
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
JUN 23 3,255 -175 3,400 3,400 3,232 486 2,144 JUL 23 46.20 0.00 46.20 46.59 44.53 78,779    171,363    
JUL 23 3,230 -207 3,414 3,421 3,225 4,705 28,176 AUG 23 46.31 -0.01 46.33 46.66 44.68 25,830    73,383      
AUG 23 3,201 -202 3,395 3,399 3,196 37,728 64,554 SEP 23 46.25 0.00 46.25 46.55 44.64 17,365    47,599      
SEP 23 3,212 -190 3,388 3,393 3,208 15,701 27,387 OCT 23 46.13 0.01 46.09 46.33 44.50 9,807      29,105      
OCT 23 3,231 -179 3,396 3,400 3,229 10,748 17,566 DEC 23 46.15 -0.01 46.13 46.29 44.47 36,057    143,127    
NOV 23 3,250 -168 3,406 3,409 3,250 8,687 16,668 JAN 24 46.15 -0.01 46.20 46.26 44.51 7,246      24,530      
DEC 23 3,271 -157 3,416 3,419 3,270 5,694 12,870 MAR 24 46.11 -0.01 46.12 46.23 44.49 5,731      20,566      
JAN 24 3,299 -142 3,431 3,435 3,297 5,438 9,870 MAY 24 45.98 -0.06 45.97 46.14 44.41 3,166      13,378      
FEB 24 3,305 -142 3,438 3,444 3,318 1,945 3,130 JUL 24 45.80 -0.09 45.55 45.95 44.41 2,341      17,195      
MAR 24 3,323 -127 3,446 3,448 3,321 1,741 11,793 AUG 24 45.60 -0.08 44.83 45.77 44.83 374         1,856        
APR 24 3,328 -125 3,413 3,413 3,338 297 673 SEP 24 45.36 -0.08 44.83 45.67 44.83 186         1,418        
MAY 24 3,325 -125 3,450 3,450 3,337 1,006 5,313 OCT 24 45.08 -0.08 45.14 45.14 45.14 80           762           
JUL 24 3,328 -123 3,450 3,450 3,361 565 2,747 DEC 24 45.05 -0.08 44.38 45.20 43.74 124         3,965        
SEP 24 3,335 -123 3,368 3,368 3,353 8 406 JAN 25 44.98 -0.07 - - - - 20             
NOV 24 3,335 -123 64 MAR 25 44.92 -0.05 - - - - 17             
JAN 25 3,335 -123
MAR 25 3,335 -123 Source : Bloomberg
MAY 25 3,335 -123
JUL 25 3,335 -123
SEP 25 3,335 -123
NOV 25 3,335 -123
JAN 26 3,335 -123
MAR 26 3,335 -123
MAY 26 3,335 -123

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Aug-23 (8d 6/9/23); CSize 25; KOQ3 3247.00
KOQ3C 2300 2300 900.5 0.00 -         -       -      -            -        KOQ3P 2300 2300 0.5 0.00 -           -          -          -          -            
KOQ3C 2350 2350 850.5 0.00 -         -       -      -            -        KOQ3P 2350 2350 0.5 0.00 -           -          -          -          -            
KOQ3C 2400 2400 800.5 0.00 -         -       -      -            -        KOQ3P 2400 2400 0.5 0.00 -           -          -          -          -            
KOQ3C 2450 2450 750.5 0.00 -         -       -      -            -        KOQ3P 2450 2450 0.5 0.00 -           -          -          -          -            
KOQ3C 2500 2500 700.5 0.00 -         -       -      -            -        KOQ3P 2500 2500 0.5 0.00 -           -          -          -          -            
KOQ3C 2550 2550 650.5 0.00 -         -       -      -            -        KOQ3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOQ3C 2600 2600 600.5 0.00 -         -       -      -            -        KOQ3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOQ3C 2650 2650 550.5 0.00 -         -       -      -            -        KOQ3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOQ3C 2700 2700 500.5 0.00 -         -       -      -            -        KOQ3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOQ3C 2750 2750 451 0.00 -         -       -      -            -        KOQ3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOQ3C 2800 2800 401 0.00 -         -       -      -            -        KOQ3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOQ3C 2850 2850 352 0.00 -         -       -      -            -        KOQ3P 2850 2850 1 0.00 -           -          -          -          -            
KOQ3C 2900 2900 303.5 0.00 -         -       -      -            -        KOQ3P 2900 2900 2.5 0.00 -           -          -          -          -            
KOQ3C 2950 2950 256 0.00 -         -       -      -            -        KOQ3P 2950 2950 5 0.00 -           -          -          -          -            
KOQ3C 3000 3000 211 0.00 -         -       -      -            -        KOQ3P 3000 3000 10 0.00 -           -          -          -          -            
