
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
JUL 23 3,582 -49 3,600 3,650 3,564 867 5,017 JUL 23 55.77 0.14 55.10 55.87 53.13 56,429    46,962      
AUG 23 3,568 -52 3,600 3,637 3,543 5,315 34,852 AUG 23 54.83 0.10 53.90 54.90 52.08 44,632    86,758      
SEP 23 3,562 -52 3,597 3,635 3,534 27,499 43,211 SEP 23 54.17 0.07 52.99 54.22 51.57 18,091    52,537      
OCT 23 3,566 -49 3,594 3,636 3,537 4,204 19,913 OCT 23 53.85 0.09 53.35 53.90 51.40 15,902    35,804      
NOV 23 3,578 -47 3,609 3,647 3,547 3,074 18,018 DEC 23 53.76 0.10 53.48 53.81 51.36 79,466    172,174    
DEC 23 3,601 -44 3,610 3,660 3,579 2,038 14,164 JAN 24 53.64 0.14 53.22 53.67 51.34 12,831    33,457      
JAN 24 3,621 -48 3,647 3,685 3,600 2,881 14,183 MAR 24 53.35 0.11 53.07 53.38 51.19 7,543      27,531      
FEB 24 3,643 -49 3,665 3,710 3,626 1,083 4,906 MAY 24 53.14 0.10 52.48 53.18 51.11 5,402      19,156      
MAR 24 3,660 -49 3,691 3,732 3,644 843 13,355 JUL 24 52.93 0.13 52.60 52.99 50.94 3,728      21,898      
APR 24 3,665 -49 3,659 3,708 3,651 167 1,760 AUG 24 52.58 0.15 50.87 52.57 50.87 370         1,955        
MAY 24 3,665 -49 3,702 3,732 3,658 241 6,566 SEP 24 52.13 0.17 50.64 52.17 50.54 334         1,377        
JUN 24 3,666 -49 3,714 3,714 3,700 20 52 OCT 24 51.57 0.21 51.54 51.64 50.20 231         702           
JUL 24 3,663 -49 3,705 3,723 3,660 57 3,489 DEC 24 51.42 0.22 51.01 51.60 49.76 785         4,497        
SEP 24 3,669 -50 3,688 3,711 3,676 28 579 JAN 25 51.34 0.21 - - - 5             21             
NOV 24 3,664 -53 1 88 MAR 25 51.24 0.21 - - - - 18             
JAN 25 3,664 -53
MAR 25 3,664 -53 Source : Bloomberg
MAY 25 3,664 -53
JUL 25 3,664 -53
SEP 25 3,664 -53
NOV 25 3,664 -53
JAN 26 3,664 -53
MAR 26 3,664 -53
MAY 26 3,664 -53

