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Daily Preview

July 4, 2023
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change JOpen [High JLow [Volm [Open Int Cont Sett [Change [Open [High JLow [ Volm [ Open Int
JUL 23 3,945 194 3,950 3,950 3,875 705 1,360 JUL 23 67.02 2.01 65.00 67.29 65.00 822 1,286
AUG 23 3,988 194 3,975 4,000 3,932 6,130 25,857 AUG 23 63.67 1.97 61.87 63.97 61.56 39,802 84,915
SEP 23 3,985 196 3,975 3,994 3,921 27,423 47,965 SEP 23 61.74 1.54 60.37 62.35 60.12 26,179 59,218
OCT 23 3,976 191 3,970 3,983 3,915 9,201 23,116 OCT 23 60.74 1.38 59.61 61.37 59.26 13,229 39,217
NOV 23 3,971 180 3,964 3,980 3,917 6,610 19,382 DEC 23 60.19 1.22 59.03 60.85 58.64 70,297 180,257
DEC 23 3,978 180 3,979 3,988 3,927 5329 14,909 JAN 24 59.69 1.29 58.53 60.31 58.14 15,630 37,699
JAN 24 3,983 171 4,014 4,014 3,935 3,085 16,217 MAR 24 58.92 1.48 57.45 59.48 57.31 10,811 29,224
FEB 24 3,999 169 3,994 4,003 3,955 1,831 5,856 MAY 24 58.18 1.59 56.60 58.71 56.50 5,908 19,113
MAR 24 4,003 168 4,011 4,011 3,958 2,228 13,696 JUL 24 57.49 1.73 55.73 57.91 55.72 1,960 22,299
APR 24 3,998 158 3,988 4,003 3,964 543 1,997 AUG 24 56.72 1.87 56.16 56.54 55.54 43 2,059
MAY 24 3,982 150 3,980 3,994 3,960 1,273 7,701 SEP 24 55.90 1.98 - - - 16 1,374
JUN 24 3,960 150 3,960 3,963 3,942 416 672 OCT 24 55.02 1.93 54.63 54.63 54.63 13 746
JUL 24 3,923 155 3,929 3,932 3,899 546 3,961 DEC 24 54.69 1.91 52.83 54.80 52.79 270 4,816
SEP 24 3,895 155 3,849 3,888 3,846 102 875 JAN 25 54.48 1.90 54.32 54.32 54.28 6 30
NOV 24 3,869 134 3,814 3,814 3,814 13 275 MAR 25 54.25 1.85 52.55 54.00 52.55 5 23
JAN 25 3,869 134
MAR 25 3,869 134 Source : Bloomberg
MAY 25 3,869 134
JUL 25 3,869 134
SEP 25 3,869 134
NOV 25 3,869 134
JAN 26 3,869 134
MAR 26 3,869 134
MAY 26 3,869 134
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-23 (6d 7/10/23); CSize 25; KOU3 3948.00
KOU3C 2750 2750 1234.5 0.00 - - - - - KOU3P 2750 2750 0.5 0.00 - - - - -
KOU3C 2800 2800 1184.5 0.00 - - - - - KOU3P 2800 2800 0.5 0.00 - - - - -
KOU3C 2850 2850 1134.5 0.00 - - - - - KOU3P 2850 2850 0.5 0.00 - - - - -
KOU3C 2900 2900 1084.5 0.00 - - - - - KOU3P 2900 2900 0.5 0.00 - - - - -
