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May 24, 2023

Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUN 23 3,551 -122 3,672 3,701 3,540 2,178 4,549 JUL 23 47.76 -1.01 48.77 48.88 47.34 59,431 183,049
JUL 23 3,458 -81 3,548 3,569 3,445 9,158 39,972 AUG 23 47.87 -0.92 48.79 48.88 47.43 15,683 71,048
AUG 23 3,378 -50 3,443 3,468 3,365 29,603 57,756 SEP 23 47.77 -0.88 48.54 48.68 47.34 9,734 46,716
SEP 23 3,359 -44 3,398 3,437 3,346 9,599 25,939 OCT 23 47.61 -0.81 48.32 48.44 47.20 6,089 28,019
OCT 23 3,363 -41 3,394 3,434 3,350 3,508 15,533 DEC 23 47.55 -0.77 48.18 48.35 47.10 23,877 135,097
NOV 23 3,366 -44 3,392 3,437 3,360 2,609 17,237 JAN 24 47.49 -0.77 48.09 48.19 47.05 4,212 21,459
DEC 23 3,370 -39 3,403 3,439 3,365 1,637 11,706 MAR 24 47.42 -0.77 48.01 48.12 46.95 1,741 19,915
JAN 24 3,374 -41 3,408 3,429 3,370 1,787 8,324 MAY 24 47.30 -0.77 47.96 47.96 46.85 1,692 11,484
FEB 24 3,379 -34 3,391 3,400 3,375 526 2,814 JUL 24 4717 -0.79 47.86 47.86 46.88 1,662 14,443
MAR 24 3,381 -34 3,420 3,420 3,380 1,077 10,207 AUG 24 46.96 -0.79 46.85 47.25 46.84 401 1,710
APR 24 3,384 -42 3,422 3,422 3,384 182 572 SEP 24 46.76 -0.77 46.73 47.10 46.64 207 1,300
MAY 24 3,382 -37 3,425 3,425 3,382 601 4,339 OCT 24 46.47 -0.76 46.30 46.30 46.30 72 709
JUL 24 3,382 -37 3,428 3,428 3,387 148 1,948 DEC 24 46.41 -0.76 46.16 46.26 46.00 117 3,726
SEP 24 3,389 -37 3,435 3,435 3,393 141 340 JAN 25 46.34 -0.77 - - - - 20
NOV 24 3,389 -37 3,411 3,421 3,411 79 64 MAR 25 46.26 -0.77 - - - - 17
JAN 25 3,389 -37

MAR 25 3,389 -37 Source : Bloomberg

MAY 25 3,389 -37

JUL 25 3,389 -37

SEP 25 3,389 -37

NOV 25 3,389 -37

JAN 26 3,389 -37

MAR 26 3,389 -37

MAY 26 3,389 -37

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-23 (16d 6/9/23); CSize 25; KOQ3 3415.00

