
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 3,884 133 3,783 3,889 3,762 810 3,218 MAY 23 54.55 1.28 53.40 54.74 52.82 47,837    150,082    

MAY 23 3,694 87 3,664 3,715 3,630 5,665 27,308 JUL 23 54.65 1.26 53.59 54.86 53.00 26,166    118,385    

JUN 23 3,576 64 3,562 3,610 3,528 31,810 57,605 AUG 23 54.28 1.31 53.14 54.47 52.66 7,615      34,202      

JUL 23 3,528 54 3,520 3,561 3,482 8,630 31,109 SEP 23 53.85 1.33 52.75 54.03 52.29 4,272      30,028      

AUG 23 3,511 54 3,509 3,545 3,469 7,264 17,551 OCT 23 53.35 1.33 52.23 53.60 51.80 3,007      22,441      

SEP 23 3,501 51 3,500 3,529 3,456 6,083 15,539 DEC 23 53.12 1.35 52.14 53.40 51.61 10,813    71,894      

OCT 23 3,488 46 3,490 3,514 3,445 2,739 10,576 JAN 24 53.04 1.40 51.76 53.33 51.61 1,766      12,573      

NOV 23 3,478 49 3,480 3,502 3,437 2,226 12,881 MAR 24 53.01 1.45 52.15 53.32 51.65 1,160      8,984        

DEC 23 3,475 46 3,477 3,502 3,436 1,145 5,838 MAY 24 53.03 1.45 51.89 53.37 51.67 815         3,662        

JAN 24 3,477 46 3,482 3,496 3,439 757 4,422 JUL 24 53.10 1.46 52.59 53.43 52.59 258         2,844        

FEB 24 3,481 46 3,487 3,487 3,453 72 997 AUG 24 53.00 1.46 - - - 41           731           

MAR 24 3,494 46 3,483 3,512 3,456 409 3,358 SEP 24 52.84 1.43 - - - 96           787           

MAY 24 3,492 46 3,465 3,500 3,465 19 702 OCT 24 52.59 1.44 - - - 96           353           

JUL 24 3,492 46 109 DEC 24 52.55 1.42 52.81 52.81 52.81 44           2,376        

SEP 24 3,492 46 JAN 25 52.45 1.43 - - - - 2               

NOV 24 3,492 46

JAN 25 3,492 46 Source : Bloomberg
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Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh

Jun-23 (13d 4/10/23); CSize 25; KOM3 3615.00

KOM3C 2400 2400 1175 0.00 -         -       -      -            -        KOM3P 2400 2400 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2450 2450 1125 0.00 -         -       -      -            -        KOM3P 2450 2450 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2500 2500 1075 0.00 -         -       -      -            -        KOM3P 2500 2500 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2550 2550 1025 0.00 -         -       -      -            -        KOM3P 2550 2550 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2600 2600 975 0.00 -         -       -      -            -        KOM3P 2600 2600 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2650 2650 925 0.00 -         -       -      -            -        KOM3P 2650 2650 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2700 2700 875 0.00 -         -       -      -            -        KOM3P 2700 2700 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2750 2750 825 0.00 -         -       -      -            -        KOM3P 2750 2750 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2800 2800 775 0.00 -         -       -      -            -        KOM3P 2800 2800 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2850 2850 725.5 0.00 -         -       -      -            -        KOM3P 2850 2850 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2900 2900 675.5 0.00 -         -       -      -            -        KOM3P 2900 2900 0.5 0.00 -           -          -          -          -            0 0

KOM3C 2950 2950 625.5 0.00 -         -       -      -            -        KOM3P 2950 2950 0.5 0.00 -           -          -          -          -            0 0

KOM3C 3000 3000 576 0.00 -         -       -      -            -        KOM3P 3000 3000 0.5 0.00 -           -          -          -          -            0 0

KOM3C 3050 3050 526 0.00 -         -       -      -            -        KOM3P 3050 3050 1 0.00 -           -          -          -          -            0 0

KOM3C 3100 3100 477 0.00 -         -       -      -            -        KOM3P 3100 3100 1.5 0.00 -           -          -          -          -            0 0

KOM3C 3150 3150 428.5 0.00 -         -       -      -            -        KOM3P 3150 3150 3 0.00 -           -          -          -          -            0 0