KOU3C 2950 2950 1034.5 0.00 - - - - - KOU3P 2950 2950 0.5 0.00 - - - - -
KOU3C 3000 3000 984.5 0.00 - - - - - KOU3P 3000 3000 0.5 0.00 - - - 500 -
KOU3C 3050 3050 9345 0.00 - - - - - KOU3P 3050 3050 0.5 0.00 - - - - -
KOU3C 3100 3100 884.5 0.00 - - - - - KOU3P 3100 3100 0.5 0.00 - - - - -
KOU3C 3150 3150 8345 0.00 - - - - - KOU3P 3150 3150 0.5 0.00 - - - - -
KOU3C 3200 3200 7845 0.00 - - - - - KOU3P 3200 3200 0.5 0.00 - - - 500 -
KOU3C 3250 3250 7345 0.00 - - - - - KOU3P 3250 3250 0.5 0.00 - - - - -
KOU3C 3300 3300 684.5 0.00 - - - - - KOU3P 3300 3300 0.5 0.00 - - - - -
KOU3C 3350 3350 634.5 0.00 - - - - - KOU3P 3350 3350 0.5 0.00 - - - - -
KOU3C 3400 3400 584.5 0.00 - - - - - KOU3P 3400 3400 0.5 0.00 - - - 600 -
KOU3C 3450 3450 535 0.00 - - - - - KOU3P 3450 3450 0.5 0.00 - - - - -
KOU3C 3500 3500 485 0.00 - - - 150.0 - KOU3P 3500 3500 0.5 0.00 - - - - -
KOU3C 3550 3550 4355 0.00 - - - - - KOU3P 3550 3550 1 0.00 - - - - -
KOU3C 3600 3600 387 0.00 - - - - - KOU3P 3600 3600 2 0.00 - - - - -
KOU3C 3650 3650 339 0.00 - - - - - KOU3P 3650 3650 4 0.00 - - - - -
KOU3C 3700 3700 292 0.00 - - - 100.0 - KOU3P 3700 3700 7 0.00 - - - 100 -
KOU3C 3750 3750 2475 0.00 - - - - - KOU3P 3750 3750 125 0.00 - - - - -
KOU3C 3800 3800 205.5 0.00 - - - - - KOU3P 3800 3800 20.5 0.00 - - - - -
KOU3C 3850 3850 166.5 0.00 - - - - - KOU3P 3850 3850 315 0.00 - - - - -
KOU3C 3900 3900 132 0.00 - - - 800.0 - KOU3P 3900 3900 47 0.00 - - - - -
KOU3C 3950 3950 102 0.00 - - - - - KOU3P 3950 3950 67 0.00 - - - - -
KOU3C 4000 4000 76.5 0.00 - - - 50.0 - KOU3P 4000 4000 91.5 0.00 - - - - -
KOU3C 4050 4050 56 0.00 - - - - - KOU3P 4050 4050 120.5 0.00 - - - - -
KOU3C 4100 4100 39.5 0.00 - - - - - KOU3P 4100 4100 154.5 0.00 - - - - -
KOU3C 4150 4150 27 0.00 - - - - - KOU3P 4150 4150 192 0.00 - - - - -
KOU3C 4200 4200 18 0.00 - - - 200.0 - KOU3P 4200 4200 233 0.00 - - - - -
KOU3C 4250 4250 11.5 0.00 - - - - - KOU3P 4250 4250 276.5 0.00 - - - - -
KOU3C 4300 4300 7 0.00 - - - - - KOU3P 4300 4300 322 0.00 - - - - -
KOU3C 4350 4350 4.5 0.00 - - - - - KOU3P 4350 4350 369 0.00 - - - - -
KOU3C 4400 4400 25 0.00 - - - - - KOU3P 4400 4400 417.5 0.00 - - - - -
KOU3C 4450 4450 1.5 0.00 - - - - - KOU3P 4450 4450 466 0.00 - - - - -
