
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
AUG 23 3,872 -50 3,884 3,885 3,830 911 3,231 AUG 23 67.60 -1.01 68.84 69.86 67.51 9,482      2,420        
SEP 23 3,970 -28 4,005 4,009 3,915 7,118 25,506 SEP 23 65.64 -0.18 65.90 66.62 65.18 34,807    85,978      
OCT 23 4,006 -20 4,039 4,039 3,944 30,746 50,074 OCT 23 63.52 0.16 63.23 64.22 62.64 13,533    53,418      
NOV 23 4,016 -16 4,040 4,044 3,956 9,786 25,027 DEC 23 62.40 0.33 62.07 63.02 61.29 39,444    193,616    
DEC 23 4,025 -16 4,047 4,050 3,972 4,589 20,768 JAN 24 62.06 0.37 61.76 62.67 60.94 8,464      47,973      
JAN 24 4,041 -15 4,066 4,066 3,994 3,966 24,045 MAR 24 61.69 0.44 61.16 62.27 60.58 4,295      37,026      
FEB 24 4,054 -15 4,062 4,062 4,010 2,028 9,664 MAY 24 61.32 0.48 61.30 61.89 60.25 2,469      22,595      
MAR 24 4,057 -14 4,074 4,074 4,004 1,992 13,124 JUL 24 60.90 0.49 60.37 61.47 59.88 1,264      22,199      
APR 24 4,040 -17 4,039 4,041 3,990 750 4,792 AUG 24 60.22 0.55 60.14 60.16 60.14 68           2,442        
MAY 24 4,008 -25 4,008 4,010 3,960 1,679 11,118 SEP 24 59.50 0.61 - - - 36           1,773        
JUN 24 3,977 -25 3,952 3,957 3,925 746 3,055 OCT 24 58.76 0.72 - - - 32           927           
JUL 24 3,933 -16 3,959 3,959 3,900 270 5,332 DEC 24 58.45 0.83 57.65 58.81 57.41 607         5,982        
SEP 24 3,893 -16 3,923 3,923 3,865 139 1,562 JAN 25 58.16 0.85 - - - 27           58             
NOV 24 3,870 -16 3,902 3,902 3,853 36 1,233 MAR 25 57.89 0.86 - - - 5             24             
JAN 25 3,870 -16 MAY 25 57.65 0.82 - - - - 19             
MAR 25 3,870 -16
MAY 25 3,870 -16 Source : Bloomberg
JUL 25 3,870 -16
SEP 25 3,870 -16
NOV 25 3,870 -16
JAN 26 3,870 -16
MAR 26 3,870 -16
MAY 26 3,870 -16
JUL 26 3,870 -16

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (10d 8/10/23); CSize 25; KOV3 4006.00
KOV3C 2800 2800 1204.5 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1155 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 1105 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 1055 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 1005 0.00 -         -       -      -            -        KOV3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 955 0.00 -         -       -      -            -        KOV3P 3050 3050 0.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 905 0.00 -         -       -      -            -        KOV3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 855 0.00 -         -       -      -            -        KOV3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 805 0.00 -         -       -      -            -        KOV3P 3200 3200 0.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 755.5 0.00 -         -       -      -            -        KOV3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 705.5 0.00 -         -       -      -            -        KOV3P 3300 3300 0.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 655.5 0.00 -         -       -      -            -        KOV3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOV3C 3400 3400 606 0.00 -         -       -      -            -        KOV3P 3400 3400 0.5 0.00 -           -          -          -          -            
KOV3C 3450 3450 556.5 0.00 -         -       -      -            -        KOV3P 3450 3450 1 0.00 -           -          -          -          -            
KOV3C 3500 3500 507.5 0.00 -         -       -      -            -        KOV3P 3500 3500 2 0.00 -           -          -          -          -            
KOV3C 3550 3550 459.5 0.00 -         -       -      -            -        KOV3P 3550 3550 4 0.00 -           -          -          -          -            
KOV3C 3600 3600 412 0.00 -         -       -      -            -        KOV3P 3600 3600 6 0.00 -           -          -          200         -            
KOV3C 3650 3650 365.5 0.00 -         -       -      -            -        KOV3P 3650 3650 10 0.00 -           -          -          -          -            
KOV3C 3700 3700 321 0.00 -         -       -      -            -        KOV3P 3700 3700 15.5 0.00 -           -          -          -          -            
KOV3C 3750 3750 278.5 0.00 -         -       -      -            -        KOV3P 3750 3750 23 0.00 -           -          -          200         200           
KOV3C 3800 3800 238.5 0.00 -         -       -      200.0        -        KOV3P 3800 3800 33 0.00 -           -          -          -          -            
KOV3C 3850 3850 201.5 0.00 -         -       -      -            -        KOV3P 3850 3850 45.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 167.5 0.00 -         -       -      500.0        -        KOV3P 3900 3900 62 0.00 -           -          -          -          -            
KOV3C 3950 3950 137.5 0.00 -         -       -      -            -        KOV3P 3950 3950 81.5 0.00 -           -          -          -          -            
KOV3C 4000 4000 111 0.00 -         -       -      -            -        KOV3P 4000 4000 105 0.00 -           -          -          -          -            
KOV3C 4050 4050 88 0.00 -         -       -      -            -        KOV3P 4050 4050 132 0.00 -           -          -          -          -            