KOM3C 3200 3200 380.5 0.00 -         -       -      -            -        KOM3P 3200 3200 5 0.00 -           -          -          -          -            0 0

KOM3C 3250 3250 334.5 0.00 -         -       -      -            -        KOM3P 3250 3250 8.5 0.00 -           -          -          -          -            0 0

KOM3C 3300 3300 289.5 0.00 -         -       -      -            -        KOM3P 3300 3300 14 0.00 -           -          -          -          -            0 0

KOM3C 3350 3350 247.5 0.00 -         -       -      -            -        KOM3P 3350 3350 21.5 0.00 -           -          -          -          -            0 0

KOM3C 3400 3400 208 0.00 -         -       -      -            -        KOM3P 3400 3400 32 0.00 -           -          -          -          -            0 0

KOM3C 3450 3450 171.5 0.00 -         -       -      -            -        KOM3P 3450 3450 46 0.00 -           -          -          -          -            0 0

KOM3C 3500 3500 139.5 0.00 -         -       -      -            -        KOM3P 3500 3500 63.5 0.00 -           -          -          300         -            ## -100

KOM3C 3550 3550 111 0.00 -         -       -      -            -        KOM3P 3550 3550 85 0.00 -           -          -          -          -            0 0

KOM3C 3600 3600 86.5 0.00 -         -       -      -            -        KOM3P 3600 3600 110.5 0.00 -           -          -          100         -            ## 0

KOM3C 3650 3650 66 0.00 -         -       -      -            -        KOM3P 3650 3650 140 0.00 -           -          -          -          -            0 0

KOM3C 3700 3700 49.5 0.00 -         -       -      -            -        KOM3P 3700 3700 173.5 0.00 -           -          -          400         -            ## 0

KOM3C 3750 3750 36 0.00 -         -       -      -            -        KOM3P 3750 3750 210 0.00 -           -          -          -          -            0 0

KOM3C 3800 3800 26 0.00 -         -       -      -            -        KOM3P 3800 3800 249.5 0.00 -           -          -          600         -            ## 0

KOM3C 3850 3850 18 0.00 -         -       -      -            -        KOM3P 3850 3850 292 0.00 -           -          -          -          -            0 0

KOM3C 3900 3900 12.5 0.00 -         -       -      -            -        KOM3P 3900 3900 336 0.00 -           -          -          -          -            0 0

KOM3C 3950 3950 8.5 0.00 -         -       -      -            -        KOM3P 3950 3950 382 0.00 -           -          -          -          -            0 0

KOM3C 4000 4000 5.5 0.00 -         -       -      250.0        -        KOM3P 4000 4000 429 0.00 -           -          -          250         -            ## 0

KOM3C 4050 4050 3.5 0.00 -         -       -      -            -        KOM3P 4050 4050 477 0.00 -           -          -          -          -            0 0

KOM3C 4100 4100 2.5 0.00 -         -       -      -            -        KOM3P 4100 4100 525.5 0.00 -           -          -          -          -            0 0

KOM3C 4150 4150 1.5 0.00 -         -       -      -            -        KOM3P 4150 4150 575 0.00 -           -          -          -          -            0 0

KOM3C 4200 4200 1 0.00 -         -       -      -            -        KOM3P 4200 4200 624 0.00 -           -          -          -          -            0 0

KOM3C 4250 4250 0.5 0.00 -         -       -      -            -        KOM3P 4250 4250 674 0.00 -           -          -          -          -            0 0

KOM3C 4300 4300 0.5 0.00 -         -       -      50.0          -        KOM3P 4300 4300 723.5 0.00 -           -          -          -          -            0 0

KOM3C 4350 4350 0.5 0.00 -         -       -      -            -        KOM3P 4350 4350 773.5 0.00 -           -          -          -          -            0 0

KOM3C 4400 4400 0.5 0.00 -         -       -      -            -        KOM3P 4400 4400 823 0.00 -           -          -          -          -            0 0

KOM3C 4450 4450 0.5 0.00 -         -       -      -            -        KOM3P 4450 4450 873 0.00 -           -          -          -          -            0 0

KOM3C 4500 4500 0.5 0.00 -         -       -      -            -        KOM3P 4500 4500 923 0.00 -           -          -          -          -            0 0