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Sep-23 (17d 7/10/23); CSize 25; KOU3 3577.00
KOU3C 2400 2400 1160.5 0.00 -         -       -      -            -        KOU3P 2400 2400 0.5 0.00 -           -          -          -          -            
KOU3C 2450 2450 1110.5 0.00 -         -       -      -            -        KOU3P 2450 2450 0.5 0.00 -           -          -          -          -            
KOU3C 2500 2500 1060.5 0.00 -         -       -      -            -        KOU3P 2500 2500 0.5 0.00 -           -          -          -          -            
KOU3C 2550 2550 1010.5 0.00 -         -       -      -            -        KOU3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOU3C 2600 2600 960.5 0.00 -         -       -      -            -        KOU3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOU3C 2650 2650 910.5 0.00 -         -       -      -            -        KOU3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOU3C 2700 2700 860.5 0.00 -         -       -      -            -        KOU3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOU3C 2750 2750 811 0.00 -         -       -      -            -        KOU3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOU3C 2800 2800 761 0.00 -         -       -      -            -        KOU3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOU3C 2850 2850 711 0.00 -         -       -      -            -        KOU3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOU3C 2900 2900 661.5 0.00 -         -       -      -            -        KOU3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOU3C 2950 2950 612 0.00 -         -       -      -            -        KOU3P 2950 2950 1 0.00 -           -          -          -          -            
KOU3C 3000 3000 563 0.00 -         -       -      -            -        KOU3P 3000 3000 1.5 0.00 -           -          -          500         -            
KOU3C 3050 3050 514 0.00 -         -       -      -            -        KOU3P 3050 3050 3 0.00 -           -          -          -          -            
KOU3C 3100 3100 466 0.00 -         -       -      -            -        KOU3P 3100 3100 5 0.00 -           -          -          -          -            
KOU3C 3150 3150 419 0.00 -         -       -      -            -        KOU3P 3150 3150 8 0.00 -           -          -          -          -            
KOU3C 3200 3200 373.5 0.00 -         -       -      -            -        KOU3P 3200 3200 12 0.00 -           -          -          500         -            
KOU3C 3250 3250 329.5 0.00 -         -       -      -            -        KOU3P 3250 3250 18 0.00 -           -          -          -          -            
KOU3C 3300 3300 287.5 0.00 -         -       -      -            -        KOU3P 3300 3300 26 0.00 -           -          -          -          -            
KOU3C 3350 3350 248.5 0.00 -         -       -      -            -        KOU3P 3350 3350 36.5 0.00 -           -          -          -          -            
KOU3C 3400 3400 211.5 0.00 -         -       -      -            -        KOU3P 3400 3400 50 0.00 -           -          -          600         200           
KOU3C 3450 3450 178.5 0.00 -         -       -      -            -        KOU3P 3450 3450 66.5 0.00 -           -          -          -          -            
KOU3C 3500 3500 148 0.00 -         -       -      150.0        -        KOU3P 3500 3500 86 0.00 -           -          -          -          -            
KOU3C 3550 3550 121.5 0.00 -         -       -      -            -        KOU3P 3550 3550 109.5 0.00 -           -          -          -          -            
KOU3C 3600 3600 98 0.00 -         -       -      -            -        KOU3P 3600 3600 136 0.00 -           -          -          -          -            
KOU3C 3650 3650 78 0.00 -         -       -      -            -        KOU3P 3650 3650 166 0.00 -           -          -          -          -            
KOU3C 3700 3700 61.5 0.00 -         -       -      100.0        -        KOU3P 3700 3700 199 0.00 -           -          -          100         -            
KOU3C 3750 3750 47.5 0.00 -         -       -      -            -        KOU3P 3750 3750 235.5 0.00 -           -          -          -          -            
KOU3C 3800 3800 36.5 0.00 -         -       -      -            -        KOU3P 3800 3800 274 0.00 -           -          -          -          -            
KOU3C 3850 3850 27.5 0.00 -         -       -      -            -        KOU3P 3850 3850 315 0.00 -           -          -          -          -            
KOU3C 3900 3900 20.5 0.00 -         -       -      800.0        -        KOU3P 3900 3900 357.5 0.00 -           -          -          -          -            
KOU3C 3950 3950 15 0.00 -         -       -      -            -        KOU3P 3950 3950 402 0.00 -           -          -          -          -            
KOU3C 4000 4000 10.5 0.00 -         -       -      50.0          -        KOU3P 4000 4000 448 0.00 -           -          -          -          -            
KOU3C 4050 4050 7.5 0.00 -         -       -      -            -        KOU3P 4050 4050 495 0.00 -           -          -          -          -            
KOU3C 4100 4100 5.5 0.00 -         -       -      -            -        KOU3P 4100 4100 542.5 0.00 -           -          -          -          -            
KOU3C 4150 4150 3.5 0.00 -         -       -      -            -        KOU3P 4150 4150 591 0.00 -           -          -          -          -            
KOU3C 4200 4200 2.5 0.00 -         -       -      200.0        -        KOU3P 4200 4200 639.5 0.00 -           -          -          -          -            