KOU3C 4500 4500 1 0.00 - - - - - KOU3P 4500 4500 515.5 0.00 - - - - -
KOU3C 4550 4550 0.5 0.00 - - - - - KOU3P 4550 4550 565 0.00 - - - - -
KOU3C 4600 4600 0.5 0.00 - - - - - KOU3P 4600 4600 615 0.00 - - - - -
KOU3C 4650 4650 0.5 0.00 - - - - - KOU3P 4650 4650 664.5 0.00 - - - - -
KOU3C 4700 4700 0.5 0.00 - - - - - KOU3P 4700 4700 714.5 0.00 - - - - -
KOU3C 4750 4750 0.5 0.00 - - - - - KOU3P 4750 4750 764.5 0.00 - - - - -
KOU3C 4800 4800 0.5 0.00 - - - - - KOU3P 4800 4800 814.5 0.00 - - - - -
KOU3C 4850 4850 0.5 0.00 - - - - - KOU3P 4850 4850 864.5 0.00 - - - - -
KOU3C 4900 4900 0.5 0.00 - - - - - KOU3P 4900 4900 914.5 0.00 - - - - -
KOU3C 4950 4950 0.5 0.00 - - - - - KOU3P 4950 4950 964.5 0.00 - - - - -
KOU3C 5000 5000 0.5 0.00 - - - - - KOU3P 5000 5000 1014.5 0.00 - - - - -
KOU3C 5050 5050 0.5 0.00 - - - - - KOU3P 5050 5050 1064.5 0.00 - - - - -
KOU3C 5100 5100 0.5 0.00 - - - - - KOU3P 5100 5100 1114.5 0.00 - - - - -
KOU3C 5150 5150 0.5 0.00 - - - - - KOU3P 5150 5150 1164.5 0.00 - - - - -
KOU3C 5200 5200 0.5 0.00 - - - - - |KOU3P 5200 5200 12145 0.00 - - - - -
Oct-23 (37d 8/10/23); CSize 25; KOV3 3942.00
KOV3C 2750 2750 1222 0.00 0.0 0 0 0 0|KOV3P 2750 2750 0.5 0.00 - - 0 - -
KOV3C 2800 2800 1172.5 0.00 - - - - - KOV3P 2800 2800 0.5 0.00 - - - - -
KOV3C 2850 2850 1122.5 0.00 - - - - - KOV3P 2850 2850 0.5 0.00 - - - - -
KOV3C 2900 2900 1073 0.00 - - - - - KOV3P 2900 2900 0.5 0.00 - - - - -
KOV3C 2950 2950 1023.5 0.00 - - - - - KOV3P 2950 2950 1 0.00 - - - - -
KOV3C 3000 3000 974 0.00 - - - - - KOV3P 3000 3000 1.5 0.00 - - - - -
KOV3C 3050 3050 925 0.00 - - - - - KOV3P 3050 3050 2 0.00 - - - 50 -
KOV3C 3100 3100 876 0.00 - - - - - KOV3P 3100 3100 3 0.00 - - - - -
KOV3C 3150 3150 8275 0.00 - - - - - KOV3P 3150 3150 4.5 0.00 - - - - -
KOV3C 3200 3200 7795 0.00 - - - - - KOV3P 3200 3200 6 0.00 - - - 200 -
KOV3C 3250 3250 732 0.00 - - - - - KOV3P 3250 3250 8.5 0.00 - - - - -
KOV3C 3300 3300 685.5 0.00 - - - - - KOV3P 3300 3300 11.5 0.00 - - - 500 -
KOV3C 3350 3350 639.5 0.00 - - - - - KOV3P 3350 3350 15.5 0.00 - - - - -
KOV3C 3400 3400 594.5 0.00 - - - - - KOV3P 3400 3400 20.5 0.00 - - - - -
KOV3C 3450 3450 551 0.00 - - - - - KOV3P 3450 3450 26.5 0.00 - - - - -