KOQ3C 3050 3050 169 0.00 -         -       -      -            -        KOQ3P 3050 3050 18 0.00 -           -          -          -          -            
KOQ3C 3100 3100 131 0.00 -         -       -      -            -        KOQ3P 3100 3100 30.5 0.00 -           -          -          -          -            
KOQ3C 3150 3150 98.5 0.00 -         -       -      -            -        KOQ3P 3150 3150 47.5 0.00 -           -          -          -          -            
KOQ3C 3200 3200 71 0.00 -         -       -      -            -        KOQ3P 3200 3200 70 0.00 -           -          -          -          -            
KOQ3C 3250 3250 49 0.00 -         -       -      -            -        KOQ3P 3250 3250 98 0.00 -           -          -          -          -            
KOQ3C 3300 3300 32.5 0.00 -         -       -      -            -        KOQ3P 3300 3300 131.5 0.00 -           -          -          -          -            
KOQ3C 3350 3350 21 0.00 -         -       -      -            -        KOQ3P 3350 3350 169.5 0.00 -           -          -          -          -            
KOQ3C 3400 3400 12.5 0.00 -         -       -      -            -        KOQ3P 3400 3400 211.5 0.00 -           -          -          60           -            
KOQ3C 3450 3450 7.5 0.00 -         -       -      -            -        KOQ3P 3450 3450 256 0.00 -           -          -          -          -            
KOQ3C 3500 3500 4 0.00 -         -       -      -            -        KOQ3P 3500 3500 303 0.00 -           -          -          -          -            
KOQ3C 3550 3550 2 0.00 -         -       -      -            -        KOQ3P 3550 3550 351 0.00 -           -          -          -          -            
KOQ3C 3600 3600 1 0.00 -         -       -      -            -        KOQ3P 3600 3600 400 0.00 -           -          -          -          -            
KOQ3C 3650 3650 0.5 0.00 -         -       -      -            -        KOQ3P 3650 3650 449 0.00 -           -          -          -          -            
KOQ3C 3700 3700 0.5 0.00 -         -       -      100.0        -        KOQ3P 3700 3700 499 0.00 -           -          -          -          -            
KOQ3C 3750 3750 0.5 0.00 -         -       -      -            -        KOQ3P 3750 3750 548.5 0.00 -           -          -          -          -            
KOQ3C 3800 3800 0.5 0.00 -         -       -      -            -        KOQ3P 3800 3800 598.5 0.00 -           -          -          -          -            
KOQ3C 3850 3850 0.5 0.00 -         -       -      -            -        KOQ3P 3850 3850 648.5 0.00 -           -          -          -          -            
KOQ3C 3900 3900 0.5 0.00 -         -       -      600.0        -        KOQ3P 3900 3900 698.5 0.00 -           -          -          -          -            
KOQ3C 3950 3950 0.5 0.00 -         -       -      -            -        KOQ3P 3950 3950 748.5 0.00 -           -          -          -          -            
KOQ3C 4000 4000 0.5 0.00 -         -       -      300.0        -        KOQ3P 4000 4000 798.5 0.00 -           -          -          -          -            
KOQ3C 4050 4050 0.5 0.00 -         -       -      -            -        KOQ3P 4050 4050 848.5 0.00 -           -          -          -          -            
KOQ3C 4100 4100 0.5 0.00 -         -       -      -            -        KOQ3P 4100 4100 898.5 0.00 -           -          -          -          -            
KOQ3C 4150 4150 0.5 0.00 -         -       -      -            -        KOQ3P 4150 4150 948.5 0.00 -           -          -          -          -            
KOQ3C 4200 4200 0.5 0.00 -         -       -      -            -        KOQ3P 4200 4200 998.5 0.00 -           -          -          -          -            
KOQ3C 4250 4250 0.5 0.00 -         -       -      -            -        KOQ3P 4250 4250 1048 0.00 -           -          -          -          -            
KOQ3C 4300 4300 0.5 0.00 -         -       -      -            -        KOQ3P 4300 4300 1098 0.00 -           -          -          -          -            
