
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 3,844 44 3,800 3,845 3,800 244 1,559 JUL 23 65.95 -2.63 67.61 67.61 66.00 126         1,068        
AUG 23 3,901 44 3,866 3,919 3,865 6,109 17,781 AUG 23 62.98 -2.05 65.04 65.07 62.45 30,015    82,703      
SEP 23 3,911 49 3,878 3,925 3,865 28,021 47,278 SEP 23 60.86 -2.08 62.86 62.97 60.34 21,886    59,429      
OCT 23 3,918 52 3,880 3,925 3,869 9,160 27,031 OCT 23 59.73 -2.18 61.58 61.89 59.24 11,840    40,331      
NOV 23 3,923 47 3,887 3,928 3,879 4,993 18,297 DEC 23 59.24 -2.16 61.26 61.55 58.72 60,724    182,226    
DEC 23 3,932 42 3,900 3,936 3,892 4,910 16,234 JAN 24 58.87 -2.10 60.97 61.12 58.36 9,684      39,178      
JAN 24 3,948 40 3,908 3,964 3,906 4,965 17,897 MAR 24 58.23 -2.02 59.91 60.14 57.80 7,767      30,749      
FEB 24 3,962 35 3,927 3,963 3,924 1,854 6,332 MAY 24 57.51 -2.00 59.16 59.25 57.22 4,525      18,803      
MAR 24 3,966 35 3,935 3,968 3,933 2,005 14,011 JUL 24 56.82 -1.99 58.56 58.58 56.68 1,247      22,190      
APR 24 3,968 38 3,938 3,968 3,935 616 2,116 AUG 24 56.06 -1.97 56.29 56.29 56.29 61           1,979        
MAY 24 3,964 43 3,948 3,965 3,927 1,896 8,009 SEP 24 55.29 -1.93 - - - 41           1,408        
JUN 24 3,947 43 3,920 3,947 3,920 180 1,673 OCT 24 54.46 -1.90 54.62 54.76 54.62 38           753           
JUL 24 3,910 43 3,896 3,918 3,889 646 4,849 DEC 24 54.19 -1.82 55.63 55.63 54.19 183         5,074        
SEP 24 3,884 45 3,866 3,885 3,858 429 1,018 JAN 25 53.97 -1.80 - - - 1             27             
NOV 24 3,858 45 3,851 3,869 3,830 365 646 MAR 25 53.74 -1.80 - - - - 23             
JAN 25 3,858 45
MAR 25 3,858 45 Source : Bloomberg
MAY 25 3,858 45
JUL 25 3,858 45
SEP 25 3,858 45
NOV 25 3,858 45
JAN 26 3,858 45
MAR 26 3,858 45
MAY 26 3,858 45

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Sep-23 (3d 7/10/23); CSize 25; KOU3 3881.00
KOU3C 2700 2700 1210.5 0.00 -         -       -      -            -        KOU3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOU3C 2750 2750 1160.5 0.00 -         -       -      -            -        KOU3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOU3C 2800 2800 1110.5 0.00 -         -       -      -            -        KOU3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOU3C 2850 2850 1060.5 0.00 -         -       -      -            -        KOU3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOU3C 2900 2900 1010.5 0.00 -         -       -      -            -        KOU3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOU3C 2950 2950 960.5 0.00 -         -       -      -            -        KOU3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOU3C 3000 3000 910.5 0.00 -         -       -      -            -        KOU3P 3000 3000 0.5 0.00 -           -          -          500         -            
KOU3C 3050 3050 860.5 0.00 -         -       -      -            -        KOU3P 3050 3050 0.5 0.00 -           -          -          -          -            
KOU3C 3100 3100 810.5 0.00 -         -       -      -            -        KOU3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOU3C 3150 3150 760.5 0.00 -         -       -      -            -        KOU3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOU3C 3200 3200 711 0.00 -         -       -      -            -        KOU3P 3200 3200 0.5 0.00 -           -          -          500         -            
KOU3C 3250 3250 661 0.00 -         -       -      -            -        KOU3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOU3C 3300 3300 611 0.00 -         -       -      -            -        KOU3P 3300 3300 0.5 0.00 -           -          -          -          -            
KOU3C 3350 3350 561 0.00 -         -       -      -            -        KOU3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOU3C 3400 3400 511 0.00 -         -       -      -            -        KOU3P 3400 3400 0.5 0.00 -           -          -          600         -            
KOU3C 3450 3450 461 0.00 -         -       -      -            -        KOU3P 3450 3450 0.5 0.00 -           -          -          -          -            
KOU3C 3500 3500 411 0.00 -         -       -      150.0        -        KOU3P 3500 3500 0.5 0.00 -           -          -          -          -            
KOU3C 3550 3550 361.5 0.00 -         -       -      -            -        KOU3P 3550 3550 0.5 0.00 -           -          -          -          -            
KOU3C 3600 3600 312 0.00 -         -       -      -            -        KOU3P 3600 3600 1 0.00 -           -          -          -          -            