KOM3C 4550 4550 0.5 0.00 -         -       -      -            -        KOM3P 4550 4550 973 0.00 -           -          -          -          -            0 0

KOM3C 4600 4600 0.5 0.00 -         -       -      -            -        KOM3P 4600 4600 1023 0.00 -           -          -          -          -            0 0

KOM3C 4650 4650 0.5 0.00 -         -       -      -            -        KOM3P 4650 4650 1073 0.00 -           -          -          -          -            0 0

KOM3C 4700 4700 0.5 0.00 -         -       -      -            -        KOM3P 4700 4700 1123 0.00 -           -          -          -          -            0 0

KOM3C 4750 4750 0.5 0.00 -         -       -      -            -        KOM3P 4750 4750 1173 0.00 -           -          -          -          -            0 0

KOM3C 4800 4800 0.5 0.00 -         -       -      -            -        KOM3P 4800 4800 1222.5 0.00 -           -          -          -          -            0 0

KOM3C 4850 4850 0.5 0.00 -         -       -      -            -        KOM3P 4850 4850 1272.5 0.00 -           -          -          -          -            0 0

Jul-23 (43d 5/10/23); CSize 25; KON3 3560.00

KON3C 2350 2350 1174 0.00 0.0 0 0 0 0 KON3P 2350 2350 0.5 0.00 -           -          0 -          -            0 0

KON3C 2400 2400 1124 0.00 -         -       -      -            -        KON3P 2400 2400 0.5 0.00 -           -          -          -          -            0 0

KON3C 2450 2450 1074.5 0.00 -         -       -      -            -        KON3P 2450 2450 0.5 0.00 -           -          -          -          -            0 0

KON3C 2500 2500 1024.5 0.00 -         -       -      -            -        KON3P 2500 2500 0.5 0.00 -           -          -          -          -            0 0

KON3C 2550 2550 975 0.00 -         -       -      -            -        KON3P 2550 2550 0.5 0.00 -           -          -          -          -            0 0

KON3C 2600 2600 925.5 0.00 -         -       -      -            -        KON3P 2600 2600 0.5 0.00 -           -          -          -          -            0 0

KON3C 2650 2650 876 0.00 -         -       -      -            -        KON3P 2650 2650 1 0.00 -           -          -          -          -            0 0

KON3C 2700 2700 827 0.00 -         -       -      -            -        KON3P 2700 2700 1.5 0.00 -           -          -          -          -            0 0

KON3C 2750 2750 778 0.00 -         -       -      -            -        KON3P 2750 2750 2.5 0.00 -           -          -          -          -            0 0

KON3C 2800 2800 729.5 0.00 -         -       -      -            -        KON3P 2800 2800 4 0.00 -           -          -          -          -            0 0

KON3C 2850 2850 681.5 0.00 -         -       -      -            -        KON3P 2850 2850 5.5 0.00 -           -          -          -          -            0 0

KON3C 2900 2900 634 0.00 -         -       -      -            -        KON3P 2900 2900 8 0.00 -           -          -          -          -            0 0

KON3C 2950 2950 587.5 0.00 -         -       -      -            -        KON3P 2950 2950 11.5 0.00 -           -          -          -          -            0 0

KON3C 3000 3000 542 0.00 -         -       -      -            -        KON3P 3000 3000 16 0.00 -           -          -          -          -            0 0

KON3C 3050 3050 497.5 0.00 -         -       -      -            -        KON3P 3050 3050 21.5 0.00 -           -          -          -          -            0 0

KON3C 3100 3100 454.5 0.00 -         -       -      -            -        KON3P 3100 3100 28 0.00 -           -          -          -          -            0 0

KON3C 3150 3150 413.5 0.00 -         -       -      -            -        KON3P 3150 3150 36.5 0.00 -           -          -          -          -            0 0

KON3C 3200 3200 374 0.00 -         -       -      -            -        KON3P 3200 3200 47 0.00 -           -          -          -          -            0 0

KON3C 3250 3250 336 0.00 -         -       -      -            -        KON3P 3250 3250 59 0.00 -           -          -          -          -            0 0

KON3C 3300 3300 300.5 0.00 -         -       -      -            -        KON3P 3300 3300 73.5 0.00 -           -          -          -          -            0 0