KOQ3C 4350 4350 0.5 0.00 -         -       -      -            -        KOQ3P 4350 4350 1148 0.00 -           -          -          -          -            
KOQ3C 4400 4400 0.5 0.00 -         -       -      -            -        KOQ3P 4400 4400 1198 0.00 -           -          -          -          -            
KOQ3C 4450 4450 0.5 0.00 -         -       -      -            -        KOQ3P 4450 4450 1248 0.00 -           -          -          -          -            
KOQ3C 4500 4500 0.5 0.00 -         -       -      50.0          -        KOQ3P 4500 4500 1298 0.00 -           -          -          -          -            
KOQ3C 4550 4550 0.5 0.00 -         -       -      -            -        KOQ3P 4550 4550 1348 0.00 -           -          -          -          -            
KOQ3C 4600 4600 0.5 0.00 -         -       -      250.0        -        KOQ3P 4600 4600 1398 0.00 -           -          -          -          -            
KOQ3C 4650 4650 0.5 0.00 -         -       -      -            -        KOQ3P 4650 4650 1448 0.00 -           -          -          -          -            
Sep-23 (39d 7/10/23); CSize 25; KOU3 3251.00
KOU3C 2050 2050 1158 0.00 0.0 0 0 0 0 KOU3P 2050 2050 0.5 0.00 -           -          0 -          -            
KOU3C 2100 2100 1108 0.00 -         -       -      -            -        KOU3P 2100 2100 0.5 0.00 -           -          -          -          -            
KOU3C 2150 2150 1058.5 0.00 -         -       -      -            -        KOU3P 2150 2150 0.5 0.00 -           -          -          -          -            
KOU3C 2200 2200 1008.5 0.00 -         -       -      -            -        KOU3P 2200 2200 0.5 0.00 -           -          -          -          -            
KOU3C 2250 2250 959 0.00 -         -       -      -            -        KOU3P 2250 2250 0.5 0.00 -           -          -          -          -            
KOU3C 2300 2300 909 0.00 -         -       -      -            -        KOU3P 2300 2300 0.5 0.00 -           -          -          -          -            
KOU3C 2350 2350 859.5 0.00 -         -       -      -            -        KOU3P 2350 2350 0.5 0.00 -           -          -          -          -            
KOU3C 2400 2400 810 0.00 -         -       -      -            -        KOU3P 2400 2400 0.5 0.00 -           -          -          -          -            
KOU3C 2450 2450 760.5 0.00 -         -       -      -            -        KOU3P 2450 2450 1 0.00 -           -          -          -          -            
KOU3C 2500 2500 711.5 0.00 -         -       -      -            -        KOU3P 2500 2500 2 0.00 -           -          -          -          -            
KOU3C 2550 2550 662.5 0.00 -         -       -      -            -        KOU3P 2550 2550 3 0.00 -           -          -          -          -            
KOU3C 2600 2600 614.5 0.00 -         -       -      -            -        KOU3P 2600 2600 4.5 0.00 -           -          -          -          -            
KOU3C 2650 2650 567 0.00 -         -       -      -            -        KOU3P 2650 2650 7 0.00 -           -          -          -          -            
KOU3C 2700 2700 520 0.00 -         -       -      -            -        KOU3P 2700 2700 10 0.00 -           -          -          -          -            
KOU3C 2750 2750 474.5 0.00 -         -       -      -            -        KOU3P 2750 2750 14.5 0.00 -           -          -          -          -            
KOU3C 2800 2800 430.5 0.00 -         -       -      -            -        KOU3P 2800 2800 20 0.00 -           -          -          -          -            
KOU3C 2850 2850 388 0.00 -         -       -      -            -        KOU3P 2850 2850 27.5 0.00 -           -          -          -          -            
KOU3C 2900 2900 347.5 0.00 -         -       -      -            -        KOU3P 2900 2900 36.5 0.00 -           -          -          -          -            
KOU3C 2950 2950 309 0.00 -         -       -      -            -        KOU3P 2950 2950 48 0.00 -           -          -          -          -            