KOV3C 3500 3500 508 0.00 - - - - - KOV3P 3500 3500 34 0.00 - - - - -
KOV3C 3550 3550 467 0.00 - - - - - KOV3P 3550 3550 42.5 0.00 - - - - -
KOV3C 3600 3600 427.5 0.00 - - - - - KOV3P 3600 3600 53 0.00 - - - 200 -
KOV3C 3650 3650 389.5 0.00 - - - - - KOV3P 3650 3650 65 0.00 - - - - -
KOV3C 3700 3700 353.5 0.00 - - - - - KOV3P 3700 3700 78.5 0.00 - - - - -
KOV3C 3750 3750 3195 0.00 - - - - - KOV3P 3750 3750 94.5 0.00 - - - - -
KOV3C 3800 3800 287.5 0.00 - - - 200.0 - KOV3P 3800 3800 112 0.00 - - - - -
KOV3C 3850 3850 257.5 0.00 - - - - - KOV3P 3850 3850 132 0.00 - - - - -
KOV3C 3900 3900 2295 0.00 - - - 500.0 - KOV3P 3900 3900 154 0.00 - - - - -
KOV3C 3950 3950 204 0.00 - - - - - KOV3P 3950 3950 178 0.00 - - - - -




KOV3C 4000 4000 180 0.00 - - |KOV3P 4000 4000 204 0.00 -
KOV3C 4050 4050 158.5 0.00 - - |KOV3P 4050 4050 232 0.00 -
KOV3C 4100 4100 138.5 0.00 - - |KOV3P 4100 4100 262 0.00 -
KOV3C 4150 4150 121 0.00 - - |KOV3P 4150 4150 294 0.00 -
KOV3C 4200 4200 104.5 0.00 100.0 - |KOV3P 4200 4200 328 0.00 -
KOV3C 4250 4250 90.5 0.00 - - |KOV3P 4250 4250 363.5 0.00 -
KOV3C 4300 4300 775 0.00 200.0 - |KOV3P 4300 4300 400.5 0.00 -
KOV3C 4350 4350 66.5 0.00 - - |KOV3P 4350 4350 439.5 0.00 -
KOV3C 4400 4400 56.5 0.00 - - |KOV3P 4400 4400 479.5 0.00 -
KOV3C 4450 4450 48 0.00 - - |KOV3P 4450 4450 520.5 0.00 -
KOV3C 4500 4500 40.5 0.00 - - |KOV3P 4500 4500 563 0.00 -
KOV3C 4550 4550 34 0.00 - - |KOV3P 4550 4550 606.5 0.00 -
KOV3C 4600 4600 28.5 0.00 - - |KOV3P 4600 4600 650.5 0.00 -
KOV3C 4650 4650 24 0.00 - - |KOV3P 4650 4650 695.5 0.00 -
KOV3C 4700 4700 20 0.00 - - |KOV3P 4700 4700 741.5 0.00 -
KOV3C 4750 4750 16.5 0.00 - - |KOV3P 4750 4750 788 0.00 -
KOV3C 4800 4800 13.5 0.00 - - |KOV3P 4800 4800 835 0.00 -
KOV3C 4850 4850 1" 0.00 - - |KOV3P 4850 4850 882.5 0.00 -
KOV3C 4900 4900 9 0.00 - - |KOV3P 4900 4900 930 0.00 -
KOV3C 4950 4950 7.5 0.00 - - |KOV3P 4950 4950 978.5 0.00 -
KOV3C 5000 5000 6 0.00 - - |KOV3P 5000 5000 1026.5 0.00 -
KOV3C 5050 5050 5 0.00 - - |KOV3P 5050 5050 1075.5 0.00 -
KOV3C 5100 5100 4 0.00 - - |KOV3P 5100 5100 1124.5 0.00 -
KOV3C 5150 5150 3 0.00 - - |KOV3P 5150 5150 1173.5 0.00 -
KOV3C 5200 5200 25 0.00 - - |KOV3P 5200 5200 1222.5 0.00 -