KON3C 3350 3350 267.5 0.00 -         -       -      -            -        KON3P 3350 3350 90 0.00 -           -          -          -          -            0 0

KON3C 3400 3400 236.5 0.00 -         -       -      -            -        KON3P 3400 3400 109 0.00 -           -          -          400         400           0 0

KON3C 3450 3450 208 0.00 -         -       -      -            -        KON3P 3450 3450 130 0.00 -           -          -          200         200           0 0

KON3C 3500 3500 181.5 0.00 -         -       -      -            -        KON3P 3500 3500 153.5 0.00 -           -          -          -          -            0 0

KON3C 3550 3550 157.5 0.00 -         -       -      -            -        KON3P 3550 3550 179.5 0.00 -           -          -          -          -            0 0

KON3C 3600 3600 136 0.00 -         -       -      -            -        KON3P 3600 3600 208 0.00 -           -          -          -          -            0 0

KON3C 3650 3650 117 0.00 -         -       -      -            -        KON3P 3650 3650 238.5 0.00 -           -          -          -          -            0 0

KON3C 3700 3700 99.5 0.00 -         -       -      -            -        KON3P 3700 3700 271 0.00 -           -          -          120         -            0 0

KON3C 3750 3750 84.5 0.00 -         -       -      -            -        KON3P 3750 3750 306 0.00 -           -          -          -          -            ## 0

KON3C 3800 3800 71.5 0.00 -         -       -      50.0          50.0      KON3P 3800 3800 342.5 0.00 -           -          -          -          -            0 0

KON3C 3850 3850 60 0.00 -         -       -      -            -        KON3P 3850 3850 380.5 0.00 -           -          -          -          -            0 0

KON3C 3900 3900 50 0.00 -         -       -      250.0        50.0      KON3P 3900 3900 420.5 0.00 -           -          -          200         -            0 0
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KON3C 3950 3950 41.5 0.00 -         -       -      200.0        -        KON3P 3950 3950 462 0.00 -           -          -          200         -            ## 0

KON3C 4000 4000 34 0.00 -         -       -      50.0          -        KON3P 4000 4000 504.5 0.00 -           -          -          -          -            ## 0

KON3C 4050 4050 28 0.00 -         -       -      -            -        KON3P 4050 4050 548 0.00 -           -          -          -          -            0 0

KON3C 4100 4100 22.5 0.00 -         -       -      50.0          -        KON3P 4100 4100 593 0.00 -           -          -          -          -            0 0

KON3C 4150 4150 18.5 0.00 -         -       -      -            -        KON3P 4150 4150 638.5 0.00 -           -          -          -          -            0 0

KON3C 4200 4200 15 0.00 -         -       -      150.0        100.0    KON3P 4200 4200 684.5 0.00 -           -          -          -          -            0 0

KON3C 4250 4250 12 0.00 -         -       -      -            -        KON3P 4250 4250 731.5 0.00 -           -          -          -          -            0 0

KON3C 4300 4300 9.5 0.00 -         -       -      120.0        -        KON3P 4300 4300 779 0.00 -           -          -          -          -            0 0

KON3C 4350 4350 7.5 0.00 -         -       -      -            -        KON3P 4350 4350 827 0.00 -           -          -          -          -            0 0

KON3C 4400 4400 6 0.00 -         -       -      -            -        KON3P 4400 4400 875 0.00 -           -          -          -          -            0 0

KON3C 4450 4450 4.5 0.00 -         -       -      -            -        KON3P 4450 4450 923.5 0.00 -           -          -          -          -            0 0

KON3C 4500 4500 3.5 0.00 -         -       -      50.0          -        KON3P 4500 4500 972.5 0.00 -           -          -          -          -            0 0

KON3C 4550 4550 3 0.00 -         -       -      -            -        KON3P 4550 4550 1021.5 0.00 -           -          -          -          -            0 0

KON3C 4600 4600 2.5 0.00 -         -       -      -            -        KON3P 4600 4600 1070.5 0.00 -           -          -          -          -            0 0

KON3C 4650 4650 1.5 0.00 -         -       -      -            -        KON3P 4650 4650 1120 0.00 -           -          -          -          -            0 0