KOU3C 3000 3000 272.5 0.00 -         -       -      -            -        KOU3P 3000 3000 61.5 0.00 -           -          -          -          -            
KOU3C 3050 3050 239 0.00 -         -       -      -            -        KOU3P 3050 3050 77.5 0.00 -           -          -          -          -            
KOU3C 3100 3100 208 0.00 -         -       -      -            -        KOU3P 3100 3100 96.5 0.00 -           -          -          -          -            
KOU3C 3150 3150 179.5 0.00 -         -       -      -            -        KOU3P 3150 3150 117.5 0.00 -           -          -          -          -            
KOU3C 3200 3200 153.5 0.00 -         -       -      -            -        KOU3P 3200 3200 141.5 0.00 -           -          -          500         -            
KOU3C 3250 3250 130.5 0.00 -         -       -      -            -        KOU3P 3250 3250 168.5 0.00 -           -          -          -          -            
KOU3C 3300 3300 110 0.00 -         -       -      -            -        KOU3P 3300 3300 198 0.00 -           -          -          -          -            
KOU3C 3350 3350 92 0.00 -         -       -      -            -        KOU3P 3350 3350 229.5 0.00 -           -          -          -          -            
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KOU3C 3400 3400 76.5 0.00 -         -       -      -            -        KOU3P 3400 3400 264 0.00 -           -          -          -          -            
KOU3C 3450 3450 63 0.00 -         -       -      -            -        KOU3P 3450 3450 300 0.00 -           -          -          -          -            
KOU3C 3500 3500 51.5 0.00 -         -       -      150.0        150.0    KOU3P 3500 3500 338.5 0.00 -           -          -          -          -            
KOU3C 3550 3550 42 0.00 -         -       -      -            -        KOU3P 3550 3550 378.5 0.00 -           -          -          -          -            
KOU3C 3600 3600 33.5 0.00 -         -       -      -            -        KOU3P 3600 3600 420.5 0.00 -           -          -          -          -            
KOU3C 3650 3650 27 0.00 -         -       -      -            -        KOU3P 3650 3650 463.5 0.00 -           -          -          -          -            
KOU3C 3700 3700 21.5 0.00 -         -       -      -            -        KOU3P 3700 3700 507.5 0.00 -           -          -          100         -            
KOU3C 3750 3750 17 0.00 -         -       -      -            -        KOU3P 3750 3750 553 0.00 -           -          -          -          -            
KOU3C 3800 3800 13 0.00 -         -       -      -            -        KOU3P 3800 3800 599 0.00 -           -          -          -          -            
KOU3C 3850 3850 10.5 0.00 -         -       -      -            -        KOU3P 3850 3850 646 0.00 -           -          -          -          -            
KOU3C 3900 3900 8 0.00 -         -       -      800.0        -        KOU3P 3900 3900 693.5 0.00 -           -          -          -          -            
KOU3C 3950 3950 6 0.00 -         -       -      -            -        KOU3P 3950 3950 741.5 0.00 -           -          -          -          -            
KOU3C 4000 4000 4.5 0.00 -         -       -      50.0          -        KOU3P 4000 4000 790 0.00 -           -          -          -          -            
KOU3C 4050 4050 3.5 0.00 -         -       -      -            -        KOU3P 4050 4050 838.5 0.00 -           -          -          -          -            
KOU3C 4100 4100 2.5 0.00 -         -       -      -            -        KOU3P 4100 4100 887.5 0.00 -           -          -          -          -            
KOU3C 4150 4150 2 0.00 -         -       -      -            -        KOU3P 4150 4150 937 0.00 -           -          -          -          -            
KOU3C 4200 4200 1.5 0.00 -         -       -      200.0        -        KOU3P 4200 4200 986 0.00 -           -          -          -          -            
KOU3C 4250 4250 1 0.00 -         -       -      -            -        KOU3P 4250 4250 1035.5 0.00 -           -          -          -          -            