KOU3C 3650 3650 263.5 0.00 -         -       -      -            -        KOU3P 3650 3650 2.5 0.00 -           -          -          -          -            
KOU3C 3700 3700 216.5 0.00 -         -       -      100.0        -        KOU3P 3700 3700 5.5 0.00 -           -          -          100         -            
KOU3C 3750 3750 172.5 0.00 -         -       -      -            -        KOU3P 3750 3750 11.5 0.00 -           -          -          -          -            
KOU3C 3800 3800 132 0.00 -         -       -      -            -        KOU3P 3800 3800 21 0.00 -           -          -          -          -            
KOU3C 3850 3850 97 0.00 -         -       -      -            -        KOU3P 3850 3850 36 0.00 -           -          -          -          -            
KOU3C 3900 3900 68 0.00 -         -       -      800.0        -        KOU3P 3900 3900 57 0.00 -           -          -          -          -            
KOU3C 3950 3950 45 0.00 -         -       -      -            -        KOU3P 3950 3950 84 0.00 -           -          -          -          -            
KOU3C 4000 4000 28.5 0.00 -         -       -      50.0          -        KOU3P 4000 4000 117.5 0.00 -           -          -          -          -            
KOU3C 4050 4050 16.5 0.00 -         -       -      -            -        KOU3P 4050 4050 155.5 0.00 -           -          -          -          -            
KOU3C 4100 4100 9.5 0.00 -         -       -      -            -        KOU3P 4100 4100 198.5 0.00 -           -          -          -          -            
KOU3C 4150 4150 5 0.00 -         -       -      -            -        KOU3P 4150 4150 244 0.00 -           -          -          -          -            
KOU3C 4200 4200 2.5 0.00 -         -       -      200.0        -        KOU3P 4200 4200 291.5 0.00 -           -          -          -          -            
KOU3C 4250 4250 1 0.00 -         -       -      -            -        KOU3P 4250 4250 340 0.00 -           -          -          -          -            
KOU3C 4300 4300 0.5 0.00 -         -       -      -            -        KOU3P 4300 4300 389.5 0.00 -           -          -          -          -            
KOU3C 4350 4350 0.5 0.00 -         -       -      -            -        KOU3P 4350 4350 439 0.00 -           -          -          -          -            
KOU3C 4400 4400 0.5 0.00 -         -       -      -            -        KOU3P 4400 4400 489 0.00 -           -          -          -          -            
KOU3C 4450 4450 0.5 0.00 -         -       -      -            -        KOU3P 4450 4450 539 0.00 -           -          -          -          -            
KOU3C 4500 4500 0.5 0.00 -         -       -      -            -        KOU3P 4500 4500 589 0.00 -           -          -          -          -            
KOU3C 4550 4550 0.5 0.00 -         -       -      -            -        KOU3P 4550 4550 639 0.00 -           -          -          -          -            
KOU3C 4600 4600 0.5 0.00 -         -       -      -            -        KOU3P 4600 4600 689 0.00 -           -          -          -          -            
KOU3C 4650 4650 0.5 0.00 -         -       -      -            -        KOU3P 4650 4650 739 0.00 -           -          -          -          -            
KOU3C 4700 4700 0.5 0.00 -         -       -      -            -        KOU3P 4700 4700 788.5 0.00 -           -          -          -          -            
KOU3C 4750 4750 0.5 0.00 -         -       -      -            -        KOU3P 4750 4750 838.5 0.00 -           -          -          -          -            
KOU3C 4800 4800 0.5 0.00 -         -       -      -            -        KOU3P 4800 4800 888.5 0.00 -           -          -          -          -            
KOU3C 4850 4850 0.5 0.00 -         -       -      -            -        KOU3P 4850 4850 938.5 0.00 -           -          -          -          -            
KOU3C 4900 4900 0.5 0.00 -         -       -      -            -        KOU3P 4900 4900 988.5 0.00 -           -          -          -          -            
KOU3C 4950 4950 0.5 0.00 -         -       -      -            -        KOU3P 4950 4950 1038.5 0.00 -           -          -          -          -            
KOU3C 5000 5000 0.5 0.00 -         -       -      -            -        KOU3P 5000 5000 1088.5 0.00 -           -          -          -          -            
KOU3C 5050 5050 0.5 0.00 -         -       -      -            -        KOU3P 5050 5050 1138.5 0.00 -           -          -          -          -            