KOQ3C 2300 2300 1076.5 0.00 - - - - - KOQ3P 2300 2300 0.5 0.00 - - - - -
KOQ3C 2350 2350 1026.5 0.00 - - - - - KOQ3P 2350 2350 0.5 0.00 - - - - -
KOQ3C 2400 2400 976.5 0.00 - - - - - KOQ3P 2400 2400 0.5 0.00 - - - - -
KOQ3C 2450 2450 926.5 0.00 - - - - - KOQ3P 2450 2450 0.5 0.00 - - - - -
KOQ3C 2500 2500 877 0.00 - - - - - KOQ3P 2500 2500 0.5 0.00 - - - - -
KOQ3C 2550 2550 827 0.00 - - - - - KOQ3P 2550 2550 0.5 0.00 - - - - -
KOQ3C 2600 2600 777 0.00 - - - - - KOQ3P 2600 2600 0.5 0.00 - - - - -
KOQ3C 2650 2650 727 0.00 - - - - - KOQ3P 2650 2650 0.5 0.00 - - - - -
KOQ3C 2700 2700 677 0.00 - - - - - KOQ3P 2700 2700 0.5 0.00 - - - - -
KOQ3C 2750 2750 627.5 0.00 - - - - - KOQ3P 2750 2750 0.5 0.00 - - - - -
KOQ3C 2800 2800 578 0.00 - - - - - KOQ3P 2800 2800 0.5 0.00 - - - - -
KOQ3C 2850 2850 528.5 0.00 - - - - - KOQ3P 2850 2850 1 0.00 - - - - -
KOQ3C 2900 2900 4795 0.00 - - - - - KOQ3P 2900 2900 2 0.00 - - - - -
KOQ3C 2950 2950 431 0.00 - - - - - KOQ3P 2950 2950 4 0.00 - - - - -
KOQ3C 3000 3000 384 0.00 - - - - - KOQ3P 3000 3000 6.5 0.00 - - - - -
KOQ3C 3050 3050 338 0.00 - - - - - KOQ3P 3050 3050 10.5 0.00 - - - - -
KOQ3C 3100 3100 294 0.00 - - - - - KOQ3P 3100 3100 16.5 0.00 - - - - -
KOQ3C 3150 3150 2525 0.00 - - - - - KOQ3P 3150 3150 25 0.00 - - - - -
KOQ3C 3200 3200 2135 0.00 - - - - - KOQ3P 3200 3200 36 0.00 - - - - -
KOQ3C 3250 3250 178 0.00 - - - - - KOQ3P 3250 3250 50 0.00 - - - - -
KOQ3C 3300 3300 146 0.00 - - - - - KOQ3P 3300 3300 68 0.00 - - - - -
KOQ3C 3350 3350 117.5 0.00 - - - - - KOQ3P 3350 3350 90 0.00 - - - - -
KOQ3C 3400 3400 93.5 0.00 - - - - - KOQ3P 3400 3400 115.5 0.00 - - - 60 -
KOQ3C 3450 3450 72.5 0.00 - - - - - KOQ3P 3450 3450 144.5 0.00 - - - - -
KOQ3C 3500 3500 55.5 0.00 - - - - - KOQ3P 3500 3500 177.5 0.00 - - - - -
KOQ3C 3550 3550 41.5 0.00 - - - - - KOQ3P 3550 3550 213.5 0.00 - - - - -