KON3C 4700 4700 1.5 0.00 -         -       -      -            -        KON3P 4700 4700 1169.5 0.00 -           -          -          -          -            0 0

KON3C 4750 4750 1 0.00 -         -       -      -            -        KON3P 4750 4750 1219 0.00 -           -          -          -          -            0 0

KON3C 4800 4800 1 0.00 -         -       -      -            -        KON3P 4800 4800 1268.5 0.00 -           -          -          -          -            0 0

Aug-23 (73d 6/9/23); CSize 25; KOQ3 3544.00

KOQ3C 2400 2400 1105.5 0.00 -         -       -      -            -        KOQ3P 2400 2400 1 0.00 -           -          -          -          -            0 0

KOQ3C 2450 2450 1056.5 0.00 -         -       -      -            -        KOQ3P 2450 2450 1.5 0.00 -           -          -          -          -            0 0

KOQ3C 2500 2500 1007.5 0.00 -         -       -      -            -        KOQ3P 2500 2500 2 0.00 -           -          -          -          -            0 0

KOQ3C 2550 2550 958.5 0.00 -         -       -      -            -        KOQ3P 2550 2550 3 0.00 -           -          -          -          -            0 0

KOQ3C 2600 2600 910 0.00 -         -       -      -            -        KOQ3P 2600 2600 4.5 0.00 -           -          -          -          -            0 0

KOQ3C 2650 2650 862 0.00 -         -       -      -            -        KOQ3P 2650 2650 6 0.00 -           -          -          -          -            0 0

KOQ3C 2700 2700 814.5 0.00 -         -       -      -            -        KOQ3P 2700 2700 8.5 0.00 -           -          -          -          -            0 0

KOQ3C 2750 2750 768 0.00 -         -       -      -            -        KOQ3P 2750 2750 11.5 0.00 -           -          -          -          -            0 0

KOQ3C 2800 2800 722 0.00 -         -       -      -            -        KOQ3P 2800 2800 15 0.00 -           -          -          -          -            0 0

KOQ3C 2850 2850 676.5 0.00 -         -       -      -            -        KOQ3P 2850 2850 19.5 0.00 -           -          -          -          -            0 0

KOQ3C 2900 2900 632.5 0.00 -         -       -      -            -        KOQ3P 2900 2900 25 0.00 -           -          -          -          -            0 0

KOQ3C 2950 2950 589.5 0.00 -         -       -      -            -        KOQ3P 2950 2950 31.5 0.00 -           -          -          -          -            0 0

KOQ3C 3000 3000 547.5 0.00 -         -       -      -            -        KOQ3P 3000 3000 39.5 0.00 -           -          -          -          -            0 0

KOQ3C 3050 3050 507 0.00 -         -       -      -            -        KOQ3P 3050 3050 49 0.00 -           -          -          -          -            0 0

KOQ3C 3100 3100 468 0.00 -         -       -      -            -        KOQ3P 3100 3100 59.5 0.00 -           -          -          -          -            0 0

KOQ3C 3150 3150 431 0.00 -         -       -      -            -        KOQ3P 3150 3150 72 0.00 -           -          -          -          -            0 0

KOQ3C 3200 3200 395 0.00 -         -       -      -            -        KOQ3P 3200 3200 86 0.00 -           -          -          -          -            0 0

KOQ3C 3250 3250 361 0.00 -         -       -      -            -        KOQ3P 3250 3250 101.5 0.00 -           -          -          -          -            0 0

KOQ3C 3300 3300 329 0.00 -         -       -      -            -        KOQ3P 3300 3300 119.5 0.00 -           -          -          -          -            0 0

KOQ3C 3350 3350 299 0.00 -         -       -      -            -        KOQ3P 3350 3350 138.5 0.00 -           -          -          -          -            0 0

KOQ3C 3400 3400 270.5 0.00 -         -       -      -            -        KOQ3P 3400 3400 160 0.00 -           -          -          -          -            0 0

KOQ3C 3450 3450 244 0.00 -         -       -      -            -        KOQ3P 3450 3450 183 0.00 -           -          -          -          -            0 0

KOQ3C 3500 3500 219 0.00 -         -       -      -            -        KOQ3P 3500 3500 208.5 0.00 -           -          -          -          -            0 0

