQ3C 4050 4050 110.5 0.00 -         -       -      -            -        KOQ3P 4050 4050 440.5 0.00 -           -          -          -          -            

KOQ3C 4100 4100 98 0.00 -         -       -      -            -        KOQ3P 4100 4100 477.5 0.00 -           -          -          -          -            

KOQ3C 4150 4150 86.5 0.00 -         -       -      -            -        KOQ3P 4150 4150 515.5 0.00 -           -          -          -          -            

KOQ3C 4200 4200 76 0.00 -         -       -      -            -        KOQ3P 4200 4200 555 0.00 -           -          -          -          -            

KOQ3C 4250 4250 67 0.00 -         -       -      -            -        KOQ3P 4250 4250 595.5 0.00 -           -          -          -          -            

KOQ3C 4300 4300 59 0.00 -         -       -      -            -        KOQ3P 4300 4300 637 0.00 -           -          -          -          -            

KOQ3C 4350 4350 51.5 0.00 -         -       -      -            -        KOQ3P 4350 4350 679.5 0.00 -           -          -          -          -            

KOQ3C 4400 4400 45 0.00 -         -       -      -            -        KOQ3P 4400 4400 722.5 0.00 -           -          -          -          -            

KOQ3C 4450 4450 39 0.00 -         -       -      -            -        KOQ3P 4450 4450 766.5 0.00 -           -          -          -          -            

KOQ3C 4500 4500 34 0.00 -         -       -      50.0          -        KOQ3P 4500 4500 811 0.00 -           -          -          -          -            

KOQ3C 4550 4550 29.5 0.00 -         -       -      -            -        KOQ3P 4550 4550 856 0.00 -           -          -          -          -            

KOQ3C 4600 4600 25.5 0.00 -         -       -      300.0        50.0      KOQ3P 4600 4600 902 0.00 -           -          -          -          -            

KOQ3C 4650 4650 22 0.00 -         -       -      -            -        KOQ3P 4650 4650 948 0.00 -           -          -          -          -            

KOQ3C 4700 4700 19 0.00 -         -       -      -            -        KOQ3P 4700 4700 994.5 0.00 -           -          -          -          -            

KOQ3C 4750 4750 16.5 0.00 -         -       -      -            -        KOQ3P 4750 4750 1041.5 0.00 -           -          -          -          -            

KOQ3C 4800 4800 14 0.00 -         -       -      -            -        KOQ3P 4800 4800 1089 0.00 -           -          -          -          -            

KOQ3C 4850 4850 12 0.00 -         -       -      -            -        KOQ3P 4850 4850 1136.5 0.00 -           -          -          -          -            

KOQ3C 4900 4900 10.5 0.00 -         -       -      -            -        KOQ3P 4900 4900 1184.5 0.00 -           -          -          -          -            

KOQ3C 4950 4950 9 0.00 -         -       -      -            -        KOQ3P 4950 4950 1233 0.00 -           -          -          -          -            

KOQ3C 5000 5000 7.5 0.00 -         -       -      -            -        KOQ3P 5000 5000 1281 0.00 -           -          -          -          -            

Sep-23 (111d 7/10/23); CSize 25; KOU3 3749.00

KOU3C 2550 2550 1143.5 0.00 -         -       -      -            -        KOU3P 2550 2550 4 0.00 -           -          -          -          -            

KOU3C 2600 2600 1095.5 0.00 -         -       -      -            -        KOU3P 2600 2600 5 0.00 -           -          -          -          -            

KOU3C 2650 2650 1047.5 0.00 -         -       -      -            -        KOU3P 2650 2650 7 0.00 -           -          -          -          -            

KOU3C 2700 2700 1000 0.00 -         -       -      -            -        KOU3P 2700 2700 9 0.00 -           -          -          -          -            

KOU3C 2750 2750 953 0.00 -         -       -      -            -        KOU3P 2750 2750 12 0.00 -           -          -          -          -            

KOU3C 2800 2800 907 0.00 -         -       -      -            -        KOU3P 2800 2800 15 0.00 -           -          -          -          -            

KOU3C 2850 2850 861.5 0.00 -         -       -      -            -        KOU3P 2850 2850 19 0.00 -           -          -          -          -            

KOU3C 2900 2900 816.5 0.00 -         -       -      -            -        KOU3P 2900 2900 23.5 0.00 -           -          -          -          -            

KOU3C 2950 2950 772.5 0.00 -         -       -      -            -        KOU3P 2950 2950 29 0.00 -           -          -          -          -            

KOU3C 3000 3000 729.5 0.00 -         -       -      -            -        KOU3P 3000 3000 35.5 0.00 -           -          -          -          -            

KOU3C 3050 3050 687.5 0.00 -         -       -      -            -        KOU3P 3050 3050 43.5 0.00 -           -          -          -          -            

KOU3C 3100 3100 646.5 0.00 -         -       -      -            -        KOU3P 3100 3100 52 0.00 -           -          -          -          -            

KOU3C 3150 3150 606.5 0.00 -         -       -      -            -        KOU3P 3150 3150 61.5 0.00 -           -          -          -          -            

KOU3C 3200 3200 568.5 0.00 -         -       -      -            -        KOU3P 3200 3200 73 0.00 -           -          -          -          -            

KOU3C 3250 3250 531 0.00 -         -       -      -            -        KOU3P 3250 3250 85 0.00 -           -          -          -          -            

KOU3C 3300 3300 495.5 0.00 -         -       -      -            -        KOU3P 3300 3300 99 0.00 -           -          -          -          -            

KOU3C 3350 3350 461 0.00 -         -       -      -            -        KOU3P 3350 3350 114 0.00 -           -          -          -          -            