Nov-23 (66d 9/8/23); CSize 25; KOX3 3939.00

KOX3C 2750 2750 1216 0.00 - - |KOX3P 2750 2750 2 0.00 -
KOX3C 2800 2800 1167 0.00 - - |KOX3P 2800 2800 25 0.00 -
KOX3C 2850 2850 1118 0.00 - - |KOX3P 2850 2850 3.5 0.00 -
KOX3C 2900 2900 1070 0.00 - - |KOX3P 2900 2900 5 0.00 -
KOX3C 2950 2950 1021.5 0.00 - - |KOX3P 2950 2950 6.5 0.00 -
KOX3C 3000 3000 974 0.00 - - |KOX3P 3000 3000 8.5 0.00 -
KOX3C 3050 3050 927 0.00 - - |KOX3P 3050 3050 1" 0.00 -
KOX3C 3100 3100 880.5 0.00 - - |KOX3P 3100 3100 14.5 0.00 -
KOX3C 3150 3150 8345 0.00 - - |KOX3P 3150 3150 18 0.00 -
KOX3C 3200 3200 7895 0.00 - - |KOX3P 3200 3200 23 0.00 -
KOX3C 3250 3250 745 0.00 - - |KOX3P 3250 3250 28 0.00 -
KOX3C 3300 3300 702 0.00 - - |KOX3P 3300 3300 34.5 0.00 -
KOX3C 3350 3350 659.5 0.00 - - |KOX3P 3350 3350 42 0.00 -
KOX3C 3400 3400 6185 0.00 - - |KOX3P 3400 3400 50.5 0.00 -
KOX3C 3450 3450 5785 0.00 - - |KOX3P 3450 3450 60.5 0.00 -
KOX3C 3500 3500 540 0.00 - - |KOX3P 3500 3500 71.5 0.00 -
KOX3C 3550 3550 503 0.00 - - |KOX3P 3550 3550 84.5 0.00 -
KOX3C 3600 3600 467 0.00 - - |KOX3P 3600 3600 98 0.00 -
KOX3C 3650 3650 433 0.00 - - |KOX3P 3650 3650 113.5 0.00 -
KOX3C 3700 3700 400 0.00 - - |KOX3P 3700 3700 130.5 0.00 -
KOX3C 3750 3750 369 0.00 - - |KOX3P 3750 3750 149.5 0.00 -
KOX3C 3800 3800 339.5 0.00 - - |KOX3P 3800 3800 169.5 0.00 -
KOX3C 3850 3850 3115 0.00 75.0 75.0 [KOX3P 3850 3850 191 0.00 -
KOX3C 3900 3900 285 0.00 - - |KOX3P 3900 3900 2145 0.00 -
KOX3C 3950 3950 260.5 0.00 - - |KOX3P 3950 3950 239.5 0.00 -
KOX3C 4000 4000 237.5 0.00 - - |KOX3P 4000 4000 266 0.00 -
KOX3C 4050 4050 215.5 0.00 - - |KOX3P 4050 4050 294.5 0.00 -
KOX3C 4100 4100 195.5 0.00 - - |KOX3P 4100 4100 324 0.00 -
KOX3C 4150 4150 177 0.00 - - |KOX3P 4150 4150 355 0.00 -
KOX3C 4200 4200 159.5 0.00 - - |KOX3P 4200 4200 387.5 0.00 -
KOX3C 4250 4250 144 0.00 - - |KOX3P 4250 4250 421.5 0.00 -
KOX3C 4300 4300 129.5 0.00 - - |KOX3P 4300 4300 456.5 0.00 -
KOX3C 4350 4350 116 0.00 - - |KOX3P 4350 4350 492.5 0.00 -
KOX3C 4400 4400 103.5 0.00 - - |KOX3P 4400 4400 530 0.00 -
KOX3C 4450 4450 92.5 0.00 - - |KOX3P 4450 4450 569 0.00 -
KOX3C 4500 4500 82.5 0.00 - - |KOX3P 4500 4500 608.5 0.00 -
KOX3C 4550 4550 73.5 0.00 - - |KOX3P 4550 4550 649 0.00 -