KOQ3C 3550 3550 196.5 0.00 -         -       -      -            -        KOQ3P 3550 3550 235 0.00 -           -          -          -          -            0 0

KOQ3C 3600 3600 175.5 0.00 -         -       -      -            -        KOQ3P 3600 3600 264 0.00 -           -          -          -          -            0 0

KOQ3C 3650 3650 156 0.00 -         -       -      -            -        KOQ3P 3650 3650 294.5 0.00 -           -          -          -          -            0 0

KOQ3C 3700 3700 138.5 0.00 -         -       -      -            -        KOQ3P 3700 3700 326.5 0.00 -           -          -          -          -            0 0

KOQ3C 3750 3750 122.5 0.00 -         -       -      -            -        KOQ3P 3750 3750 360 0.00 -           -          -          -          -            0 0

KOQ3C 3800 3800 108 0.00 -         -       -      -            -        KOQ3P 3800 3800 395 0.00 -           -          -          -          -            0 0

KOQ3C 3850 3850 95 0.00 -         -       -      -            -        KOQ3P 3850 3850 432 0.00 -           -          -          -          -            0 0

KOQ3C 3900 3900 83 0.00 -         -       -      -            -        KOQ3P 3900 3900 470 0.00 -           -          -          -          -            0 0

KOQ3C 3950 3950 72.5 0.00 -         -       -      -            -        KOQ3P 3950 3950 509 0.00 -           -          -          -          -            0 0

KOQ3C 4000 4000 63 0.00 -         -       -      -            -        KOQ3P 4000 4000 549.5 0.00 -           -          -          -          -            0 0

KOQ3C 4050 4050 55 0.00 -         -       -      -            -        KOQ3P 4050 4050 590.5 0.00 -           -          -          -          -            0 0

KOQ3C 4100 4100 47.5 0.00 -         -       -      -            -        KOQ3P 4100 4100 633 0.00 -           -          -          -          -            0 0

KOQ3C 4150 4150 41 0.00 -         -       -      -            -        KOQ3P 4150 4150 676.5 0.00 -           -          -          -          -            0 0

KOQ3C 4200 4200 35.5 0.00 -         -       -      -            -        KOQ3P 4200 4200 720.5 0.00 -           -          -          -          -            0 0

KOQ3C 4250 4250 30.5 0.00 -         -       -      -            -        KOQ3P 4250 4250 765 0.00 -           -          -          -          -            0 0

KOQ3C 4300 4300 26 0.00 -         -       -      -            -        KOQ3P 4300 4300 810.5 0.00 -           -          -          -          -            0 0

KOQ3C 4350 4350 22 0.00 -         -       -      -            -        KOQ3P 4350 4350 856.5 0.00 -           -          -          -          -            0 0

KOQ3C 4400 4400 19 0.00 -         -       -      -            -        KOQ3P 4400 4400 903 0.00 -           -          -          -          -            0 0

KOQ3C 4450 4450 16 0.00 -         -       -      -            -        KOQ3P 4450 4450 949.5 0.00 -           -          -          -          -            0 0

KOQ3C 4500 4500 13.5 0.00 -         -       -      50.0          -        KOQ3P 4500 4500 997 0.00 -           -          -          -          -            0 0

KOQ3C 4550 4550 11.5 0.00 -         -       -      -            -        KOQ3P 4550 4550 1044.5 0.00 -           -          -          -          -            0 0

KOQ3C 4600 4600 10 0.00 -         -       -      250.0        -        KOQ3P 4600 4600 1092.5 0.00 -           -          -          -          -            0 0

KOQ3C 4650 4650 8 0.00 -         -       -      -            -        KOQ3P 4650 4650 1140.5 0.00 -           -          -          -          -            0 0

KOQ3C 4700 4700 7 0.00 -         -       -      -            -        KOQ3P 4700 4700 1189 0.00 -           -          -          -          -            0 0

KOQ3C 4750 4750 6 0.00 -         -       -      -            -        KOQ3P 4750 4750 1237.5 0.00 -           -          -          -          -            0 0

KOQ3C 4800 4800 5 0.00 -         -       -      -            -        KOQ3P 4800 4800 1286.5 0.00 -           -          -          -          -            0 0