KOU3C 4300 4300 1 0.00 -         -       -      -            -        KOU3P 4300 4300 1085 0.00 -           -          -          -          -            
KOU3C 4350 4350 0.5 0.00 -         -       -      -            -        KOU3P 4350 4350 1134.5 0.00 -           -          -          -          -            
KOU3C 4400 4400 0.5 0.00 -         -       -      -            -        KOU3P 4400 4400 1184.5 0.00 -           -          -          -          -            
KOU3C 4450 4450 0.5 0.00 -         -       -      -            -        KOU3P 4450 4450 1234 0.00 -           -          -          -          -            
KOU3C 4500 4500 0.5 0.00 -         -       -      -            -        KOU3P 4500 4500 1284 0.00 -           -          -          -          -            
Oct-23 (70d 8/10/23); CSize 25; KOV3 3271.00
KOV3C 2300 2300 926.5 0.00 -         -       -      -            -        KOV3P 2300 2300 2 0.00 -           -          -          -          -            
KOV3C 2350 2350 878 0.00 -         -       -      -            -        KOV3P 2350 2350 3 0.00 -           -          -          -          -            
KOV3C 2400 2400 829.5 0.00 -         -       -      -            -        KOV3P 2400 2400 4 0.00 -           -          -          -          -            
KOV3C 2450 2450 781.5 0.00 -         -       -      -            -        KOV3P 2450 2450 6 0.00 -           -          -          -          -            
KOV3C 2500 2500 734.5 0.00 -         -       -      -            -        KOV3P 2500 2500 8.5 0.00 -           -          -          -          -            
KOV3C 2550 2550 688 0.00 -         -       -      -            -        KOV3P 2550 2550 11.5 0.00 -           -          -          -          -            
KOV3C 2600 2600 642 0.00 -         -       -      -            -        KOV3P 2600 2600 15.5 0.00 -           -          -          -          -            
KOV3C 2650 2650 597.5 0.00 -         -       -      -            -        KOV3P 2650 2650 20.5 0.00 -           -          -          -          -            
KOV3C 2700 2700 554 0.00 -         -       -      -            -        KOV3P 2700 2700 26.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 511.5 0.00 -         -       -      -            -        KOV3P 2750 2750 34 0.00 -           -          -          -          -            
KOV3C 2800 2800 471 0.00 -         -       -      -            -        KOV3P 2800 2800 43 0.00 -           -          -          -          -            
KOV3C 2850 2850 432 0.00 -         -       -      -            -        KOV3P 2850 2850 53.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 394.5 0.00 -         -       -      -            -        KOV3P 2900 2900 65.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 358.5 0.00 -         -       -      -            -        KOV3P 2950 2950 79.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 325 0.00 -         -       -      -            -        KOV3P 3000 3000 95.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 293.5 0.00 -         -       -      -            -        KOV3P 3050 3050 113.5 0.00 -           -          -          -          -            
KOV3C 3100 3100 263.5 0.00 -         -       -      -            -        KOV3P 3100 3100 133.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 236 0.00 -         -       -      -            -        KOV3P 3150 3150 155.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 210.5 0.00 -         -       -      -            -        KOV3P 3200 3200 179.5 0.00 -           -          -          -          -            
KOV3C 3250 3250 187 0.00 -         -       -      -            -        KOV3P 3250 3250 205.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 165.5 0.00 -         -       -      -            -        KOV3P 3300 3300 234 0.00 -           -          -          -          -            
KOV3C 3350 3350 145.5 0.00 -         -       -      -            -        KOV3P 3350 3350 264 0.00 -           -          -          -          -            
