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Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUN 23 3,565 38 3,516 3,581 3,612 1,552 3,615 JUL 23 48.52 0.52 48.07 49.06 47.89 56,148 179,937
JUL 23 3,550 76 3,471 3,570 3,457 7,641 38,856 AUG 23 48.53 0.45 48.15 49.08 47.99 12,770 72,002
AUG 23 3,493 86 3,403 3,520 3,388 28,274 59,705 SEP 23 48.35 0.36 48.05 48.93 47.94 10,038 46,986
SEP 23 3,482 90 3,386 3,510 3,372 8,390 26,550 OCT 23 48.09 0.27 47.88 48.69 47.75 7,802 28,707
OCT 23 3,486 92 3,385 3,512 3,375 5,485 16,268 DEC 23 47.98 0.21 47.81 48.58 47.67 24,707 138,439
NOV 23 3,487 89 3,388 3,512 3,380 4,214 16,823 JAN 24 47.89 0.19 47.71 48.47 47.61 4,140 22,626
DEC 23 3,489 88 3,390 3,511 3,386 3,344 12,655 MAR 24 47.78 0.16 47.74 48.37 47.52 3,013 20,366
JAN 24 3,491 81 3,397 3,519 3,396 2,816 8,059 MAY 24 47.64 0.15 47.59 48.21 47.41 1,979 12,641
FEB 24 3,496 81 3,403 3,524 3,403 1,346 2,954 JUL 24 47.48 0.11 47.37 48.11 47.36 1,844 15,602
MAR 24 3,495 80 3,425 3,525 3,425 2,845 11,077 AUG 24 47.24 0.08 47.13 47.40 47.13 246 1,786
APR 24 3,498 80 3,450 3,516 3,450 185 650 SEP 24 46.99 0.05 46.91 47.22 46.91 184 1,381
MAY 24 3,492 76 3,429 3,504 3,424 996 4,816 OCT 24 46.70 0.04 - - - 123 733
JUL 24 3,493 77 3,444 3,495 3,444 163 2,152 DEC 24 46.67 0.03 47.00 47.05 46.74 245 3,857
SEP 24 3,500 77 3,460 3,486 3,460 42 402 JAN 25 46.59 0.02 - - - - 20
NOV 24 3,500 77 64 MAR 25 46.50 0.02 - - - - 17
JAN 25 3,500 77

MAR 25 3,500 77 Source : Bloomberg

MAY 25 3,500 77

JUL 25 3,500 77

SEP 25 3,500 77

NOV 25 3,500 77

JAN 26 3,500 77

MAR 26 3,500 77

MAY 26 3,500 77

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-23 (14d 6/9/23); CSize 25; KOQ3 3509.00