KOV3C 4100 4100 68.5 0.00 -         -       -      -            -        KOV3P 4100 4100 162.5 0.00 -           -          -          -          -            
KOV3C 4150 4150 52.5 0.00 -         -       -      -            -        KOV3P 4150 4150 196.5 0.00 -           -          -          -          -            
KOV3C 4200 4200 39.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 233.5 0.00 -           -          -          -          -            
KOV3C 4250 4250 29.5 0.00 -         -       -      -            -        KOV3P 4250 4250 273 0.00 -           -          -          -          -            
KOV3C 4300 4300 21.5 0.00 -         -       -      200.0        -        KOV3P 4300 4300 315 0.00 -           -          -          -          -            
KOV3C 4350 4350 15 0.00 -         -       -      -            -        KOV3P 4350 4350 359 0.00 -           -          -          -          -            
KOV3C 4400 4400 10.5 0.00 -         -       -      -            -        KOV3P 4400 4400 404.5 0.00 -           -          -          -          -            
KOV3C 4450 4450 7.5 0.00 -         -       -      -            -        KOV3P 4450 4450 451 0.00 -           -          -          -          -            
KOV3C 4500 4500 5 0.00 -         -       -      -            -        KOV3P 4500 4500 498.5 0.00 -           -          -          -          -            
KOV3C 4550 4550 3.5 0.00 -         -       -      -            -        KOV3P 4550 4550 546.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 2 0.00 -         -       -      -            -        KOV3P 4600 4600 595.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 1.5 0.00 -         -       -      -            -        KOV3P 4650 4650 644.5 0.00 -           -          -          -          -            
KOV3C 4700 4700 1 0.00 -         -       -      -            -        KOV3P 4700 4700 694 0.00 -           -          -          -          -            
KOV3C 4750 4750 0.5 0.00 -         -       -      -            -        KOV3P 4750 4750 744 0.00 -           -          -          -          -            
KOV3C 4800 4800 0.5 0.00 -         -       -      -            -        KOV3P 4800 4800 793.5 0.00 -           -          -          -          -            
KOV3C 4850 4850 0.5 0.00 -         -       -      -            -        KOV3P 4850 4850 843.5 0.00 -           -          -          -          -            
KOV3C 4900 4900 0.5 0.00 -         -       -      -            -        KOV3P 4900 4900 893 0.00 -           -          -          -          -            
KOV3C 4950 4950 0.5 0.00 -         -       -      -            -        KOV3P 4950 4950 943 0.00 -           -          -          -          -            
KOV3C 5000 5000 0.5 0.00 -         -       -      -            -        KOV3P 5000 5000 993 0.00 -           -          -          -          -            
KOV3C 5050 5050 0.5 0.00 -         -       -      -            -        KOV3P 5050 5050 1043 0.00 -           -          -          -          -            
KOV3C 5100 5100 0.5 0.00 -         -       -      -            -        KOV3P 5100 5100 1093 0.00 -           -          -          -          -            
KOV3C 5150 5150 0.5 0.00 -         -       -      -            -        KOV3P 5150 5150 1143 0.00 -           -          -          -          -            
KOV3C 5200 5200 0.5 0.00 -         -       -      -            -        KOV3P 5200 5200 1192.5 0.00 -           -          -          -          -            
KOV3C 5250 5250 0.5 0.00 -         -       -      -            -        KOV3P 5250 5250 1242.5 0.00 -           -          -          -          -            
Nov-23 (39d 9/8/23); CSize 25; KOX3 4016.00
KOX3C 2800 2800 1212 0.00 0.0 0 0 0 0 KOX3P 2800 2800 0.5 0.00 -           -          0 -          -            
KOX3C 2850 2850 1162 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 1112.5 0.00 -         -       -      -            -        KOX3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 1063 0.00 -         -       -      -            -        KOX3P 2950 2950 1 0.00 -           -          -          -          -            
KOX3C 3000 3000 1013.5 0.00 -         -       -      -            -        KOX3P 3000 3000 1.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 964.5 0.00 -         -       -      -            -        KOX3P 3050 3050 2 0.00 -           -          -          -          -            
KOX3C 3100 3100 915.5 0.00 -         -       -      -            -        KOX3P 3100 3100 3 0.00 -           -          -          -          -            
KOX3C 3150 3150 867 0.00 -         -       -      -            -        KOX3P 3150 3150 4 0.00 -           -          -          -          -            
KOX3C 3200 3200 819 0.00 -         -       -      -            -        KOX3P 3200 3200 5.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 771 0.00 -         -       -      -            -        KOX3P 3250 3250 8 0.00 -           -          -          -          -            