KOU3C 4250 4250 1.5 0.00 -         -       -      -            -        KOU3P 4250 4250 688.5 0.00 -           -          -          -          -            
KOU3C 4300 4300 1 0.00 -         -       -      -            -        KOU3P 4300 4300 738 0.00 -           -          -          -          -            
KOU3C 4350 4350 0.5 0.00 -         -       -      -            -        KOU3P 4350 4350 787.5 0.00 -           -          -          -          -            
KOU3C 4400 4400 0.5 0.00 -         -       -      -            -        KOU3P 4400 4400 837 0.00 -           -          -          -          -            
KOU3C 4450 4450 0.5 0.00 -         -       -      -            -        KOU3P 4450 4450 887 0.00 -           -          -          -          -            
KOU3C 4500 4500 0.5 0.00 -         -       -      -            -        KOU3P 4500 4500 937 0.00 -           -          -          -          -            
KOU3C 4550 4550 0.5 0.00 -         -       -      -            -        KOU3P 4550 4550 986.5 0.00 -           -          -          -          -            
KOU3C 4600 4600 0.5 0.00 -         -       -      -            -        KOU3P 4600 4600 1036.5 0.00 -           -          -          -          -            
KOU3C 4650 4650 0.5 0.00 -         -       -      -            -        KOU3P 4650 4650 1086.5 0.00 -           -          -          -          -            
KOU3C 4700 4700 0.5 0.00 -         -       -      -            -        KOU3P 4700 4700 1136.5 0.00 -           -          -          -          -            
KOU3C 4750 4750 0.5 0.00 -         -       -      -            -        KOU3P 4750 4750 1186.5 0.00 -           -          -          -          -            
KOU3C 4800 4800 0.5 0.00 -         -       -      -            -        KOU3P 4800 4800 1236 0.00 -           -          -          -          -            
KOU3C 4850 4850 0.5 0.00 -         -       -      -            -        KOU3P 4850 4850 1286 0.00 -           -          -          -          -            
Oct-23 (48d 8/10/23); CSize 25; KOV3 3578.00
KOV3C 2400 2400 1161.5 0.00 0.0 0 0 0 0 KOV3P 2400 2400 0.5 0.00 -           -          0 -          -            
KOV3C 2450 2450 1111.5 0.00 -         -       -      -            -        KOV3P 2450 2450 0.5 0.00 -           -          -          -          -            
KOV3C 2500 2500 1062 0.00 -         -       -      -            -        KOV3P 2500 2500 0.5 0.00 -           -          -          -          -            
KOV3C 2550 2550 1012.5 0.00 -         -       -      -            -        KOV3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOV3C 2600 2600 963 0.00 -         -       -      -            -        KOV3P 2600 2600 1 0.00 -           -          -          -          -            
KOV3C 2650 2650 914 0.00 -         -       -      -            -        KOV3P 2650 2650 2 0.00 -           -          -          -          -            
KOV3C 2700 2700 865 0.00 -         -       -      -            -        KOV3P 2700 2700 2.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 816.5 0.00 -         -       -      -            -        KOV3P 2750 2750 4 0.00 -           -          -          -          -            
KOV3C 2800 2800 768.5 0.00 -         -       -      -            -        KOV3P 2800 2800 5.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 721 0.00 -         -       -      -            -        KOV3P 2850 2850 8 0.00 -           -          -          -          -            
KOV3C 2900 2900 674 0.00 -         -       -      -            -        KOV3P 2900 2900 11 0.00 -           -          -          -          -            
KOV3C 2950 2950 628 0.00 -         -       -      -            -        KOV3P 2950 2950 14.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 583 0.00 -         -       -      -            -        KOV3P 3000 3000 19.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 539.5 0.00 -         -       -      -            -        KOV3P 3050 3050 25.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 497 0.00 -         -       -      -            -        KOV3P 3100 3100 32.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 456 0.00 -         -       -      -            -        KOV3P 3150 3150 41.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 416.5 0.00 -         -       -      -            -        KOV3P 3200 3200 52 0.00 -           -          -          200         -            
KOV3C 3250 3250 379 0.00 -         -       -      -            -        KOV3P 3250 3250 64 0.00 -           -          -          -          -            
KOV3C 3300 3300 343 0.00 -         -       -      -            -        KOV3P 3300 3300 78 0.00 -           -          -          500         300           
KOV3C 3350 3350 309.5 0.00 -         -       -      -            -        KOV3P 3350 3350 94 0.00 -           -          -          -          -            
KOV3C 3400 3400 277.5 0.00 -         -       -      -            -        KOV3P 3400 3400 112.5 0.00 -           -          -          -          -            
KOV3C 3450 3450 248 0.00 -         -       -      -            -        KOV3P 3450 3450 132.5 0.00 -           -          -          -          -            
KOV3C 3500 3500 220.5 0.00 -         -       -      -            -        KOV3P 3500 3500 155 0.00 -           -          -          -          -            
KOV3C 3550 3550 195.5 0.00 -         -       -      -            -        KOV3P 3550 3550 179.5 0.00 -           -          -          -          -            
KOV3C 3600 3600 172 0.00 -         -       -      -            -        KOV3P 3600 3600 206 0.00 -           -          -          200         -            