KOQ3C 2300 2300 1191.5 0.00 - - - - - KOQ3P 2300 2300 0.5 0.00 - - - - -
KOQ3C 2350 2350 1141.5 0.00 - - - - - KOQ3P 2350 2350 0.5 0.00 - - - - -
KOQ3C 2400 2400 1091.5 0.00 - - - - - KOQ3P 2400 2400 0.5 0.00 - - - - -
KOQ3C 2450 2450 1041.5 0.00 - - - - - KOQ3P 2450 2450 0.5 0.00 - - - - -
KOQ3C 2500 2500 992 0.00 - - - - - KOQ3P 2500 2500 0.5 0.00 - - - - -
KOQ3C 2550 2550 942 0.00 - - - - - KOQ3P 2550 2550 0.5 0.00 - - - - -
KOQ3C 2600 2600 892 0.00 - - - - - KOQ3P 2600 2600 0.5 0.00 - - - - -
KOQ3C 2650 2650 842 0.00 - - - - - KOQ3P 2650 2650 0.5 0.00 - - - - -
KOQ3C 2700 2700 792 0.00 - - - - - KOQ3P 2700 2700 0.5 0.00 - - - - -
KOQ3C 2750 2750 742 0.00 - - - - - KOQ3P 2750 2750 0.5 0.00 - - - - -
KOQ3C 2800 2800 692 0.00 - - - - - KOQ3P 2800 2800 0.5 0.00 - - - - -
KOQ3C 2850 2850 6425 0.00 - - - - - KOQ3P 2850 2850 0.5 0.00 - - - - -
KOQ3C 2900 2900 592.5 0.00 - - - - - KOQ3P 2900 2900 0.5 0.00 - - - - -
KOQ3C 2950 2950 543 0.00 - - - - - KOQ3P 2950 2950 0.5 0.00 - - - - -
KOQ3C 3000 3000 493.5 0.00 - - - - - KOQ3P 3000 3000 1.5 0.00 - - - - -
KOQ3C 3050 3050 445 0.00 - - - - - KOQ3P 3050 3050 25 0.00 - - - - -
KOQ3C 3100 3100 397 0.00 - - - - - KOQ3P 3100 3100 4.5 0.00 - - - - -
KOQ3C 3150 3150 350 0.00 - - - - - KOQ3P 3150 3150 7.5 0.00 - - - - -
KOQ3C 3200 3200 305 0.00 - - - - - KOQ3P 3200 3200 12 0.00 - - - - -
KOQ3C 3250 3250 261.5 0.00 - - - - - KOQ3P 3250 3250 19 0.00 - - - - -
KOQ3C 3300 3300 2215 0.00 - - - - - KOQ3P 3300 3300 28.5 0.00 - - - - -
KOQ3C 3350 3350 184 0.00 - - - - - KOQ3P 3350 3350 41 0.00 - - - - -
KOQ3C 3400 3400 150.5 0.00 - - - - - KOQ3P 3400 3400 57.5 0.00 - - - 60 -
KOQ3C 3450 3450 120.5 0.00 - - - - - KOQ3P 3450 3450 77.5 0.00 - - - - -
KOQ3C 3500 3500 95 0.00 - - - - - KOQ3P 3500 3500 102 0.00 - - - - -
KOQ3C 3550 3550 73 0.00 - - - - - KOQ3P 3550 3550 130 0.00 - - - - -
KOQ3C 3600 3600 55.5 0.00 - - - - - KOQ3P 3600 3600 162 0.00 - - - - -
KOQ3C 3650 3650 41 0.00 - - - - - KOQ3P 3650 3650 197.5 0.00 - - - - -
KOQ3C 3700 3700 29.5 0.00 - - - 100.0 - KOQ3P 3700 3700 236.5 0.00 - - - - -
KOQ3C 3750 3750 21 0.00 - - - - - KOQ3P 3750 3750 277.5 0.00 - - - - -
KOQ3C 3800 3800 14.5 0.00 - - - - - KOQ3P 3800 3800 321 0.00 - - - - -
KOQ3C 3850 3850 10 0.00 - - - - - KOQ3P 3850 3850 366.5 0.00 - - - - -
KOQ3C 3900 3900 6.5 0.00 - - - 600.0 - KOQ3P 3900 3900 413 0.00 - - - - -
KOQ3C 3950 3950 4.5 0.00 - - - - - KOQ3P 3950 3950 461 0.00 - - - - -
KOQ3C 4000 4000 3 0.00 - - - 300.0 - KOQ3P 4000 4000 509 0.00 - - - - -
KOQ3C 4050 4050 1.5 0.00 - - - - - KOQ3P 4050 4050 558 0.00 - - - - -
KOQ3C 4100 4100 1 0.00 - - - - - KOQ3P 4100 4100 607.5 0.00 - - - - -
KOQ3C 4150 4150 0.5 0.00 - - - - - KOQ3P 4150 4150 657 0.00 - - - - -
KOQ3C 4200 4200 0.5 0.00 - - - - - KOQ3P 4200 4200 706.5 0.00 - - - - -
KOQ3C 4250 4250 0.5 0.00 - - - - - KOQ3P 4250 4250 756.5 0.00 - - - - -
KOQ3C 4300 4300 0.5 0.00 - - - - - KOQ3P 4300 4300 806 0.00 - - - - -
KOQ3C 4350 4350 0.5 0.00 - - - - - KOQ3P 4350 4350 856 0.00 - - - - -
KOQ3C 4400 4400 0.5 0.00 - - - - - KOQ3P 4400 4400 906 0.00 - - - - -
KOQ3C 4450 4450 0.5 0.00 - - - - - KOQ3P 4450 4450 956 0.00 - - - - -
KOQ3C 4500 4500 0.5 0.00 - - - 50.0 - KOQ3P 4500 4500 1006 0.00 - - - - -
KOQ3C 4550 4550 0.5 0.00 - - - - - KOQ3P 4550 4550 1055.5 0.00 - - - - -
KOQ3C 4600 4600 0.5 0.00 - - - 250.0 - KOQ3P 4600 4600 1105.5 0.00 - - - - -
KOQ3C 4650 4650 0.5 0.00 - - - - - KOQ3P 4650 4650 1155.5 0.00 - - - - -
KOQ3C 4700 4700 0.5 0.00 - - - - - KOQ3P 4700 4700 1205.5 0.00 - - - - -
KOQ3C 4750 4750 0.5 0.00 - - - - - |KOQ3P 4750 4750 1255.5 0.00 - - - - -
Sep-23 (45d 7/10/23); CSize 25; KOU3 3497.00