KOU3C 5100 5100 0.5 0.00 -         -       -      -            -        KOU3P 5100 5100 1188.5 0.00 -           -          -          -          -            
KOU3C 5150 5150 0.5 0.00 -         -       -      -            -        KOU3P 5150 5150 1238.5 0.00 -           -          -          -          -            
Oct-23 (34d 8/10/23); CSize 25; KOV3 3892.00
KOV3C 2700 2700 1214.5 0.00 0.0 0 0 0 0 KOV3P 2700 2700 0.5 0.00 -           -          0 -          -            
KOV3C 2750 2750 1164.5 0.00 -         -       -      -            -        KOV3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOV3C 2800 2800 1115 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1065 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 1015.5 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 966 0.00 -         -       -      -            -        KOV3P 2950 2950 1 0.00 -           -          -          -          -            
KOV3C 3000 3000 916.5 0.00 -         -       -      -            -        KOV3P 3000 3000 1.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 867.5 0.00 -         -       -      -            -        KOV3P 3050 3050 2.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 819 0.00 -         -       -      -            -        KOV3P 3100 3100 3.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 770.5 0.00 -         -       -      -            -        KOV3P 3150 3150 5 0.00 -           -          -          -          -            
KOV3C 3200 3200 722.5 0.00 -         -       -      -            -        KOV3P 3200 3200 7 0.00 -           -          -          200         -            
KOV3C 3250 3250 675.5 0.00 -         -       -      -            -        KOV3P 3250 3250 9.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 629 0.00 -         -       -      -            -        KOV3P 3300 3300 13 0.00 -           -          -          500         -            
KOV3C 3350 3350 584 0.00 -         -       -      -            -        KOV3P 3350 3350 17.5 0.00 -           -          -          -          -            
KOV3C 3400 3400 539.5 0.00 -         -       -      -            -        KOV3P 3400 3400 23 0.00 -           -          -          -          -            
KOV3C 3450 3450 496.5 0.00 -         -       -      -            -        KOV3P 3450 3450 30 0.00 -           -          -          -          -            
KOV3C 3500 3500 455 0.00 -         -       -      -            -        KOV3P 3500 3500 38 0.00 -           -          -          -          -            
KOV3C 3550 3550 415 0.00 -         -       -      -            -        KOV3P 3550 3550 48 0.00 -           -          -          -          -            
KOV3C 3600 3600 376.5 0.00 -         -       -      -            -        KOV3P 3600 3600 59.5 0.00 -           -          -          200         -            
KOV3C 3650 3650 340.5 0.00 -         -       -      -            -        KOV3P 3650 3650 73 0.00 -           -          -          -          -            
KOV3C 3700 3700 306 0.00 -         -       -      -            -        KOV3P 3700 3700 89 0.00 -           -          -          -          -            
KOV3C 3750 3750 274 0.00 -         -       -      -            -        KOV3P 3750 3750 106.5 0.00 -           -          -          -          -            
KOV3C 3800 3800 244 0.00 -         -       -      200.0        -        KOV3P 3800 3800 126 0.00 -           -          -          -          -            
KOV3C 3850 3850 216 0.00 -         -       -      -            -        KOV3P 3850 3850 148 0.00 -           -          -          -          -            
KOV3C 3900 3900 190.5 0.00 -         -       -      500.0        -        KOV3P 3900 3900 172.5 0.00 -           -          -          -          -            
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KOV3C 3950 3950 167 0.00 -         -       -      -            -        KOV3P 3950 3950 199 0.00 -           -          -          -          -            
KOV3C 4000 4000 145.5 0.00 -         -       -      -            -        KOV3P 4000 4000 227.5 0.00 -           -          -          -          -            
KOV3C 4050 4050 126.5 0.00 -         -       -      -            -        KOV3P 4050 4050 258 0.00 -           -          -          -          -            
KOV3C 4100 4100 109 0.00 -         -       -      -            -        KOV3P 4100 4100 290.5 0.00 -           -          -          -          -            