FCPO Futures - OPTION

Daily Preview
June 23, 2023

KENANGA FUTURES SDN BHD Company No. 353603-X



KOV3C 3650 3650 151 0.00 -         -       -      -            -        KOV3P 3650 3650 234.5 0.00 -           -          -          -          -            
KOV3C 3700 3700 132 0.00 -         -       -      -            -        KOV3P 3700 3700 265 0.00 -           -          -          -          -            
KOV3C 3750 3750 114.5 0.00 -         -       -      -            -        KOV3P 3750 3750 298 0.00 -           -          -          -          -            
KOV3C 3800 3800 99 0.00 -         -       -      200.0        -        KOV3P 3800 3800 332 0.00 -           -          -          -          -            
KOV3C 3850 3850 85.5 0.00 -         -       -      -            -        KOV3P 3850 3850 368 0.00 -           -          -          -          -            
KOV3C 3900 3900 73 0.00 -         -       -      500.0        -        KOV3P 3900 3900 406 0.00 -           -          -          -          -            
KOV3C 3950 3950 62.5 0.00 -         -       -      -            -        KOV3P 3950 3950 445 0.00 -           -          -          -          -            
KOV3C 4000 4000 53 0.00 -         -       -      -            -        KOV3P 4000 4000 485.5 0.00 -           -          -          -          -            
KOV3C 4050 4050 45 0.00 -         -       -      -            -        KOV3P 4050 4050 527 0.00 -           -          -          -          -            
KOV3C 4100 4100 38 0.00 -         -       -      -            -        KOV3P 4100 4100 569.5 0.00 -           -          -          -          -            
KOV3C 4150 4150 32 0.00 -         -       -      -            -        KOV3P 4150 4150 613.5 0.00 -           -          -          -          -            
KOV3C 4200 4200 26.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 658 0.00 -           -          -          -          -            
KOV3C 4250 4250 22 0.00 -         -       -      -            -        KOV3P 4250 4250 703.5 0.00 -           -          -          -          -            
KOV3C 4300 4300 18.5 0.00 -         -       -      200.0        -        KOV3P 4300 4300 749.5 0.00 -           -          -          -          -            
KOV3C 4350 4350 15 0.00 -         -       -      -            -        KOV3P 4350 4350 796 0.00 -           -          -          -          -            
KOV3C 4400 4400 12.5 0.00 -         -       -      -            -        KOV3P 4400 4400 843 0.00 -           -          -          -          -            
KOV3C 4450 4450 10.5 0.00 -         -       -      -            -        KOV3P 4450 4450 890.5 0.00 -           -          -          -          -            
KOV3C 4500 4500 8.5 0.00 -         -       -      -            -        KOV3P 4500 4500 938.5 0.00 -           -          -          -          -            
KOV3C 4550 4550 7 0.00 -         -       -      -            -        KOV3P 4550 4550 987 0.00 -           -          -          -          -            
KOV3C 4600 4600 5.5 0.00 -         -       -      -            -        KOV3P 4600 4600 1035.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 4.5 0.00 -         -       -      -            -        KOV3P 4650 4650 1084 0.00 -           -          -          -          -            
KOV3C 4700 4700 3.5 0.00 -         -       -      -            -        KOV3P 4700 4700 1133 0.00 -           -          -          -          -            
KOV3C 4750 4750 3 0.00 -         -       -      -            -        KOV3P 4750 4750 1182 0.00 -           -          -          -          -            
KOV3C 4800 4800 2.5 0.00 -         -       -      -            -        KOV3P 4800 4800 1231.5 0.00 -           -          -          -          -            
KOV3C 4850 4850 2 0.00 -         -       -      -            -        KOV3P 4850 4850 1280.5 0.00 -           -          -          -          -            
Nov-23 (77d 9/8/23); CSize 25; KOX3 3587.00
KOX3C 2400 2400 1171.5 0.00 -         -       -      -            -        KOX3P 2400 2400 1.5 0.00 -           -          -          -          -            
KOX3C 2450 2450 1122.5 0.00 -         -       -      -            -        KOX3P 2450 2450 2 0.00 -           -          -          -          -            
KOX3C 2500 2500 1073.5 0.00 -         -       -      -            -        KOX3P 2500 2500 2.5 0.00 -           -          -          -          -            
KOX3C 2550 2550 1025 0.00 -         -       -      -            -        KOX3P 2550 2550 3.5 0.00 -           -          -          -          -            
KOX3C 2600 2600 976.5 0.00 -         -       -      -            -        KOX3P 2600 2600 5 0.00 -           -          -          -          -            
KOX3C 2650 2650 929 0.00 -         -       -      -            -        KOX3P 2650 2650 7 0.00 -           -          -          -          -            
KOX3C 2700 2700 881.5 0.00 -         -       -      -            -        KOX3P 2700 2700 9.5 0.00 -           -          -          -          -            
KOX3C 2750 2750 835 0.00 -         -       -      -            -        KOX3P 2750 2750 12.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 789 0.00 -         -       -      -            -        KOX3P 2800 2800 16 0.00 -           -          -          -          -            
KOX3C 2850 2850 743.5 0.00 -         -       -      -            -        KOX3P 2850 2850 20.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 699.5 0.00 -         -       -      -            -        KOX3P 2900 2900 25.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 656 0.00 -         -       -      -            -        KOX3P 2950 2950 32 0.00 -           -          -          -          -            