KOX3C 3300 3300 724 0.00 -         -       -      -            -        KOX3P 3300 3300 10.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 677.5 0.00 -         -       -      -            -        KOX3P 3350 3350 14 0.00 -           -          -          -          -            
KOX3C 3400 3400 632.5 0.00 -         -       -      -            -        KOX3P 3400 3400 18.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 588 0.00 -         -       -      -            -        KOX3P 3450 3450 24 0.00 -           -          -          -          -            
KOX3C 3500 3500 545 0.00 -         -       -      -            -        KOX3P 3500 3500 30.5 0.00 -           -          -          -          -            
KOX3C 3550 3550 503 0.00 -         -       -      -            -        KOX3P 3550 3550 38.5 0.00 -           -          -          -          -            
KOX3C 3600 3600 462.5 0.00 -         -       -      -            -        KOX3P 3600 3600 48 0.00 -           -          -          -          -            
KOX3C 3650 3650 423.5 0.00 -         -       -      -            -        KOX3P 3650 3650 59 0.00 -           -          -          -          -            
KOX3C 3700 3700 386.5 0.00 -         -       -      -            -        KOX3P 3700 3700 71.5 0.00 -           -          -          200         200           
KOX3C 3750 3750 351.5 0.00 -         -       -      -            -        KOX3P 3750 3750 86 0.00 -           -          -          -          -            
KOX3C 3800 3800 318 0.00 -         -       -      -            -        KOX3P 3800 3800 102.5 0.00 -           -          -          -          -            
KOX3C 3850 3850 286.5 0.00 -         -       -      75.0          -        KOX3P 3850 3850 121 0.00 -           -          -          -          -            
KOX3C 3900 3900 257 0.00 -         -       -      -            -        KOX3P 3900 3900 141.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 229.5 0.00 -         -       -      -            -        KOX3P 3950 3950 164 0.00 -           -          -          -          -            
KOX3C 4000 4000 204.5 0.00 -         -       -      -            -        KOX3P 4000 4000 188.5 0.00 -           -          -          -          -            
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KOX3C 4050 4050 181 0.00 -         -       -      -            -        KOX3P 4050 4050 215 0.00 -           -          -          -          -            
KOX3C 4100 4100 159.5 0.00 -         -       -      -            -        KOX3P 4100 4100 243.5 0.00 -           -          -          -          -            
KOX3C 4150 4150 140 0.00 -         -       -      -            -        KOX3P 4150 4150 273.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 122.5 0.00 -         -       -      -            -        KOX3P 4200 4200 306 0.00 -           -          -          -          -            
KOX3C 4250 4250 106.5 0.00 -         -       -      -            -        KOX3P 4250 4250 340 0.00 -           -          -          -          -            
KOX3C 4300 4300 92.5 0.00 -         -       -      -            -        KOX3P 4300 4300 375.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 80 0.00 -         -       -      -            -        KOX3P 4350 4350 412.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 68.5 0.00 -         -       -      50.0          -        KOX3P 4400 4400 451.5 0.00 -           -          -          -          -            
KOX3C 4450 4450 59 0.00 -         -       -      -            -        KOX3P 4450 4450 491.5 0.00 -           -          -          -          -            
KOX3C 4500 4500 50 0.00 -         -       -      -            -        KOX3P 4500 4500 532.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 42.5 0.00 -         -       -      -            -        KOX3P 4550 4550 574.5 0.00 -           -          -          -          -            
KOX3C 4600 4600 36 0.00 -         -       -      -            -        KOX3P 4600 4600 618 0.00 -           -          -          -          -            
KOX3C 4650 4650 30.5 0.00 -         -       -      -            -        KOX3P 4650 4650 662 0.00 -           -          -          -          -            
KOX3C 4700 4700 25.5 0.00 -         -       -      -            -        KOX3P 4700 4700 707 0.00 -           -          -          -          -            
KOX3C 4750 4750 21.5 0.00 -         -       -      -            -        KOX3P 4750 4750 753 0.00 -           -          -          -          -            
KOX3C 4800 4800 18 0.00 -         -       -      -            -        KOX3P 4800 4800 799 0.00 -           -          -          -          -            
KOX3C 4850 4850 15 0.00 -         -       -      -            -        KOX3P 4850 4850 846 0.00 -           -          -          -          -            
KOX3C 4900 4900 12 0.00 -         -       -      -            -        KOX3P 4900 4900 893 0.00 -           -          -          -          -            
KOX3C 4950 4950 10 0.00 -         -       -      -            -        KOX3P 4950 4950 941 0.00 -           -          -          -          -            