KOV3C 4150 4150 93.5 0.00 -         -       -      -            -        KOV3P 4150 4150 325 0.00 -           -          -          -          -            
KOV3C 4200 4200 80 0.00 -         -       -      100.0        -        KOV3P 4200 4200 361 0.00 -           -          -          -          -            
KOV3C 4250 4250 68 0.00 -         -       -      -            -        KOV3P 4250 4250 399 0.00 -           -          -          -          -            
KOV3C 4300 4300 57.5 0.00 -         -       -      200.0        -        KOV3P 4300 4300 438.5 0.00 -           -          -          -          -            
KOV3C 4350 4350 48.5 0.00 -         -       -      -            -        KOV3P 4350 4350 479 0.00 -           -          -          -          -            
KOV3C 4400 4400 40.5 0.00 -         -       -      -            -        KOV3P 4400 4400 521 0.00 -           -          -          -          -            
KOV3C 4450 4450 34 0.00 -         -       -      -            -        KOV3P 4450 4450 564 0.00 -           -          -          -          -            
KOV3C 4500 4500 28 0.00 -         -       -      -            -        KOV3P 4500 4500 608.5 0.00 -           -          -          -          -            
KOV3C 4550 4550 23 0.00 -         -       -      -            -        KOV3P 4550 4550 653.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 19 0.00 -         -       -      -            -        KOV3P 4600 4600 699 0.00 -           -          -          -          -            
KOV3C 4650 4650 15.5 0.00 -         -       -      -            -        KOV3P 4650 4650 745.5 0.00 -           -          -          -          -            
KOV3C 4700 4700 12.5 0.00 -         -       -      -            -        KOV3P 4700 4700 792.5 0.00 -           -          -          -          -            
KOV3C 4750 4750 10.5 0.00 -         -       -      -            -        KOV3P 4750 4750 840 0.00 -           -          -          -          -            
KOV3C 4800 4800 8.5 0.00 -         -       -      -            -        KOV3P 4800 4800 887.5 0.00 -           -          -          -          -            
KOV3C 4850 4850 6.5 0.00 -         -       -      -            -        KOV3P 4850 4850 936 0.00 -           -          -          -          -            
KOV3C 4900 4900 5.5 0.00 -         -       -      -            -        KOV3P 4900 4900 984.5 0.00 -           -          -          -          -            
KOV3C 4950 4950 4.5 0.00 -         -       -      -            -        KOV3P 4950 4950 1033 0.00 -           -          -          -          -            
KOV3C 5000 5000 3.5 0.00 -         -       -      -            -        KOV3P 5000 5000 1082 0.00 -           -          -          -          -            
KOV3C 5050 5050 2.5 0.00 -         -       -      -            -        KOV3P 5050 5050 1131.5 0.00 -           -          -          -          -            
KOV3C 5100 5100 2 0.00 -         -       -      -            -        KOV3P 5100 5100 1180.5 0.00 -           -          -          -          -            
KOV3C 5150 5150 1.5 0.00 -         -       -      -            -        KOV3P 5150 5150 1230 0.00 -           -          -          -          -            
Nov-23 (63d 9/8/23); CSize 25; KOX3 3903.00
KOX3C 2700 2700 1217.5 0.00 -         -       -      -            -        KOX3P 2700 2700 1.5 0.00 -           -          -          -          -            
KOX3C 2750 2750 1168.5 0.00 -         -       -      -            -        KOX3P 2750 2750 2 0.00 -           -          -          -          -            
KOX3C 2800 2800 1119.5 0.00 -         -       -      -            -        KOX3P 2800 2800 3 0.00 -           -          -          -          -            
KOX3C 2850 2850 1071 0.00 -         -       -      -            -        KOX3P 2850 2850 4 0.00 -           -          -          -          -            
KOX3C 2900 2900 1022.5 0.00 -         -       -      -            -        KOX3P 2900 2900 5.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 974.5 0.00 -         -       -      -            -        KOX3P 2950 2950 7 0.00 -           -          -          -          -            
KOX3C 3000 3000 927 0.00 -         -       -      -            -        KOX3P 3000 3000 9.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 880.5 0.00 -         -       -      -            -        KOX3P 3050 3050 12 0.00 -           -          -          -          -            