KOQ3C 3600 3600 30.5 0.00 - - - - - KOQ3P 3600 3600 252.5 0.00 - - - - -
KOQ3C 3650 3650 22 0.00 - - - - - KOQ3P 3650 3650 294 0.00 - - - - -
KOQ3C 3700 3700 16 0.00 - - - 100.0 - KOQ3P 3700 3700 337.5 0.00 - - - - -
KOQ3C 3750 3750 1 0.00 - - - - - KOQ3P 3750 3750 382.5 0.00 - - - - -
KOQ3C 3800 3800 7.5 0.00 - - - - - KOQ3P 3800 3800 429 0.00 - - - - -
KOQ3C 3850 3850 5 0.00 - - - - - KOQ3P 3850 3850 476.5 0.00 - - - - -
KOQ3C 3900 3900 3.5 0.00 - - - 600.0 - KOQ3P 3900 3900 524.5 0.00 - - - - -
KOQ3C 3950 3950 2 0.00 - - - - - KOQ3P 3950 3950 573.5 0.00 - - - - -
KOQ3C 4000 4000 1.5 0.00 - - - 300.0 - KOQ3P 4000 4000 622.5 0.00 - - - - -
KOQ3C 4050 4050 1 0.00 - - - - - KOQ3P 4050 4050 672 0.00 - - - - -
KOQ3C 4100 4100 0.5 0.00 - - - - - KOQ3P 4100 4100 721.5 0.00 - - - - -
KOQ3C 4150 4150 0.5 0.00 - - - - - KOQ3P 4150 4150 77 0.00 - - - - -
KOQ3C 4200 4200 0.5 0.00 - - - - - KOQ3P 4200 4200 821 0.00 - - - - -
KOQ3C 4250 4250 0.5 0.00 - - - - - KOQ3P 4250 4250 871 0.00 - - - - -
KOQ3C 4300 4300 0.5 0.00 - - - - - KOQ3P 4300 4300 921 0.00 - - - - -
KOQ3C 4350 4350 0.5 0.00 - - - - - KOQ3P 4350 4350 970.5 0.00 - - - - -
KOQ3C 4400 4400 0.5 0.00 - - - - - KOQ3P 4400 4400 1020.5 0.00 - - - - -
KOQ3C 4450 4450 0.5 0.00 - - - - - KOQ3P 4450 4450 1070.5 0.00 - - - - -
KOQ3C 4500 4500 0.5 0.00 - - - 50.0 - KOQ3P 4500 4500 1120.5 0.00 - - - - -
KOQ3C 4550 4550 0.5 0.00 - - - - - KOQ3P 4550 4550 1170.5 0.00 - - - - -
KOQ3C 4600 4600 0.5 0.00 - - - 250.0 - KOQ3P 4600 4600 1220.5 0.00 - - - - -
KOQ3C 4650 4650 0.5 0.00 - - - - - KOQ3P 4650 4650 1270 0.00 - - - - -
KOQ3C 4700 4700 0.5 0.00 - - - - - KOQ3P 4700 4700 1320 0.00 - - - - -
KOQ3C 4750 4750 0.5 0.00 - - - - - |KOQ3P 4750 4750 1370 0.00 - - - - -
Sep-23 (47d 7/10/23); CSize 25; KOU3 3394.00