KOX3C 5000 5000 8.5 0.00 -         -       -      -            -        KOX3P 5000 5000 989 0.00 -           -          -          -          -            
KOX3C 5050 5050 7 0.00 -         -       -      -            -        KOX3P 5050 5050 1037 0.00 -           -          -          -          -            
KOX3C 5100 5100 5.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1085.5 0.00 -           -          -          -          -            
KOX3C 5150 5150 4.5 0.00 -         -       -      -            -        KOX3P 5150 5150 1134.5 0.00 -           -          -          -          -            
KOX3C 5200 5200 3.5 0.00 -         -       -      -            -        KOX3P 5200 5200 1183.5 0.00 -           -          -          -          -            
KOX3C 5250 5250 3 0.00 -         -       -      -            -        KOX3P 5250 5250 1232.5 0.00 -           -          -          -          -            
Dec-23 (71d 10/10/23); CSize 25; KOZ3 4025.00
KOZ3C 2700 2700 1318 0.00 -         -       -      -            -        KOZ3P 2700 2700 1 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1268.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 1.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1219.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 2 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1170.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 3 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1122 0.00 -         -       -      -            -        KOZ3P 2900 2900 4 0.00 -           -          -          -          -            
KOZ3C 2950 2950 1074 0.00 -         -       -      -            -        KOZ3P 2950 2950 5.5 0.00 -           -          -          -          -            
KOZ3C 3000 3000 1026 0.00 -         -       -      -            -        KOZ3P 3000 3000 7.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 978.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 9.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 931.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 12.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 885 0.00 -         -       -      -            -        KOZ3P 3150 3150 15.5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 839.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 19.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 794.5 0.00 -         -       -      -            -        KOZ3P 3250 3250 24.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 750.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 30 0.00 -           -          -          300         -            
KOZ3C 3350 3350 707.5 0.00 -         -       -      -            -        KOZ3P 3350 3350 37 0.00 -           -          -          -          -            
KOZ3C 3400 3400 665.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 44.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 624.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 53.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 585 0.00 -         -       -      -            -        KOZ3P 3500 3500 63.5 0.00 -           -          -          -          -            
KOZ3C 3550 3550 546.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 74.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 509.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 87.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 474 0.00 -         -       -      -            -        KOZ3P 3650 3650 101.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 440 0.00 -         -       -      -            -        KOZ3P 3700 3700 117 0.00 -           -          -          50           -            
KOZ3C 3750 3750 407.5 0.00 -         -       -      -            -        KOZ3P 3750 3750 134 0.00 -           -          -          50           -            
KOZ3C 3800 3800 376.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 153 0.00 -           -          -          200         -            
KOZ3C 3850 3850 347 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 173 0.00 -           -          -          -          -            
KOZ3C 3900 3900 319 0.00 -         -       -      50.0          -        KOZ3P 3900 3900 195 0.00 -           -          -          -          -            
KOZ3C 3950 3950 292.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 218 0.00 -           -          -          -          -            
KOZ3C 4000 4000 268 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 243 0.00 -           -          -          -          -            
KOZ3C 4050 4050 244.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 269.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 223 0.00 -         -       -      -            -        KOZ3P 4100 4100 297.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 202.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 327 0.00 -           -          -          -          -            
KOZ3C 4200 4200 183.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 357.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 166.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 390 0.00 -           -          -          -          -            