KOX3C 3100 3100 834 0.00 -         -       -      -            -        KOX3P 3100 3100 15.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 788.5 0.00 -         -       -      -            -        KOX3P 3150 3150 20 0.00 -           -          -          -          -            
KOX3C 3200 3200 744 0.00 -         -       -      -            -        KOX3P 3200 3200 25 0.00 -           -          -          -          -            
KOX3C 3250 3250 700 0.00 -         -       -      -            -        KOX3P 3250 3250 31 0.00 -           -          -          -          -            
KOX3C 3300 3300 657.5 0.00 -         -       -      -            -        KOX3P 3300 3300 38 0.00 -           -          -          -          -            
KOX3C 3350 3350 616 0.00 -         -       -      -            -        KOX3P 3350 3350 46 0.00 -           -          -          -          -            
KOX3C 3400 3400 575.5 0.00 -         -       -      -            -        KOX3P 3400 3400 55.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 536.5 0.00 -         -       -      -            -        KOX3P 3450 3450 66 0.00 -           -          -          -          -            
KOX3C 3500 3500 498.5 0.00 -         -       -      -            -        KOX3P 3500 3500 78 0.00 -           -          -          -          -            
KOX3C 3550 3550 462.5 0.00 -         -       -      -            -        KOX3P 3550 3550 91.5 0.00 -           -          -          -          -            
KOX3C 3600 3600 428 0.00 -         -       -      -            -        KOX3P 3600 3600 106.5 0.00 -           -          -          -          -            
KOX3C 3650 3650 395 0.00 -         -       -      -            -        KOX3P 3650 3650 123.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 363.5 0.00 -         -       -      -            -        KOX3P 3700 3700 141.5 0.00 -           -          -          -          -            
KOX3C 3750 3750 333.5 0.00 -         -       -      -            -        KOX3P 3750 3750 161.5 0.00 -           -          -          -          -            
KOX3C 3800 3800 305.5 0.00 -         -       -      -            -        KOX3P 3800 3800 183 0.00 -           -          -          -          -            
KOX3C 3850 3850 279 0.00 -         -       -      75.0          -        KOX3P 3850 3850 206 0.00 -           -          -          -          -            
KOX3C 3900 3900 254 0.00 -         -       -      -            -        KOX3P 3900 3900 231 0.00 -           -          -          -          -            
KOX3C 3950 3950 230.5 0.00 -         -       -      -            -        KOX3P 3950 3950 257.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 209 0.00 -         -       -      -            -        KOX3P 4000 4000 285.5 0.00 -           -          -          -          -            
KOX3C 4050 4050 189 0.00 -         -       -      -            -        KOX3P 4050 4050 315 0.00 -           -          -          -          -            
KOX3C 4100 4100 170.5 0.00 -         -       -      -            -        KOX3P 4100 4100 346.5 0.00 -           -          -          -          -            
KOX3C 4150 4150 153 0.00 -         -       -      -            -        KOX3P 4150 4150 379 0.00 -           -          -          -          -            
KOX3C 4200 4200 137.5 0.00 -         -       -      -            -        KOX3P 4200 4200 413 0.00 -           -          -          -          -            
KOX3C 4250 4250 123 0.00 -         -       -      -            -        KOX3P 4250 4250 448 0.00 -           -          -          -          -            
KOX3C 4300 4300 110 0.00 -         -       -      -            -        KOX3P 4300 4300 484.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 98 0.00 -         -       -      -            -        KOX3P 4350 4350 522.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 87 0.00 -         -       -      -            -        KOX3P 4400 4400 561.5 0.00 -           -          -          -          -            
KOX3C 4450 4450 77 0.00 -         -       -      -            -        KOX3P 4450 4450 601 0.00 -           -          -          -          -            
KOX3C 4500 4500 68 0.00 -         -       -      -            -        KOX3P 4500 4500 642 0.00 -           -          -          -          -            
KOX3C 4550 4550 60 0.00 -         -       -      -            -        KOX3P 4550 4550 683.5 0.00 -           -          -          -          -            