KOX3C 3000 3000 614 0.00 -         -       -      -            -        KOX3P 3000 3000 39.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 573 0.00 -         -       -      -            -        KOX3P 3050 3050 48.5 0.00 -           -          -          -          -            
KOX3C 3100 3100 533.5 0.00 -         -       -      -            -        KOX3P 3100 3100 58.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 495 0.00 -         -       -      -            -        KOX3P 3150 3150 70 0.00 -           -          -          -          -            
KOX3C 3200 3200 458.5 0.00 -         -       -      -            -        KOX3P 3200 3200 83 0.00 -           -          -          -          -            
KOX3C 3250 3250 423.5 0.00 -         -       -      -            -        KOX3P 3250 3250 97.5 0.00 -           -          -          -          -            
KOX3C 3300 3300 390 0.00 -         -       -      -            -        KOX3P 3300 3300 113.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 358 0.00 -         -       -      -            -        KOX3P 3350 3350 131.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 328 0.00 -         -       -      -            -        KOX3P 3400 3400 151 0.00 -           -          -          -          -            
KOX3C 3450 3450 299.5 0.00 -         -       -      -            -        KOX3P 3450 3450 172.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 273 0.00 -         -       -      -            -        KOX3P 3500 3500 195.5 0.00 -           -          -          -          -            
KOX3C 3550 3550 248 0.00 -         -       -      -            -        KOX3P 3550 3550 220 0.00 -           -          -          -          -            
KOX3C 3600 3600 224.5 0.00 -         -       -      -            -        KOX3P 3600 3600 246.5 0.00 -           -          -          -          -            
KOX3C 3650 3650 203 0.00 -         -       -      -            -        KOX3P 3650 3650 274.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 183 0.00 -         -       -      -            -        KOX3P 3700 3700 304 0.00 -           -          -          -          -            
KOX3C 3750 3750 164.5 0.00 -         -       -      -            -        KOX3P 3750 3750 335.5 0.00 -           -          -          -          -            
KOX3C 3800 3800 147.5 0.00 -         -       -      -            -        KOX3P 3800 3800 368 0.00 -           -          -          -          -            
KOX3C 3850 3850 132 0.00 -         -       -      -            -        KOX3P 3850 3850 402 0.00 -           -          -          -          -            
KOX3C 3900 3900 117.5 0.00 -         -       -      -            -        KOX3P 3900 3900 437.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 104.5 0.00 -         -       -      -            -        KOX3P 3950 3950 474 0.00 -           -          -          -          -            
KOX3C 4000 4000 93 0.00 -         -       -      -            -        KOX3P 4000 4000 512 0.00 -           -          -          -          -            
KOX3C 4050 4050 82.5 0.00 -         -       -      -            -        KOX3P 4050 4050 551 0.00 -           -          -          -          -            
KOX3C 4100 4100 72.5 0.00 -         -       -      -            -        KOX3P 4100 4100 591.5 0.00 -           -          -          -          -            
KOX3C 4150 4150 64 0.00 -         -       -      -            -        KOX3P 4150 4150 632.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 56.5 0.00 -         -       -      -            -        KOX3P 4200 4200 674.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 49.5 0.00 -         -       -      -            -        KOX3P 4250 4250 717 0.00 -           -          -          -          -            
KOX3C 4300 4300 43.5 0.00 -         -       -      -            -        KOX3P 4300 4300 760.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 38 0.00 -         -       -      -            -        KOX3P 4350 4350 805 0.00 -           -          -          -          -            
KOX3C 4400 4400 33 0.00 -         -       -      -            -        KOX3P 4400 4400 849.5 0.00 -           -          -          -          -            
KOX3C 4450 4450 29 0.00 -         -       -      -            -        KOX3P 4450 4450 895 0.00 -           -          -          -          -            
KOX3C 4500 4500 25 0.00 -         -       -      -            -        KOX3P 4500 4500 941 0.00 -           -          -          -          -            
KOX3C 4550 4550 21.5 0.00 -         -       -      -            -        KOX3P 4550 4550 987.5 0.00 -           -          -          -          -            
KOX3C 4600 4600 19 0.00 -         -       -      -            -        KOX3P 4600 4600 1034 0.00 -           -          -          -          -            
KOX3C 4650 4650 16 0.00 -         -       -      -            -        KOX3P 4650 4650 1081 0.00 -           -          -          -          -            
KOX3C 4700 4700 14 0.00 -         -       -      -            -        KOX3P 4700 4700 1128.5 0.00 -           -          -          -          -            
KOX3C 4750 4750 12 0.00 -         -       -      -            -        KOX3P 4750 4750 1176.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 10.5 0.00 -         -       -      -            -        KOX3P 4800 4800 1224.5 0.00 -           -          -          -          -            