KOV3C 3400 3400 128 0.00 -         -       -      -            -        KOV3P 3400 3400 295.5 0.00 -           -          -          -          -            
KOV3C 3450 3450 111.5 0.00 -         -       -      -            -        KOV3P 3450 3450 329 0.00 -           -          -          -          -            
KOV3C 3500 3500 97.5 0.00 -         -       -      -            -        KOV3P 3500 3500 364.5 0.00 -           -          -          -          -            
KOV3C 3550 3550 84.5 0.00 -         -       -      -            -        KOV3P 3550 3550 401.5 0.00 -           -          -          -          -            
KOV3C 3600 3600 73 0.00 -         -       -      -            -        KOV3P 3600 3600 439.5 0.00 -           -          -          -          -            
KOV3C 3650 3650 63 0.00 -         -       -      -            -        KOV3P 3650 3650 479 0.00 -           -          -          -          -            
KOV3C 3700 3700 54 0.00 -         -       -      -            -        KOV3P 3700 3700 520 0.00 -           -          -          -          -            
KOV3C 3750 3750 46 0.00 -         -       -      -            -        KOV3P 3750 3750 561.5 0.00 -           -          -          -          -            
KOV3C 3800 3800 39.5 0.00 -         -       -      -            -        KOV3P 3800 3800 604.5 0.00 -           -          -          -          -            
KOV3C 3850 3850 33.5 0.00 -         -       -      -            -        KOV3P 3850 3850 648.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 28.5 0.00 -         -       -      -            -        KOV3P 3900 3900 693 0.00 -           -          -          -          -            
KOV3C 3950 3950 24 0.00 -         -       -      -            -        KOV3P 3950 3950 738 0.00 -           -          -          -          -            
KOV3C 4000 4000 20 0.00 -         -       -      -            -        KOV3P 4000 4000 784 0.00 -           -          -          -          -            
KOV3C 4050 4050 17 0.00 -         -       -      -            -        KOV3P 4050 4050 830.5 0.00 -           -          -          -          -            
KOV3C 4100 4100 14 0.00 -         -       -      -            -        KOV3P 4100 4100 877.5 0.00 -           -          -          -          -            
KOV3C 4150 4150 12 0.00 -         -       -      -            -        KOV3P 4150 4150 924.5 0.00 -           -          -          -          -            
KOV3C 4200 4200 10 0.00 -         -       -      100.0        -        KOV3P 4200 4200 972.5 0.00 -           -          -          -          -            
KOV3C 4250 4250 8 0.00 -         -       -      -            -        KOV3P 4250 4250 1020.5 0.00 -           -          -          -          -            
KOV3C 4300 4300 7 0.00 -         -       -      -            -        KOV3P 4300 4300 1068.5 0.00 -           -          -          -          -            
KOV3C 4350 4350 5.5 0.00 -         -       -      -            -        KOV3P 4350 4350 1117 0.00 -           -          -          -          -            
KOV3C 4400 4400 4.5 0.00 -         -       -      -            -        KOV3P 4400 4400 1165.5 0.00 -           -          -          -          -            
KOV3C 4450 4450 4 0.00 -         -       -      -            -        KOV3P 4450 4450 1214.5 0.00 -           -          -          -          -            
KOV3C 4500 4500 3 0.00 -         -       -      -            -        KOV3P 4500 4500 1263.5 0.00 -           -          -          -          -            
KOV3C 4550 4550 2.5 0.00 -         -       -      -            -        KOV3P 4550 4550 1312.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 2 0.00 -         -       -      -            -        KOV3P 4600 4600 1362 0.00 -           -          -          -          -            
KOV3C 4650 4650 1.5 0.00 -         -       -      -            -        KOV3P 4650 4650 1411 0.00 -           -          -          -          -            