KOX3C 4600 4600 53 0.00 -         -       -      -            -        KOX3P 4600 4600 726 0.00 -           -          -          -          -            
KOX3C 4650 4650 46.5 0.00 -         -       -      -            -        KOX3P 4650 4650 769.5 0.00 -           -          -          -          -            
KOX3C 4700 4700 41 0.00 -         -       -      -            -        KOX3P 4700 4700 813.5 0.00 -           -          -          -          -            
KOX3C 4750 4750 36 0.00 -         -       -      -            -        KOX3P 4750 4750 858 0.00 -           -          -          -          -            
KOX3C 4800 4800 31.5 0.00 -         -       -      -            -        KOX3P 4800 4800 903.5 0.00 -           -          -          -          -            
KOX3C 4850 4850 27.5 0.00 -         -       -      -            -        KOX3P 4850 4850 949 0.00 -           -          -          -          -            
KOX3C 4900 4900 23.5 0.00 -         -       -      -            -        KOX3P 4900 4900 995.5 0.00 -           -          -          -          -            
KOX3C 4950 4950 20.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1042 0.00 -           -          -          -          -            
KOX3C 5000 5000 18 0.00 -         -       -      -            -        KOX3P 5000 5000 1089 0.00 -           -          -          -          -            
KOX3C 5050 5050 15.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1136 0.00 -           -          -          -          -            
KOX3C 5100 5100 13.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1184 0.00 -           -          -          -          -            
KOX3C 5150 5150 11.5 0.00 -         -       -      -            -        KOX3P 5150 5150 1231.5 0.00 -           -          -          -          -            
Dec-23 (95d 10/10/23); CSize 25; KOZ3 3914.00
KOZ3C 2700 2700 1227 0.00 -         -       -      -            -        KOZ3P 2700 2700 5.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1179 0.00 -         -       -      -            -        KOZ3P 2750 2750 7 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1131.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 9 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1084.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 11.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1038 0.00 -         -       -      -            -        KOZ3P 2900 2900 14.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 992 0.00 -         -       -      -            -        KOZ3P 2950 2950 18 0.00 -           -          -          -          -            
KOZ3C 3000 3000 946.5 0.00 -         -       -      -            -        KOZ3P 3000 3000 22.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 902 0.00 -         -       -      -            -        KOZ3P 3050 3050 27 0.00 -           -          -          -          -            
KOZ3C 3100 3100 858 0.00 -         -       -      -            -        KOZ3P 3100 3100 33 0.00 -           -          -          -          -            
KOZ3C 3150 3150 815 0.00 -         -       -      -            -        KOZ3P 3150 3150 39.5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 773 0.00 -         -       -      -            -        KOZ3P 3200 3200 47 0.00 -           -          -          -          -            
KOZ3C 3250 3250 731.5 0.00 -         -       -      -            -        KOZ3P 3250 3250 55.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 691.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 65 0.00 -           -          -          300         -            
KOZ3C 3350 3350 653 0.00 -         -       -      -            -        KOZ3P 3350 3350 75.5 0.00 -           -          -          -          -            
KOZ3C 3400 3400 615 0.00 -         -       -      -            -        KOZ3P 3400 3400 87.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 578.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 100.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 543.5 0.00 -         -       -      -            -        KOZ3P 3500 3500 115 0.00 -           -          -          -          -            
KOZ3C 3550 3550 509.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 130.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 476.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 147.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 445.5 0.00 -         -       -      -            -        KOZ3P 3650 3650 166 0.00 -           -          -          -          -            