KOZ3C 4300 4300 150 0.00 -         -       -      -            -        KOZ3P 4300 4300 423.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 135.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 458.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 121.5 0.00 -         -       -      50.0          -        KOZ3P 4400 4400 494.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 109 0.00 -         -       -      -            -        KOZ3P 4450 4450 531.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 98 0.00 -         -       -      -            -        KOZ3P 4500 4500 570 0.00 -           -          -          -          -            
KOZ3C 4550 4550 87.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 609 0.00 -           -          -          -          -            
KOZ3C 4600 4600 78 0.00 -         -       -      -            -        KOZ3P 4600 4600 649.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 69.5 0.00 -         -       -      -            -        KOZ3P 4650 4650 690.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 61.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 732.5 0.00 -           -          -          -          -            
KOZ3C 4750 4750 54.5 0.00 -         -       -      -            -        KOZ3P 4750 4750 775 0.00 -           -          -          -          -            
KOZ3C 4800 4800 48.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 818.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 43 0.00 -         -       -      -            -        KOZ3P 4850 4850 862.5 0.00 -           -          -          -          -            
KOZ3C 4900 4900 37.5 0.00 -         -       -      -            -        KOZ3P 4900 4900 907 0.00 -           -          -          -          -            
KOZ3C 4950 4950 33 0.00 -         -       -      -            -        KOZ3P 4950 4950 952.5 0.00 -           -          -          -          -            
KOZ3C 5000 5000 29 0.00 -         -       -      -            -        KOZ3P 5000 5000 998 0.00 -           -          -          -          -            
KOZ3C 5050 5050 25.5 0.00 -         -       -      -            -        KOZ3P 5050 5050 1044 0.00 -           -          -          -          -            
KOZ3C 5100 5100 22.5 0.00 -         -       -      -            -        KOZ3P 5100 5100 1090.5 0.00 -           -          -          -          -            
KOZ3C 5150 5150 19.5 0.00 -         -       -      -            -        KOZ3P 5150 5150 1137.5 0.00 -           -          -          -          -            
Jan-24 (102d 11/10/23); CSize 25; KOF4 4041.00
KOF4C 2850 2850 1188.5 0.00 -         -       -      -            -        KOF4P 2850 2850 8 0.00 -           -          -          -          -            
KOF4C 2900 2900 1141 0.00 -         -       -      -            -        KOF4P 2900 2900 10.5 0.00 -           -          -          -          -            
KOF4C 2950 2950 1094 0.00 -         -       -      -            -        KOF4P 2950 2950 13 0.00 -           -          -          -          -            
KOF4C 3000 3000 1048 0.00 -         -       -      -            -        KOF4P 3000 3000 16 0.00 -           -          -          150         -            
KOF4C 3050 3050 1002 0.00 -         -       -      -            -        KOF4P 3050 3050 20 0.00 -           -          -          -          -            
KOF4C 3100 3100 957 0.00 -         -       -      -            -        KOF4P 3100 3100 24.5 0.00 -           -          -          -          -            
KOF4C 3150 3150 912.5 0.00 -         -       -      -            -        KOF4P 3150 3150 29.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 869 0.00 -         -       -      -            -        KOF4P 3200 3200 35.5 0.00 -           -          -          -          -            
KOF4C 3250 3250 826 0.00 -         -       -      -            -        KOF4P 3250 3250 42 0.00 -           -          -          -          -            
KOF4C 3300 3300 784 0.00 -         -       -      -            -        KOF4P 3300 3300 50 0.00 -           -          -          -          -            
KOF4C 3350 3350 743.5 0.00 -         -       -      -            -        KOF4P 3350 3350 58.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 703.5 0.00 -         -       -      -            -        KOF4P 3400 3400 68.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 664.5 0.00 -         -       -      -            -        KOF4P 3450 3450 79 0.00 -           -          -          -          -            
KOF4C 3500 3500 627 0.00 -         -       -      -            -        KOF4P 3500 3500 91 0.00 -           -          -          -          -            
KOF4C 3550 3550 591 0.00 -         -       -      -            -        KOF4P 3550 3550 104 0.00 -           -          -          -          -            
KOF4C 3600 3600 555.5 0.00 -         -       -      -            -        KOF4P 3600 3600 118.5 0.00 -           -          -          -          -            