KOV3C 4700 4700 1.5 0.00 -         -       -      -            -        KOV3P 4700 4700 1460.5 0.00 -           -          -          -          -            
Nov-23 (99d 9/8/23); CSize 25; KOX3 3290.00
KOX3C 2100 2100 1139.5 0.00 -         -       -      -            -        KOX3P 2100 2100 1 0.00 -           -          -          -          -            
KOX3C 2150 2150 1090.5 0.00 -         -       -      -            -        KOX3P 2150 2150 1.5 0.00 -           -          -          -          -            
KOX3C 2200 2200 1042 0.00 -         -       -      -            -        KOX3P 2200 2200 2.5 0.00 -           -          -          -          -            
KOX3C 2250 2250 993.5 0.00 -         -       -      -            -        KOX3P 2250 2250 3.5 0.00 -           -          -          -          -            
KOX3C 2300 2300 945.5 0.00 -         -       -      -            -        KOX3P 2300 2300 5 0.00 -           -          -          -          -            
KOX3C 2350 2350 898 0.00 -         -       -      -            -        KOX3P 2350 2350 7 0.00 -           -          -          -          -            
KOX3C 2400 2400 851 0.00 -         -       -      -            -        KOX3P 2400 2400 9.5 0.00 -           -          -          -          -            
KOX3C 2450 2450 804.5 0.00 -         -       -      -            -        KOX3P 2450 2450 12.5 0.00 -           -          -          -          -            
KOX3C 2500 2500 758.5 0.00 -         -       -      -            -        KOX3P 2500 2500 16 0.00 -           -          -          -          -            
KOX3C 2550 2550 714 0.00 -         -       -      -            -        KOX3P 2550 2550 21 0.00 -           -          -          -          -            
KOX3C 2600 2600 670 0.00 -         -       -      -            -        KOX3P 2600 2600 26.5 0.00 -           -          -          -          -            
KOX3C 2650 2650 627.5 0.00 -         -       -      -            -        KOX3P 2650 2650 33.5 0.00 -           -          -          -          -            
KOX3C 2700 2700 585.5 0.00 -         -       -      -            -        KOX3P 2700 2700 41 0.00 -           -          -          -          -            
KOX3C 2750 2750 545.5 0.00 -         -       -      -            -        KOX3P 2750 2750 50.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 506.5 0.00 -         -       -      -            -        KOX3P 2800 2800 61 0.00 -           -          -          -          -            
KOX3C 2850 2850 469 0.00 -         -       -      -            -        KOX3P 2850 2850 73 0.00 -           -          -          -          -            
KOX3C 2900 2900 433.5 0.00 -         -       -      -            -        KOX3P 2900 2900 87 0.00 -           -          -          -          -            
KOX3C 2950 2950 399 0.00 -         -       -      -            -        KOX3P 2950 2950 102.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 367 0.00 -         -       -      -            -        KOX3P 3000 3000 119.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 336 0.00 -         -       -      -            -        KOX3P 3050 3050 138 0.00 -           -          -          -          -            
KOX3C 3100 3100 307 0.00 -         -       -      -            -        KOX3P 3100 3100 158.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 279.5 0.00 -         -       -      -            -        KOX3P 3150 3150 180.5 0.00 -           -          -          -          -            
KOX3C 3200 3200 254 0.00 -         -       -      -            -        KOX3P 3200 3200 204.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 230.5 0.00 -         -       -      -            -        KOX3P 3250 3250 230.5 0.00 -           -          -          -          -            