KOU3C 2200 2200 1154.5 0.00 0.0 0 0 0 0|KOU3P 2200 2200 0.5 0.00 - - 0 - -
KOU3C 2250 2250 1104.5 0.00 - - - - - KOU3P 2250 2250 0.5 0.00 - - - - -
KOU3C 2300 2300 1055 0.00 - - - - - KOU3P 2300 2300 0.5 0.00 - - - - -
KOU3C 2350 2350 1005 0.00 - - - - - KOU3P 2350 2350 0.5 0.00 - - - - -
KOU3C 2400 2400 955.5 0.00 - - - - - KOU3P 2400 2400 0.5 0.00 - - - - -
KOU3C 2450 2450 906 0.00 - - - - - KOU3P 2450 2450 1 0.00 - - - - -
KOU3C 2500 2500 857 0.00 - - - - - KOU3P 2500 2500 1 0.00 - - - - -
KOU3C 2550 2550 807.5 0.00 - - - - - KOU3P 2550 2550 2 0.00 - - - - -
KOU3C 2600 2600 759 0.00 - - - - - KOU3P 2600 2600 3 0.00 - - - - -
KOU3C 2650 2650 710.5 0.00 - - - - - KOU3P 2650 2650 45 0.00 - - - - -
KOU3C 2700 2700 663 0.00 - - - - - KOU3P 2700 2700 6.5 0.00 - - - - -
KOU3C 2750 2750 616 0.00 - - - - - KOU3P 2750 2750 9.5 0.00 - - - - -
KOU3C 2800 2800 570 0.00 - - - - - KOU3P 2800 2800 13 0.00 - - - - -
KOU3C 2850 2850 525 0.00 - - - - - KOU3P 2850 2850 18 0.00 - - - - -
KOU3C 2900 2900 4815 0.00 - - - - - KOU3P 2900 2900 24 0.00 - - - - -
KOU3C 2950 2950 439 0.00 - - - - - KOU3P 2950 2950 315 0.00 - - - - -
KOU3C 3000 3000 398.5 0.00 - - - - - KOU3P 3000 3000 41 0.00 - - - - -
KOU3C 3050 3050 360 0.00 - - - - - KOU3P 3050 3050 52 0.00 - - - - -
KOU3C 3100 3100 323 0.00 - - - - - KOU3P 3100 3100 65 0.00 - - - - -
KOU3C 3150 3150 288.5 0.00 - - - - - KOU3P 3150 3150 80.5 0.00 - - - - -
KOU3C 3200 3200 256.5 0.00 - - - - - KOU3P 3200 3200 98 0.00 - - - 200 -
KOU3C 3250 3250 226.5 0.00 - - - - - KOU3P 3250 3250 118 0.00 - - - - -
KOU3C 3300 3300 199 0.00 - - - - - KOU3P 3300 3300 140 0.00 - - - - -
KOU3C 3350 3350 1735 0.00 - - - - - KOU3P 3350 3350 164.5 0.00 - - - - -
KOU3C 3400 3400 150.5 0.00 - - - - - KOU3P 3400 3400 191.5 0.00 - - - - -
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KOU3C 3450 3450 130 0.00
KOU3C 3500 3500 111.5 0.00
KOU3C 3550 3550 95 0.00
KOU3C 3600 3600 81 0.00
KOU3C 3650 3650 68 0.00
KOU3C 3700 3700 57 0.00
KOU3C 3750 3750 47.5 0.00
KOU3C 3800 3800 39.5 0.00
KOU3C 3850 3850 32.5 0.00
KOU3C 3900 3900 27 0.00
KOU3C 3950 3950 22 0.00
KOU3C 4000 4000 18 0.00
KOU3C 4050 4050 14.5 0.00
KOU3C 4100 4100 11.5 0.00
KOU3C 4150 4150 9.5 0.00
KOU3C 4200 4200 7.5 0.00
KOU3C 4250 4250 6 0.00
KOU3C 4300 4300 4.5 0.00
KOU3C 4350 4350 3.5 0.00
KOU3C 4400 4400 3 0.00
KOU3C 4450 4450 25 0.00
KOU3C 4500 4500 2 0.00
KOU3C 4550 4550 1.5 0.00
KOU3C 4600 4600 1 0.00
KOU3C 4650 4650 1 0.00
Oct-23 (78d 8/10/23); CSize 25; KOV3 3398.00
KOV3C 2300 2300 1057.5 0.00
KOV3C 2350 2350 1008 0.00
KOV3C 2400 2400 959.5 0.00
KOV3C 2450 2450 911 0.00
KOV3C 2500 2500 863 0.00
KOV3C 2550 2550 8155 0.00
KOV3C 2600 2600 768.5 0.00
KOV3C 2650 2650 7225 0.00
KOV3C 2700 2700 677 0.00
KOV3C 2750 2750 633 0.00
KOV3C 2800 2800 589.5 0.00
KOV3C 2850 2850 547.5 0.00
KOV3C 2900 2900 507 0.00
KOV3C 2950 2950 468 0.00
KOV3C 3000 3000 4305 0.00
KOV3C 3050 3050 395 0.00
KOV3C 3100 3100 361 0.00
KOV3C 3150 3150 3285 0.00
KOV3C 3200 3200 2985 0.00
KOV3C 3250 3250 270 0.00
KOV3C 3300 3300 2435 0.00
KOV3C 3350 3350 219 0.00