KOX3C 4600 4600 65 0.00 - - |KOX3P 4600 4600 690.5 0.00 -
KOX3C 4650 4650 57.5 0.00 - - |KOX3P 4650 4650 732.5 0.00 -
KOX3C 4700 4700 51 0.00 - - |KOX3P 4700 4700 775.5 0.00 -
KOX3C 4750 4750 45 0.00 - - |KOX3P 4750 4750 819.5 0.00 -
KOX3C 4800 4800 39.5 0.00 - - |KOX3P 4800 4800 863.5 0.00 -
KOX3C 4850 4850 34.5 0.00 - - |KOX3P 4850 4850 908.5 0.00 -
KOX3C 4900 4900 30.5 0.00 - - |KOX3P 4900 4900 954 0.00 -
KOX3C 4950 4950 26.5 0.00 - - |KOX3P 4950 4950 1000 0.00 -
KOX3C 5000 5000 23.5 0.00 - - |KOX3P 5000 5000 1046.5 0.00 -
KOX3C 5050 5050 20.5 0.00 - - |KOX3P 5050 5050 1093 0.00 -
KOX3C 5100 5100 17.5 0.00 - - |KOX3P 5100 5100 1140 0.00 -
KOX3C 5150 5150 15.5 0.00 - - |KOX3P 5150 5150 1187.5 0.00 -
KOX3C 5200 5200 13.5 0.00 - - |KOX3P 5200 5200 1235.5 0.00 -
Dec-23 (98d 10/10/23); CSize 25; KOZ3 3943.00

KOZ3C 2700 2700 1272.5 0.00 - - |KOZ3P 2700 2700 5 0.00 -
KOZ3C 2750 2750 1224 0.00 - - |KOZ3P 2750 2750 6.5 0.00 -
KOZ3C 2800 2800 1176.5 0.00 - - |KOZ3P 2800 2800 8.5 0.00 -
KOZ3C 2850 2850 1129 0.00 - - |KOZ3P 2850 2850 10.5 0.00 -
KOZ3C 2900 2900 1082.5 0.00 - - |KOZ3P 2900 2900 13.5 0.00 -
KOZ3C 2950 2950 1036 0.00 - - |KOZ3P 2950 2950 16.5 0.00 -
KOZ3C 3000 3000 990.5 0.00 - - |KOZ3P 3000 3000 20.5 0.00 -
KOZ3C 3050 3050 9455 0.00 - - |KOZ3P 3050 3050 25 0.00 -
KOZ3C 3100 3100 901 0.00 - - |KOZ3P 3100 3100 30.5 0.00 -
KOZ3C 3150 3150 857.5 0.00 - - |KOZ3P 3150 3150 36.5 0.00 -
KOZ3C 3200 3200 815 0.00 - - |KOZ3P 3200 3200 43.5 0.00 -
KOZ3C 3250 3250 773 0.00 - - |KOZ3P 3250 3250 51 0.00 -
KOZ3C 3300 3300 7325 0.00 - - |KOZ3P 3300 3300 60 0.00 300
KOZ3C 3350 3350 693 0.00 - - |KOZ3P 3350 3350 70 0.00 -
KOZ3C 3400 3400 654.5 0.00 - - |KOZ3P 3400 3400 81 0.00 200
KOZ3C 3450 3450 617 0.00 - - |KOZ3P 3450 3450 93.5 0.00 -
KOZ3C 3500 3500 581 0.00 - - |KOZ3P 3500 3500 107 0.00 -
KOZ3C 3550 3550 546 0.00 - - |KOZ3P 3550 3550 121.5 0.00 -
KOZ3C 3600 3600 5125 0.00 - - |KOZ3P 3600 3600 137.5 0.00 -
KOZ3C 3650 3650 480 0.00 - - |KOZ3P 3650 3650 155 0.00 -
KOZ3C 3700 3700 449 0.00 - - |KOZ3P 3700 3700 173.5 0.00 -
KOZ3C 3750 3750 4195 0.00 - - |KOZ3P 3750 3750 193.5 0.00 -
KOZ3C 3800 3800 391 0.00 300.0 - |KOZ3P 3800 3800 2145 0.00 -