KOU3C 2300 2300 1177.5 0.00 0.0 0 0 0 0|KOU3P 2300 2300 0.5 0.00 - - 0 - -
KOU3C 2350 2350 1128 0.00 - - - - - KOU3P 2350 2350 0.5 0.00 - - - - -
KOU3C 2400 2400 1078 0.00 - - - - - KOU3P 2400 2400 0.5 0.00 - - - - -
KOU3C 2450 2450 1028.5 0.00 - - - - - KOU3P 2450 2450 0.5 0.00 - - - - -
KOU3C 2500 2500 979 0.00 - - - - - KOU3P 2500 2500 0.5 0.00 - - - - -
KOU3C 2550 2550 929 0.00 - - - - - KOU3P 2550 2550 0.5 0.00 - - - - -
KOU3C 2600 2600 880 0.00 - - - - - KOU3P 2600 2600 1 0.00 - - - - -
KOU3C 2650 2650 830.5 0.00 - - - - - KOU3P 2650 2650 2 0.00 - - - - -
KOU3C 2700 2700 782 0.00 - - - - - KOU3P 2700 2700 3 0.00 - - - - -
KOU3C 2750 2750 7335 0.00 - - - - - KOU3P 2750 2750 4 0.00 - - - - -
KOU3C 2800 2800 685.5 0.00 - - - - - KOU3P 2800 2800 6 0.00 - - - - -
KOU3C 2850 2850 638.5 0.00 - - - - - KOU3P 2850 2850 9 0.00 - - - - -
KOU3C 2900 2900 592 0.00 - - - - - KOU3P 2900 2900 125 0.00 - - - - -
KOU3C 2950 2950 547 0.00 - - - - - KOU3P 2950 2950 17 0.00 - - - - -
KOU3C 3000 3000 502.5 0.00 - - - - - KOU3P 3000 3000 225 0.00 - - - - -
KOU3C 3050 3050 460 0.00 - - - - - KOU3P 3050 3050 29.5 0.00 - - - - -
KOU3C 3100 3100 419 0.00 - - - - - KOU3P 3100 3100 38 0.00 - - - - -
KOU3C 3150 3150 3795 0.00 - - - - - KOU3P 3150 3150 48.5 0.00 - - - - -
KOU3C 3200 3200 342 0.00 - - - - - KOU3P 3200 3200 61 0.00 - - - 400 200
KOU3C 3250 3250 306.5 0.00 - - - - - KOU3P 3250 3250 75.5 0.00 - - - - -
KOU3C 3300 3300 2735 0.00 - - - - - KOU3P 3300 3300 92 0.00 - - - - -
KOU3C 3350 3350 2425 0.00 - - - - - KOU3P 3350 3350 111 0.00 - - - - -
KOU3C 3400 3400 214 0.00 - - - - - KOU3P 3400 3400 132 0.00 - - - - -
KOU3C 3450 3450 187.5 0.00 - - - - - KOU3P 3450 3450 155.5 0.00 - - - - -
KOU3C 3500 3500 163.5 0.00 - - - - - KOU3P 3500 3500 181.5 0.00 - - - - -
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KOU3C 3550 3550 1415 0.00
KOU3C 3600 3600 122 0.00
KOU3C 3650 3650 105 0.00
KOU3C 3700 3700 89.5 0.00
KOU3C 3750 3750 76 0.00
KOU3C 3800 3800 64 0.00
KOU3C 3850 3850 53.5 0.00
KOU3C 3900 3900 44.5 0.00