KOV3C 3400 3400 196 0.00
KOV3C 3450 3450 175 0.00
KOV3C 3500 3500 155.5 0.00
KOV3C 3550 3550 138 0.00
KOV3C 3600 3600 122 0.00
KOV3C 3650 3650 107.5 0.00
KOV3C 3700 3700 94.5 0.00
KOV3C 3750 3750 83 0.00
KOV3C 3800 3800 725 0.00
KOV3C 3850 3850 63 0.00
KOV3C 3900 3900 54.5 0.00
KOV3C 3950 3950 47.5 0.00
KOV3C 4000 4000 41 0.00
KOV3C 4050 4050 35.5 0.00
KOV3C 4100 4100 30.5 0.00
KOV3C 4150 4150 26 0.00
KOV3C 4200 4200 22 0.00
KOV3C 4250 4250 19 0.00
KOV3C 4300 4300 16 0.00
KOV3C 4350 4350 13.5 0.00
KOV3C 4400 4400 11.5 0.00
KOV3C 4450 4450 10 0.00
KOV3C 4500 4500 8.5 0.00
KOV3C 4550 4550 7 0.00
KOV3C 4600 4600 6 0.00
KOV3C 4650 4650 5 0.00
KOV3C 4700 4700 4 0.00
KOV3C 4750 4750 3.5 0.00
Nov-23 (107d 9/8/23); CSize 25; KOX3 3392.00
KOX3C 2200 2200 1157.5 0.00
KOX3C 2250 2250 1108.5 0.00
KOX3C 2300 2300 1060 0.00
KOX3C 2350 2350 1012 0.00
KOX3C 2400 2400 964 0.00
KOX3C 2450 2450 917 0.00
KOX3C 2500 2500 870 0.00
KOX3C 2550 2550 824 0.00
KOX3C 2600 2600 779 0.00
KOX3C 2650 2650 734.5 0.00
KOX3C 2700 2700 691 0.00
KOX3C 2750 2750 649 0.00
KOX3C 2800 2800 608 0.00
KOX3C 2850 2850 568 0.00
KOX3C 2900 2900 5295 0.00
KOX3C 2950 2950 4925 0.00
KOX3C 3000 3000 457 0.00
KOX3C 3050 3050 4225 0.00
KOX3C 3100 3100 390.5 0.00
KOX3C 3150 3150 359.5 0.00
KOX3C 3200 3200 3305 0.00
KOX3C 3250 3250 303 0.00
KOX3C 3300 3300 277 0.00
KOX3C 3350 3350 2525 0.00
KOX3C 3400 3400 230 0.00
KOX3C 3450 3450 209 0.00
KOX3C 3500 3500 189 0.00
KOX3C 3550 3550 171 0.00
KOX3C 3600 3600 154.5 0.00
KOX3C 3650 3650 139 0.00
KOX3C 3700 3700 125 0.00
KOX3C 3750 3750 112 0.00
KOX3C 3800 3800 100 0.00
KOX3C 3850 3850 89.5 0.00
KOX3C 3900 3900 79.5 0.00
KOX3C 3950 3950 7 0.00
KOX3C 4000 4000 63 0.00
KOX3C 4050 4050 56 0.00
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KOX3C 4100 4100 495 0.00 - - KOX3P 4100 4100 777 0.00 - - - -
KOX3C 4150 4150 435 0.00 - - KOX3P 4150 4150 820.5 0.00 - - - -
KOX3C 4200 4200 385 0.00 - - KOX3P 4200 4200 865 0.00 - - - -
KOX3C 4250 4250 34 0.00 - - KOX3P 4250 4250 910 0.00 - - - -
KOX3C 4300 4300 30 0.00 - - KOX3P 4300 4300 955.5 0.00 - - - -
KOX3C 4350 4350 26 0.00 - - KOX3P 4350 4350 1001.5 0.00 - - - -
KOX3C 4400 4400 23 0.00 - - KOX3P 4400 4400 1047.5 0.00 - - - -
KOX3C 4450 4450 20 0.00 - - KOX3P 4450 4450 1094.5 0.00 - - - -
KOX3C 4500 4500 175 0.00 - - KOX3P 4500 4500 1141.5 0.00 - - - -
KOX3C 4550 4550 155 0.00 - - KOX3P 4550 4550 1188.5 0.00 - - - -
KOX3C 4600 4600 135 0.00 - - KOX3P 4600 4600 1236.5 0.00 - - - -
KOX3C 4650 4650 115 0.00 - - KOX3P 4650 4650 1284 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 34.39 34.36 0.09 Current 30.82 31.8 34.72 32.24 31
AUG 23 |pur 34.36 34.36 0.00 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 34.38 34.36 0.04 1 month ago 35.92 32.13 29.58 32.86 35
CALL 34.99 34.97 0.06 3 months ago 34.96 38.56 42.84 39.78 44
SEP23  |putT 34.99 34.97 0.06 6 months ago 55.25 42.44 55 42.88 38
MEAN 34.99 34.97 0.06
CALL 34.39 34.36 0.09
oCT23  [put 34.36 34.36 0.00
MEAN 34.38 34.36 0.04
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