KOQ3C 4850 4850 4 0.00 -         -       -      -            -        KOQ3P 4850 4850 1335.5 0.00 -           -          -          -          -            0 0

Sep-23 (104d 7/10/23); CSize 25; KOU3 3532.00

KOU3C 2350 2350 1143.5 0.00 -         -       -      -            -        KOU3P 2350 2350 2.5 0.00 -           -          -          -          -            0 0

KOU3C 2400 2400 1095 0.00 -         -       -      -            -        KOU3P 2400 2400 3 0.00 -           -          -          -          -            0 0

KOU3C 2450 2450 1046.5 0.00 -         -       -      -            -        KOU3P 2450 2450 4.5 0.00 -           -          -          -          -            0 0

KOU3C 2500 2500 998.5 0.00 -         -       -      -            -        KOU3P 2500 2500 6 0.00 -           -          -          -          -            0 0

KOU3C 2550 2550 951 0.00 -         -       -      -            -        KOU3P 2550 2550 8 0.00 -           -          -          -          -            0 0

KOU3C 2600 2600 904 0.00 -         -       -      -            -        KOU3P 2600 2600 10.5 0.00 -           -          -          -          -            0 0

KOU3C 2650 2650 857.5 0.00 -         -       -      -            -        KOU3P 2650 2650 14 0.00 -           -          -          -          -            0 0

KOU3C 2700 2700 812 0.00 -         -       -      -            -        KOU3P 2700 2700 17.5 0.00 -           -          -          -          -            0 0

KOU3C 2750 2750 767 0.00 -         -       -      -            -        KOU3P 2750 2750 22.5 0.00 -           -          -          -          -            0 0

KOU3C 2800 2800 723 0.00 -         -       -      -            -        KOU3P 2800 2800 28 0.00 -           -          -          -          -            0 0

KOU3C 2850 2850 680 0.00 -         -       -      -            -        KOU3P 2850 2850 34.5 0.00 -           -          -          -          -            0 0

KOU3C 2900 2900 638.5 0.00 -         -       -      -            -        KOU3P 2900 2900 42.5 0.00 -           -          -          -          -            0 0

KOU3C 2950 2950 597.5 0.00 -         -       -      -            -        KOU3P 2950 2950 51.5 0.00 -           -          -          -          -            0 0

KOU3C 3000 3000 558.5 0.00 -         -       -      -            -        KOU3P 3000 3000 61.5 0.00 -           -          -          -          -            0 0

KOU3C 3050 3050 520.5 0.00 -         -       -      -            -        KOU3P 3050 3050 73 0.00 -           -          -          -          -            0 0

KOU3C 3100 3100 483.5 0.00 -         -       -      -            -        KOU3P 3100 3100 86 0.00 -           -          -          -          -            0 0

KOU3C 3150 3150 448.5 0.00 -         -       -      -            -        KOU3P 3150 3150 100.5 0.00 -           -          -          -          -            0 0

KOU3C 3200 3200 415 0.00 -         -       -      -            -        KOU3P 3200 3200 116.5 0.00 -           -          -          -          -            0 0

KOU3C 3250 3250 383 0.00 -         -       -      -            -        KOU3P 3250 3250 134 0.00 -           -          -          -          -            0 0

KOU3C 3300 3300 353 0.00 -         -       -      -            -        KOU3P 3300 3300 153.5 0.00 -           -          -          -          -            0 0

KOU3C 3350 3350 324 0.00 -         -       -      -            -        KOU3P 3350 3350 174.5 0.00 -           -          -          -          -            0 0

KOU3C 3400 3400 297 0.00 -         -       -      -            -        KOU3P 3400 3400 197 0.00 -           -          -          -          -            0 0

KOU3C 3450 3450 271.5 0.00 -         -       -      -            -        KOU3P 3450 3450 221 0.00 -           -          -          -          -            0 0

KOU3C 3500 3500 247.5 0.00 -         -       -      -            -        KOU3P 3500 3500 246.5 0.00 -           -          -          -          -            0 0

KOU3C 3550 3550 225.5 0.00 -         -       -      -            -        KOU3P 3550 3550 274 0.00 -           -          -          -          -            0 0

KOU3C 3600 3600 204.5 0.00 -         -       -      -            -        KOU3P 3600 3600 303 0.00 -           -          -          -          -            0 0