KOU3C 3400 3400 428 0.00 -         -       -      -            -        KOU3P 3400 3400 131 0.00 -           -          -          -          -            

KOU3C 3450 3450 397 0.00 -         -       -      -            -        KOU3P 3450 3450 149 0.00 -           -          -          -          -            

KOU3C 3500 3500 367 0.00 -         -       -      -            -        KOU3P 3500 3500 169 0.00 -           -          -          -          -            

KOU3C 3550 3550 338.5 0.00 -         -       -      -            -        KOU3P 3550 3550 190 0.00 -           -          -          -          -            

KOU3C 3600 3600 312 0.00 -         -       -      -            -        KOU3P 3600 3600 213 0.00 -           -          -          -          -            

KOU3C 3650 3650 286.5 0.00 -         -       -      -            -        KOU3P 3650 3650 237 0.00 -           -          -          -          -            

KOU3C 3700 3700 263 0.00 -         -       -      -            -        KOU3P 3700 3700 263 0.00 -           -          -          100          -            

KOU3C 3750 3750 240.5 0.00 -         -       -      -            -        KOU3P 3750 3750 290.5 0.00 -           -          -          -          -            

KOU3C 3800 3800 220 0.00 -         -       -      -            -        KOU3P 3800 3800 319 0.00 -           -          -          -          -            

KOU3C 3850 3850 200.5 0.00 -         -       -      -            -        KOU3P 3850 3850 349 0.00 -           -          -          -          -            

KOU3C 3900 3900 182.5 0.00 -         -       -      -            -        KOU3P 3900 3900 380.5 0.00 -           -          -          -          -            

KOU3C 3950 3950 165.5 0.00 -         -       -      -            -        KOU3P 3950 3950 413.5 0.00 -           -          -          -          -            

KOU3C 4000 4000 150 0.00 -         -       -      -            -        KOU3P 4000 4000 447.5 0.00 -           -          -          -          -            

KOU3C 4050 4050 136 0.00 -         -       -      -            -        KOU3P 4050 4050 482.5 0.00 -           -          -          -          -            

KOU3C 4100 4100 122.5 0.00 -         -       -      -            -        KOU3P 4100 4100 519 0.00 -           -          -          -          -            

KOU3C 4150 4150 110.5 0.00 -         -       -      -            -        KOU3P 4150 4150 556.5 0.00 -           -          -          -          -            

KOU3C 4200 4200 99.5 0.00 -         -       -      200.0        -        KOU3P 4200 4200 595 0.00 -           -          -          -          -            

KOU3C 4250 4250 89.5 0.00 -         -       -      -            -        KOU3P 4250 4250 634.5 0.00 -           -          -          -          -            

KOU3C 4300 4300 80 0.00 -         -       -      -            -        KOU3P 4300 4300 675 0.00 -           -          -          -          -            

KOU3C 4350 4350 72 0.00 -         -       -      -            -        KOU3P 4350 4350 716 0.00 -           -          -          -          -            

KOU3C 4400 4400 64 0.00 -         -       -      -            -        KOU3P 4400 4400 758 0.00 -           -          -          -          -            

KOU3C 4450 4450 57.5 0.00 -         -       -      -            -        KOU3P 4450 4450 800.5 0.00 -           -          -          -          -            

KOU3C 4500 4500 51 0.00 -         -       -      -            -        KOU3P 4500 4500 844 0.00 -           -          -          -          -            

KOU3C 4550 4550 45.5 0.00 -         -       -      -            -        KOU3P 4550 4550 888 0.00 -           -          -          -          -            

KOU3C 4600 4600 40.5 0.00 -         -       -      -            -        KOU3P 4600 4600 932.5 0.00 -           -          -          -          -            

KOU3C 4650 4650 36 0.00 -         -       -      -            -        KOU3P 4650 4650 977.5 0.00 -           -          -          -          -            



KOU3C 4700 4700 32 0.00 -         -       -      -            -        KOU3P 4700 4700 1022.5 0.00 -           -          -          -          -            

KOU3C 4750 4750 28 0.00 -         -       -      -            -        KOU3P 4750 4750 1068.5 0.00 -           -          -          -          -            

KOU3C 4800 4800 25 0.00 -         -       -      -            -        KOU3P 4800 4800 1115 0.00 -           -          -          -          -            

KOU3C 4850 4850 22 0.00 -         -       -      -            -        KOU3P 4850 4850 1161.5 0.00 -           -          -          -          -            

KOU3C 4900 4900 19.5 0.00 -         -       -      -            -        KOU3P 4900 4900 1208.5 0.00 -           -          -          -          -            

KOU3C 4950 4950 17 0.00 -         -       -      -            -        KOU3P 4950 4950 1255.5 0.00 -           -          -          -          -            

KOU3C 5000 5000 15 0.00 -         -       -      -            -        KOU3P 5000 5000 1303 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 32.22 37.35 36.19 32.68 31           

PUT 1 week ago 23.80 25.33 29.86 28.26 34           

MEAN 1 month ago 22.64 28.23 26.95 35.83 35           

CALL 3 months ago 42.68 44.59 40.42 40.95 43           

PUT 6 months ago 26.56 56.28 48.92 37.68 34           

MEAN

CALL

PUT

MEAN

Source: Bloomberg

Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd
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Implied volatility for ATM 

JUN 23

JUL 23

AUG 23

Previous day 1D%CHG

33.21 32.85 1.10

33.21 32.87 1.03

33.21 32.86 1.07

33.54 33.16 1.15

33.55 33.21 1.02

33.55 33.19 1.08

33.21 32.86 1.07

33.21 32.85 1.10

33.21 32.87 1.03