KOX3C 4850 4850 9 0.00 -         -       -      -            -        KOX3P 4850 4850 1272.5 0.00 -           -          -          -          -            
Dec-23 (109d 10/10/23); CSize 25; KOZ3 3605.00
KOZ3C 2400 2400 1193.5 0.00 -         -       -      -            -        KOZ3P 2400 2400 4 0.00 -           -          -          -          -            
KOZ3C 2450 2450 1145.5 0.00 -         -       -      -            -        KOZ3P 2450 2450 5 0.00 -           -          -          -          -            
KOZ3C 2500 2500 1097.5 0.00 -         -       -      -            -        KOZ3P 2500 2500 7 0.00 -           -          -          -          -            
KOZ3C 2550 2550 1050 0.00 -         -       -      -            -        KOZ3P 2550 2550 9 0.00 -           -          -          -          -            
KOZ3C 2600 2600 1003.5 0.00 -         -       -      -            -        KOZ3P 2600 2600 11.5 0.00 -           -          -          -          -            
KOZ3C 2650 2650 957 0.00 -         -       -      -            -        KOZ3P 2650 2650 14.5 0.00 -           -          -          -          -            
KOZ3C 2700 2700 911 0.00 -         -       -      -            -        KOZ3P 2700 2700 18.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 866 0.00 -         -       -      -            -        KOZ3P 2750 2750 23 0.00 -           -          -          -          -            
KOZ3C 2800 2800 822 0.00 -         -       -      -            -        KOZ3P 2800 2800 28.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 778.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 34.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 736.5 0.00 -         -       -      -            -        KOZ3P 2900 2900 42 0.00 -           -          -          -          -            
KOZ3C 2950 2950 695 0.00 -         -       -      -            -        KOZ3P 2950 2950 50 0.00 -           -          -          -          -            
KOZ3C 3000 3000 655 0.00 -         -       -      -            -        KOZ3P 3000 3000 59.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 616 0.00 -         -       -      -            -        KOZ3P 3050 3050 70 0.00 -           -          -          -          -            
KOZ3C 3100 3100 578 0.00 -         -       -      -            -        KOZ3P 3100 3100 81.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 541.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 95 0.00 -           -          -          -          -            
KOZ3C 3200 3200 506.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 109 0.00 -           -          -          -          -            
KOZ3C 3250 3250 473 0.00 -         -       -      -            -        KOZ3P 3250 3250 125 0.00 -           -          -          -          -            
KOZ3C 3300 3300 440.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 142.5 0.00 -           -          -          300         -            
KOZ3C 3350 3350 409.5 0.00 -         -       -      -            -        KOZ3P 3350 3350 161 0.00 -           -          -          -          -            
KOZ3C 3400 3400 380.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 181 0.00 -           -          -          200         -            
KOZ3C 3450 3450 352.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 203 0.00 -           -          -          -          -            
KOZ3C 3500 3500 326 0.00 -         -       -      -            -        KOZ3P 3500 3500 226 0.00 -           -          -          -          -            
KOZ3C 3550 3550 301 0.00 -         -       -      -            -        KOZ3P 3550 3550 250.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 277.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 276.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 255 0.00 -         -       -      -            -        KOZ3P 3650 3650 304 0.00 -           -          -          -          -            
KOZ3C 3700 3700 234.5 0.00 -         -       -      -            -        KOZ3P 3700 3700 332.5 0.00 -           -          -          -          -            
KOZ3C 3750 3750 215 0.00 -         -       -      -            -        KOZ3P 3750 3750 362.5 0.00 -           -          -          -          -            
KOZ3C 3800 3800 197 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 394 0.00 -           -          -          -          -            
KOZ3C 3850 3850 180 0.00 -         -       -      -            -        KOZ3P 3850 3850 426.5 0.00 -           -          -          -          -            
KOZ3C 3900 3900 164 0.00 -         -       -      -            -        KOZ3P 3900 3900 460.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 149.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 495 0.00 -           -          -          -          -            
KOZ3C 4000 4000 136 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 531 0.00 -           -          -          -          -            
KOZ3C 4050 4050 123.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 568.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 112 0.00 -         -       -      -            -        KOZ3P 4100 4100 606.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 101.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 645.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 91.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 685 0.00 -           -          -          -          -            
KOZ3C 4250 4250 83 0.00 -         -       -      -            -        KOZ3P 4250 4250 726 0.00 -           -          -          -          -            