KOZ3C 3850 3850 364.5 0.00 75.0 75.0 [KOZ3P 3850 3850 237.5 0.00 -
KOZ3C 3900 3900 3385 0.00 - - |KOZ3P 3900 3900 261.5 0.00 -
KOZ3C 3950 3950 3145 0.00 - - |KOZ3P 3950 3950 286.5 0.00 -
KOZ3C 4000 4000 291.5 0.00 200.0 - |KOZ3P 4000 4000 313.5 0.00 -
KOZ3C 4050 4050 269.5 0.00 - - |KOZ3P 4050 4050 341 0.00 -
KOZ3C 4100 4100 2495 0.00 - - |KOZ3P 4100 4100 370.5 0.00 -
KOZ3C 4150 4150 230 0.00 - - |KOZ3P 4150 4150 400.5 0.00 -
KOZ3C 4200 4200 212 0.00 - - |KOZ3P 4200 4200 432 0.00 -
KOZ3C 4250 4250 195 0.00 - - |KOZ3P 4250 4250 465 0.00 -
KOZ3C 4300 4300 179.5 0.00 - - |KOZ3P 4300 4300 498.5 0.00 -
KOZ3C 4350 4350 164.5 0.00 - - |KOZ3P 4350 4350 533.5 0.00 -
KOZ3C 4400 4400 151 0.00 - - |KOZ3P 4400 4400 569.5 0.00 -
KOZ3C 4450 4450 138 0.00 - - |KOZ3P 4450 4450 606 0.00 -
KOZ3C 4500 4500 126 0.00 - - |KOZ3P 4500 4500 644 0.00 -
KOZ3C 4550 4550 115 0.00 - - |KOZ3P 4550 4550 682.5 0.00 -




KOZ3C 4600 4600 105 0.00 - - KOZ3P 4600 4600 722 0.00 - - - -
KOZ3C 4650 4650 955 0.00 - - KOZ3P 4650 4650 762 0.00 - - - -
KOZ3C 4700 4700 87 0.00 - - KOZ3P 4700 4700 803 0.00 - - - -
KOZ3C 4750 4750 79 0.00 - - KOZ3P 4750 4750 844.5 0.00 - - - -
KOZ3C 4800 4800 72 0.00 - - KOZ3P 4800 4800 887 0.00 - - - -
KOZ3C 4850 4850 65 0.00 - - KOZ3P 4850 4850 930 0.00 - - - -
KOZ3C 4900 4900 59 0.00 - - KOZ3P 4900 4900 973 0.00 - - - -
KOZ3C 4950 4950 535 0.00 - - KOZ3P 4950 4950 1017 0.00 - - - -
KOZ3C 5000 5000 48 0.00 - - KOZ3P 5000 5000 1061.5 0.00 - - - -
KOZ3C 5050 5050 435 0.00 - - KOZ3P 5050 5050 1106.5 0.00 - - - -
KOZ3C 5100 5100 395 0.00 - - KOZ3P 5100 5100 1152 0.00 - - - -
KOZ3C 5150 5150 355 0.00 - - KOZ3P 5150 5150 1197.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG | 10Days 20Days | 30Days | 60Days | 90Days
CALL 36.87 36.28 1.63 Current 30.82 31.8 34.72 32.24 31
SEP23  |putr 36.87 36.28 1.63 1 week ago 31.77 26.94 26.54 27.85 31
MEAN 36.87 36.28 1.63 1 month ago 35.92 32.13 29.58 32.86 35
CALL 37.52 36.90 1.68 3 months ago 34.96 38.56 42.84 39.78 44
oCT23  [put 37.52 36.93 1.60 6 months ago 55.25 42.44 55 42.88 38
MEAN 37.52 36.92 1.64
CALL 37.19 36.69 1.36
NOov 23  |pur 37.16 36.69 1.28
MEAN 37.18 36.69 1.32
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