KOU3C 3650 3650 185.5 0.00 -         -       -      -            -        KOU3P 3650 3650 333 0.00 -           -          -          -          -            0 0

KOU3C 3700 3700 167.5 0.00 -         -       -      -            -        KOU3P 3700 3700 365 0.00 -           -          -          100         -            0 0

KOU3C 3750 3750 151 0.00 -         -       -      -            -        KOU3P 3750 3750 398 0.00 -           -          -          -          -            0 0

KOU3C 3800 3800 136 0.00 -         -       -      -            -        KOU3P 3800 3800 432.5 0.00 -           -          -          -          -            100 0

KOU3C 3850 3850 122.5 0.00 -         -       -      -            -        KOU3P 3850 3850 468.5 0.00 -           -          -          -          -            0 0

KOU3C 3900 3900 109.5 0.00 -         -       -      -            -        KOU3P 3900 3900 505 0.00 -           -          -          -          -            0 0

KOU3C 3950 3950 98 0.00 -         -       -      -            -        KOU3P 3950 3950 543.5 0.00 -           -          -          -          -            0 0

KOU3C 4000 4000 87.5 0.00 -         -       -      -            -        KOU3P 4000 4000 582.5 0.00 -           -          -          -          -            0 0

KOU3C 4050 4050 78 0.00 -         -       -      -            -        KOU3P 4050 4050 622.5 0.00 -           -          -          -          -            0 0

KOU3C 4100 4100 69.5 0.00 -         -       -      -            -        KOU3P 4100 4100 663.5 0.00 -           -          -          -          -            0 0

KOU3C 4150 4150 61.5 0.00 -         -       -      -            -        KOU3P 4150 4150 705 0.00 -           -          -          -          -            0 0

KOU3C 4200 4200 54.5 0.00 -         -       -      200.0        -        KOU3P 4200 4200 747.5 0.00 -           -          -          -          -            0 0

KOU3C 4250 4250 48.5 0.00 -         -       -      -            -        KOU3P 4250 4250 791 0.00 -           -          -          -          -            0 0

KOU3C 4300 4300 42.5 0.00 -         -       -      -            -        KOU3P 4300 4300 835 0.00 -           -          -          -          -            0 0

KOU3C 4350 4350 37.5 0.00 -         -       -      -            -        KOU3P 4350 4350 879.5 0.00 -           -          -          -          -            0 0

KOU3C 4400 4400 33 0.00 -         -       -      -            -        KOU3P 4400 4400 924.5 0.00 -           -          -          -          -            0 0

KOU3C 4450 4450 29 0.00 -         -       -      -            -        KOU3P 4450 4450 970 0.00 -           -          -          -          -            0 0

KOU3C 4500 4500 25.5 0.00 -         -       -      -            -        KOU3P 4500 4500 1016 0.00 -           -          -          -          -            0 0

KOU3C 4550 4550 22.5 0.00 -         -       -      -            -        KOU3P 4550 4550 1062.5 0.00 -           -          -          -          -            0 0

KOU3C 4600 4600 19.5 0.00 -         -       -      -            -        KOU3P 4600 4600 1109.5 0.00 -           -          -          -          -            0 0

KOU3C 4650 4650 17 0.00 -         -       -      -            -        KOU3P 4650 4650 1156.5 0.00 -           -          -          -          -            0 0

KOU3C 4700 4700 15 0.00 -         -       -      -            -        KOU3P 4700 4700 1204 0.00 -           -          -          -          -            0 0

KOU3C 4750 4750 13 0.00 -         -       -      -            -        KOU3P 4750 4750 1251.5 0.00 -           -          -          -          -            0 0

KOU3C 4800 4800 11.5 0.00 -         -       -      -            -        KOU3P 4800 4800 1299.5 0.00 -           -          -          -          -            0 0



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
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Implied volatility for ATM 

JUN 23

JUL 23

AUG 23

Previous day 1D%CHG

34.18 34.18 0.00

34.23 34.18 0.15

34.21 34.18 0.07

34.48 34.53 -0.14

34.48 34.53 -0.14

34.48 34.53 -0.14

34.21 34.18 0.07

34.18 34.18 0.00

34.23 34.18 0.15