KOU3C 3950 3950 37 0.00
KOU3C 4000 4000 30.5 0.00
KOU3C 4050 4050 25 0.00
KOU3C 4100 4100 20.5 0.00
KOU3C 4150 4150 17 0.00
KOU3C 4200 4200 13.5 0.00
KOU3C 4250 4250 11 0.00
KOU3C 4300 4300 9 0.00
KOU3C 4350 4350 7 0.00
KOU3C 4400 4400 55 0.00
KOU3C 4450 4450 4.5 0.00
KOU3C 4500 4500 3.5 0.00
KOU3C 4550 4550 3 0.00
KOU3C 4600 4600 2 0.00
KOU3C 4650 4650 1.5 0.00
KOU3C 4700 4700 1.5 0.00
KOU3C 4750 4750 1 0.00
Oct-23 (76d 8/10/23); CSize 25; KOV3 3509.00
KOV3C 2300 2300 1179 0.00
KOV3C 2350 2350 1129.5 0.00
KOV3C 2400 2400 1080.5 0.00
KOV3C 2450 2450 1031.5 0.00
KOV3C 2500 2500 9825 0.00
KOV3C 2550 2550 934.5 0.00
KOV3C 2600 2600 886.5 0.00
KOV3C 2650 2650 839 0.00
KOV3C 2700 2700 792 0.00
KOV3C 2750 2750 7455 0.00
KOV3C 2800 2800 700.5 0.00
KOV3C 2850 2850 656 0.00
KOV3C 2900 2900 6125 0.00
KOV3C 2950 2950 570.5 0.00
KOV3C 3000 3000 5295 0.00
KOV3C 3050 3050 490.5 0.00
KOV3C 3100 3100 4525 0.00
KOV3C 3150 3150 416 0.00
KOV3C 3200 3200 3815 0.00
KOV3C 3250 3250 349 0.00
KOV3C 3300 3300 318 0.00
KOV3C 3350 3350 289 0.00
KOV3C 3400 3400 261.5 0.00
KOV3C 3450 3450 236 0.00
KOV3C 3500 3500 2125 0.00
KOV3C 3550 3550 190.5 0.00
KOV3C 3600 3600 170 0.00
KOV3C 3650 3650 151.5 0.00
KOV3C 3700 3700 135 0.00
KOV3C 3750 3750 119.5 0.00
KOV3C 3800 3800 105.5 0.00
KOV3C 3850 3850 93 0.00
KOV3C 3900 3900 81.5 0.00
KOV3C 3950 3950 71.5 0.00
KOV3C 4000 4000 62.5 0.00
KOV3C 4050 4050 54.5 0.00
KOV3C 4100 4100 47.5 0.00
KOV3C 4150 4150 41 0.00
KOV3C 4200 4200 35.5 0.00
KOV3C 4250 4250 30.5 0.00
KOV3C 4300 4300 26.5 0.00
KOV3C 4350 4350 225 0.00
KOV3C 4400 4400 19.5 0.00
KOV3C 4450 4450 16.5 0.00
KOV3C 4500 4500 14 0.00
KOV3C 4550 4550 12 0.00
KOV3C 4600 4600 10 0.00
KOV3C 4650 4650 8.5 0.00
KOV3C 4700 4700 7.5 0.00
KOV3C 4750 4750 6 0.00
Nov-23 (105d 9/8/23); CSize 25; KOX3 3512.00
KOX3C 2300 2300 1178.5 0.00
KOX3C 2350 2350 1130 0.00
KOX3C 2400 2400 1081.5 0.00
KOX3C 2450 2450 1033.5 0.00
KOX3C 2500 2500 9855 0.00
KOX3C 2550 2550 9385 0.00
KOX3C 2600 2600 892 0.00
KOX3C 2650 2650 846 0.00
KOX3C 2700 2700 801 0.00
KOX3C 2750 2750 756.5 0.00