KOZ3C 4300 4300 74.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 767 0.00 -           -          -          -          -            
KOZ3C 4350 4350 67 0.00 -         -       -      -            -        KOZ3P 4350 4350 809.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 60.5 0.00 -         -       -      -            -        KOZ3P 4400 4400 852 0.00 -           -          -          -          -            
KOZ3C 4450 4450 54.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 895.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 48.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 939.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 43.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 984 0.00 -           -          -          -          -            
KOZ3C 4600 4600 39 0.00 -         -       -      -            -        KOZ3P 4600 4600 1029 0.00 -           -          -          -          -            
KOZ3C 4650 4650 35 0.00 -         -       -      -            -        KOZ3P 4650 4650 1074 0.00 -           -          -          -          -            
KOZ3C 4700 4700 31 0.00 -         -       -      -            -        KOZ3P 4700 4700 1120 0.00 -           -          -          -          -            
KOZ3C 4750 4750 28 0.00 -         -       -      -            -        KOZ3P 4750 4750 1166 0.00 -           -          -          -          -            
KOZ3C 4800 4800 25 0.00 -         -       -      -            -        KOZ3P 4800 4800 1212.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 22 0.00 -         -       -      -            -        KOZ3P 4850 4850 1259.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days
CALL Current 30.82 31.8 34.72 32.24 31           
PUT 1 week ago 31.77 26.94 26.54 27.85 31           
MEAN 1 month ago 35.92 32.13 29.58 32.86 35           
CALL 3 months ago 34.96 38.56 42.84 39.78 44           
PUT 6 months ago 55.25 42.44 55 42.88 38           
MEAN
CALL
PUT
MEAN

Source: Bloomberg
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Implied volatility for ATM 

SEP 23

OCT 23

NOV 23

Previous day 1D%CHG
35.55 35.12 1.22
35.55 35.13 1.20
35.55 35.13 1.21
36.20 35.85 0.98
36.20 35.82 1.06
36.20 35.84 1.02

35.85 35.53 0.90

35.85 35.53 0.90
35.85 35.53 0.90