KOX3C 3300 3300 208 0.00 -         -       -      -            -        KOX3P 3300 3300 257.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 187.5 0.00 -         -       -      -            -        KOX3P 3350 3350 286.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 169 0.00 -         -       -      -            -        KOX3P 3400 3400 317.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 151.5 0.00 -         -       -      -            -        KOX3P 3450 3450 349.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 135.5 0.00 -         -       -      -            -        KOX3P 3500 3500 383 0.00 -           -          -          -          -            
KOX3C 3550 3550 121 0.00 -         -       -      -            -        KOX3P 3550 3550 418 0.00 -           -          -          -          -            
KOX3C 3600 3600 107.5 0.00 -         -       -      -            -        KOX3P 3600 3600 454 0.00 -           -          -          -          -            
KOX3C 3650 3650 95.5 0.00 -         -       -      -            -        KOX3P 3650 3650 491.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 85 0.00 -         -       -      -            -        KOX3P 3700 3700 530 0.00 -           -          -          -          -            
KOX3C 3750 3750 75 0.00 -         -       -      -            -        KOX3P 3750 3750 570 0.00 -           -          -          -          -            
KOX3C 3800 3800 66 0.00 -         -       -      -            -        KOX3P 3800 3800 610.5 0.00 -           -          -          -          -            
KOX3C 3850 3850 58 0.00 -         -       -      -            -        KOX3P 3850 3850 652 0.00 -           -          -          -          -            
KOX3C 3900 3900 51 0.00 -         -       -      -            -        KOX3P 3900 3900 694.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 45 0.00 -         -       -      -            -        KOX3P 3950 3950 738 0.00 -           -          -          -          -            
KOX3C 4000 4000 39.5 0.00 -         -       -      -            -        KOX3P 4000 4000 782 0.00 -           -          -          -          -            
KOX3C 4050 4050 34.5 0.00 -         -       -      -            -        KOX3P 4050 4050 826.5 0.00 -           -          -          -          -            
KOX3C 4100 4100 30 0.00 -         -       -      -            -        KOX3P 4100 4100 871.5 0.00 -           -          -          -          -            



KOX3C 4150 4150 26 0.00 -         -       -      -            -        KOX3P 4150 4150 917 0.00 -           -          -          -          -            
KOX3C 4200 4200 22.5 0.00 -         -       -      -            -        KOX3P 4200 4200 963 0.00 -           -          -          -          -            
KOX3C 4250 4250 19.5 0.00 -         -       -      -            -        KOX3P 4250 4250 1009.5 0.00 -           -          -          -          -            
KOX3C 4300 4300 17 0.00 -         -       -      -            -        KOX3P 4300 4300 1056.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 14.5 0.00 -         -       -      -            -        KOX3P 4350 4350 1103.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 12.5 0.00 -         -       -      -            -        KOX3P 4400 4400 1151 0.00 -           -          -          -          -            
KOX3C 4450 4450 11 0.00 -         -       -      -            -        KOX3P 4450 4450 1199 0.00 -           -          -          -          -            
KOX3C 4500 4500 9.5 0.00 -         -       -      -            -        KOX3P 4500 4500 1247 0.00 -           -          -          -          -            
KOX3C 4550 4550 8 0.00 -         -       -      -            -        KOX3P 4550 4550 1295 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
Kenanga Futures Sdn Bhd (353603-X)

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

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

shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

Implied volatility for ATM 

AUG 23

SEP 23

OCT 23

Previous day 1D%CHG
34.68 33.99 2.03
34.63 33.98 1.91
34.66 33.99 1.97
34.97 34.34 1.83
34.97 34.33 1.86
34.97 34.34 1.85

34.66 33.99 1.97

34.68 33.99 2.03
34.63 33.98 1.91