KOF4C 3650 3650 521.5 0.00 -         -       -      -            -        KOF4P 3650 3650 134.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 489 0.00 -         -       -      -            -        KOF4P 3700 3700 151 0.00 -           -          -          -          -            
KOF4C 3750 3750 458 0.00 -         -       -      -            -        KOF4P 3750 3750 169.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 428 0.00 -         -       -      -            -        KOF4P 3800 3800 189 0.00 -           -          -          -          -            
KOF4C 3850 3850 399.5 0.00 -         -       -      -            -        KOF4P 3850 3850 210 0.00 -           -          -          -          -            
KOF4C 3900 3900 372 0.00 -         -       -      -            -        KOF4P 3900 3900 232.5 0.00 -           -          -          -          -            
KOF4C 3950 3950 346 0.00 -         -       -      -            -        KOF4P 3950 3950 256 0.00 -           -          -          -          -            
KOF4C 4000 4000 321.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 281 0.00 -           -          -          -          -            
KOF4C 4050 4050 298 0.00 -         -       -      -            -        KOF4P 4050 4050 307 0.00 -           -          -          -          -            
KOF4C 4100 4100 276 0.00 -         -       -      -            -        KOF4P 4100 4100 334.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 255.5 0.00 -         -       -      -            -        KOF4P 4150 4150 363.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 236 0.00 -         -       -      50.0          -        KOF4P 4200 4200 393.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 217.5 0.00 -         -       -      -            -        KOF4P 4250 4250 424.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 200 0.00 -         -       -      50.0          50.0      KOF4P 4300 4300 457 0.00 -           -          -          -          -            
KOF4C 4350 4350 184 0.00 -         -       -      -            -        KOF4P 4350 4350 490.5 0.00 -           -          -          -          -            
KOF4C 4400 4400 169 0.00 -         -       -      -            -        KOF4P 4400 4400 525 0.00 -           -          -          -          -            
KOF4C 4450 4450 155 0.00 -         -       -      -            -        KOF4P 4450 4450 560.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 142 0.00 -         -       -      -            -        KOF4P 4500 4500 597 0.00 -           -          -          -          -            
KOF4C 4550 4550 130 0.00 -         -       -      -            -        KOF4P 4550 4550 634 0.00 -           -          -          -          -            
KOF4C 4600 4600 118.5 0.00 -         -       -      -            -        KOF4P 4600 4600 672.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 108 0.00 -         -       -      -            -        KOF4P 4650 4650 711.5 0.00 -           -          -          -          -            
KOF4C 4700 4700 98.5 0.00 -         -       -      -            -        KOF4P 4700 4700 751.5 0.00 -           -          -          -          -            



KOF4C 4750 4750 89.5 0.00 -         -       -      -            -        KOF4P 4750 4750 792.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 81.5 0.00 -         -       -      -            -        KOF4P 4800 4800 833.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 74 0.00 -         -       -      -            -        KOF4P 4850 4850 876 0.00 -           -          -          -          -            
KOF4C 4900 4900 67 0.00 -         -       -      -            -        KOF4P 4900 4900 918.5 0.00 -           -          -          -          -            
KOF4C 4950 4950 61 0.00 -         -       -      -            -        KOF4P 4950 4950 961.5 0.00 -           -          -          -          -            
KOF4C 5000 5000 55 0.00 -         -       -      -            -        KOF4P 5000 5000 1005.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 50 0.00 -         -       -      -            -        KOF4P 5050 5050 1049.5 0.00 -           -          -          -          -            
KOF4C 5100 5100 45 0.00 -         -       -      -            -        KOF4P 5100 5100 1094.5 0.00 -           -          -          -          -            
KOF4C 5150 5150 40.5 0.00 -         -       -      -            -        KOF4P 5150 5150 1139.5 0.00 -           -          -          -          -            
KOF4C 5200 5200 36.5 0.00 -         -       -      -            -        KOF4P 5200 5200 1185 0.00 -           -          -          -          -            
KOF4C 5250 5250 33 0.00 -         -       -      -            -        KOF4P 5250 5250 1231 0.00 -           -          -          -          -            
KOF4C 5300 5300 29.5 0.00 -         -       -      -            -        KOF4P 5300 5300 1277.5 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 

OCT 23

NOV 23

DEC 23

Previous day 1D%CHG
35.70 35.69 0.03
35.70 35.69 0.03
35.70 35.69 0.03
36.36 36.37 -0.03
36.36 36.37 -0.03
36.36 36.37 -0.03

35.70 35.69 0.03

35.70 35.69 0.03
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