KOZ3C 3700 3700 415.5 0.00 -         -       -      -            -        KOZ3P 3700 3700 185.5 0.00 -           -          -          -          -            
KOZ3C 3750 3750 387 0.00 -         -       -      -            -        KOZ3P 3750 3750 206.5 0.00 -           -          -          -          -            
KOZ3C 3800 3800 360 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 229 0.00 -           -          -          -          -            
KOZ3C 3850 3850 334 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 253 0.00 -           -          -          -          -            
KOZ3C 3900 3900 309.5 0.00 -         -       -      -            -        KOZ3P 3900 3900 278 0.00 -           -          -          -          -            
KOZ3C 3950 3950 286.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 304.5 0.00 -           -          -          -          -            
KOZ3C 4000 4000 265 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 332 0.00 -           -          -          -          -            
KOZ3C 4050 4050 244 0.00 -         -       -      -            -        KOZ3P 4050 4050 361 0.00 -           -          -          -          -            
KOZ3C 4100 4100 225 0.00 -         -       -      -            -        KOZ3P 4100 4100 391.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 207 0.00 -         -       -      -            -        KOZ3P 4150 4150 423 0.00 -           -          -          -          -            
KOZ3C 4200 4200 190 0.00 -         -       -      -            -        KOZ3P 4200 4200 456 0.00 -           -          -          -          -            
KOZ3C 4250 4250 174.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 489.5 0.00 -           -          -          -          -            
KOZ3C 4300 4300 159.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 524.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 146 0.00 -         -       -      -            -        KOZ3P 4350 4350 560.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 133.5 0.00 -         -       -      -            -        KOZ3P 4400 4400 597.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 121.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 635 0.00 -           -          -          -          -            
KOZ3C 4500 4500 110.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 674 0.00 -           -          -          -          -            
KOZ3C 4550 4550 100.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 713.5 0.00 -           -          -          -          -            



KOZ3C 4600 4600 91.5 0.00 -         -       -      -            -        KOZ3P 4600 4600 754 0.00 -           -          -          -          -            
KOZ3C 4650 4650 83 0.00 -         -       -      -            -        KOZ3P 4650 4650 795 0.00 -           -          -          -          -            
KOZ3C 4700 4700 75 0.00 -         -       -      -            -        KOZ3P 4700 4700 836.5 0.00 -           -          -          -          -            
KOZ3C 4750 4750 68 0.00 -         -       -      -            -        KOZ3P 4750 4750 879 0.00 -           -          -          -          -            
KOZ3C 4800 4800 61.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 922 0.00 -           -          -          -          -            
KOZ3C 4850 4850 55.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 966 0.00 -           -          -          -          -            
KOZ3C 4900 4900 50 0.00 -         -       -      -            -        KOZ3P 4900 4900 1010 0.00 -           -          -          -          -            
KOZ3C 4950 4950 45 0.00 -         -       -      -            -        KOZ3P 4950 4950 1054.5 0.00 -           -          -          -          -            
KOZ3C 5000 5000 40.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1099.5 0.00 -           -          -          -          -            
KOZ3C 5050 5050 36.5 0.00 -         -       -      -            -        KOZ3P 5050 5050 1145 0.00 -           -          -          -          -            
KOZ3C 5100 5100 33 0.00 -         -       -      -            -        KOZ3P 5100 5100 1191 0.00 -           -          -          -          -            
KOZ3C 5150 5150 29.5 0.00 -         -       -      -            -        KOZ3P 5150 5150 1237 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
37.02 37.03 -0.03
37.04 37.03 0.03
37.03 37.03 0.00
37.70 37.67 0.08
37.70 37.67 0.08
37.70 37.67 0.08

37.33 37.36 -0.08

37.33 37.36 -0.08
37.33 37.36 -0.08