KOX3C 2800 2800 7135 0.00
KOX3C 2850 2850 671 0.00
KOX3C 2900 2900 630 0.00
KOX3C 2950 2950 590 0.00
KOX3C 3000 3000 551.5 0.00
KOX3C 3050 3050 514 0.00
KOX3C 3100 3100 4785 0.00
KOX3C 3150 3150 444 0.00
KOX3C 3200 3200 411 0.00
KOX3C 3250 3250 380 0.00
KOX3C 3300 3300 350.5 0.00
KOX3C 3350 3350 3225 0.00
KOX3C 3400 3400 296 0.00
KOX3C 3450 3450 271 0.00
KOX3C 3500 3500 2475 0.00
KOX3C 3550 3550 226 0.00
KOX3C 3600 3600 2055 0.00
KOX3C 3650 3650 186.5 0.00
KOX3C 3700 3700 169 0.00
KOX3C 3750 3750 153 0.00
KOX3C 3800 3800 138 0.00
KOX3C 3850 3850 124.5 0.00
KOX3C 3900 3900 112 0.00
KOX3C 3950 3950 100.5 0.00
KOX3C 4000 4000 90 0.00
KOX3C 4050 4050 80.5 0.00
KOX3C 4100 4100 72 0.00
KOX3C 4150 4150 64 0.00
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KOX3C 4200 4200 57 0.00 - - KOX3P 4200 4200 763.5 0.00 - - - -
KOX3C 4250 4250 505 0.00 - - KOX3P 4250 4250 806.5 0.00 - - - -
KOX3C 4300 4300 45 0.00 - - KOX3P 4300 4300 850.5 0.00 - - - -
KOX3C 4350 4350 395 0.00 - - KOX3P 4350 4350 895 0.00 - - - -
KOX3C 4400 4400 35 0.00 - - KOX3P 4400 4400 940 0.00 - - - -
KOX3C 4450 4450 31 0.00 - - KOX3P 4450 4450 985.5 0.00 - - - -
KOX3C 4500 4500 275 0.00 - - KOX3P 4500 4500 1031.5 0.00 - - - -
KOX3C 4550 4550 24 0.00 - - KOX3P 4550 4550 1077.5 0.00 - - - -
KOX3C 4600 4600 21 0.00 - - KOX3P 4600 4600 1124 0.00 - - - -
KOX3C 4650 4650 185 0.00 - - KOX3P 4650 4650 171 0.00 - - - -
KOX3C 4700 4700 16,5 0.00 - - KOX3P 4700 4700 1218.5 0.00 - - - -
KOX3C 4750 4750 145 0.00 - - KOX3P 4750 4750 1266 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.55 34.36 0.55 Current 30.82 31.8 34.72 32.24 31
AUG 23 |pur 34.49 34.36 0.38 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 34.52 34.36 0.47 1 month ago 35.92 32.13 29.58 32.86 35
CALL 35.02 35.03 -0.03 3 months ago 34.96 38.56 42.84 39.78 44
SEP23  |putT 35.02 35.03 -0.03 6 months ago 55.25 42.44 55 42.88 38
MEAN 35.02 35.03 -0.03
CALL 34.55 34.36 0.55
oCT23  [put 34.49 34.36 0.38
MEAN 34.52 34.36 0.47
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