
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 3,774 -18 3,804 3,814 3,773 266 2,551 AUG 23 67.09 1.51 65.67 66.78 64.42 442         1,740        
SEP 23 3,834 -18 3,858 3,878 3,802 4,165 23,195 SEP 23 64.39 1.28 63.26 64.59 62.19 23,008    85,467      
OCT 23 3,872 -6 3,878 3,917 3,832 24,787 50,614 OCT 23 62.00 0.92 61.12 62.22 60.25 12,414    53,474      
NOV 23 3,885 -5 3,892 3,930 3,843 8,167 26,557 DEC 23 60.82 0.83 59.99 61.04 59.09 51,053    190,420    
DEC 23 3,902 -2 3,910 3,945 3,859 4,141 21,495 JAN 24 60.42 0.75 59.56 60.62 58.85 12,252    48,363      
JAN 24 3,922 -4 3,928 3,967 3,881 3,264 24,809 MAR 24 60.00 0.62 59.54 60.19 58.60 9,521      37,842      
FEB 24 3,938 -4 3,950 3,987 3,899 3,194 10,581 MAY 24 59.65 0.57 59.52 59.74 58.34 4,081      22,535      
MAR 24 3,943 -4 3,954 3,990 3,903 1,668 13,383 JUL 24 59.26 0.56 59.12 59.42 58.01 2,726      21,951      
APR 24 3,934 4 3,933 3,973 3,888 1,031 4,964 AUG 24 58.59 0.55 57.71 58.53 57.71 119         2,460        
MAY 24 3,913 15 3,904 3,942 3,866 1,703 11,779 SEP 24 57.88 0.56 57.81 57.81 57.76 63           1,773        
JUN 24 3,882 15 3,839 3,905 3,839 559 3,216 OCT 24 57.14 0.60 57.02 57.30 57.02 112         941           
JUL 24 3,853 15 3,860 3,865 3,856 335 5,382 DEC 24 56.81 0.64 56.52 57.00 55.80 481         6,084        
SEP 24 3,813 15 3,826 3,826 3,816 107 1,647 JAN 25 56.48 0.58 56.65 56.65 56.65 2             58             
NOV 24 3,790 15 23 1,251 MAR 25 56.21 0.58 - - - - 24             
JAN 25 3,790 15 MAY 25 55.98 0.58 - - - - 19             
MAR 25 3,790 15
MAY 25 3,790 15 Source : Bloomberg
JUL 25 3,790 15
SEP 25 3,790 15
NOV 25 3,790 15
JAN 26 3,790 15
MAR 26 3,790 15
MAY 26 3,790 15
JUL 26 3,790 15

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (8d 8/10/23); CSize 25; KOV3 3887.00
KOV3C 2700 2700 1171 0.00 -         -       -      -            -        KOV3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 1121 0.00 -         -       -      -            -        KOV3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOV3C 2800 2800 1071 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1021 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 971.5 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 921.5 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 871.5 0.00 -         -       -      -            -        KOV3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 821.5 0.00 -         -       -      -            -        KOV3P 3050 3050 0.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 771.5 0.00 -         -       -      -            -        KOV3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 721.5 0.00 -         -       -      -            -        KOV3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 671.5 0.00 -         -       -      -            -        KOV3P 3200 3200 0.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 621.5 0.00 -         -       -      -            -        KOV3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 571.5 0.00 -         -       -      -            -        KOV3P 3300 3300 0.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 522 0.00 -         -       -      -            -        KOV3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOV3C 3400 3400 472.5 0.00 -         -       -      -            -        KOV3P 3400 3400 1 0.00 -           -          -          -          -            
KOV3C 3450 3450 423.5 0.00 -         -       -      -            -        KOV3P 3450 3450 1.5 0.00 -           -          -          -          -            
KOV3C 3500 3500 375 0.00 -         -       -      -            -        KOV3P 3500 3500 3 0.00 -           -          -          -          -            
KOV3C 3550 3550 327.5 0.00 -         -       -      -            -        KOV3P 3550 3550 5.5 0.00 -           -          -          -          -            
KOV3C 3600 3600 281.5 0.00 -         -       -      -            -        KOV3P 3600 3600 10 0.00 -           -          -          200         -            
KOV3C 3650 3650 238 0.00 -         -       -      -            -        KOV3P 3650 3650 16 0.00 -           -          -          -          -            
KOV3C 3700 3700 197.5 0.00 -         -       -      -            -        KOV3P 3700 3700 25.5 0.00 -           -          -          -          -            
KOV3C 3750 3750 160 0.00 -         -       -      -            -        KOV3P 3750 3750 38.5 0.00 -           -          -          200         -            
KOV3C 3800 3800 127 0.00 -         -       -      200.0        -        KOV3P 3800 3800 55 0.00 -           -          -          -          -            
KOV3C 3850 3850 98.5 0.00 -         -       -      -            -        KOV3P 3850 3850 76.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 74.5 0.00 -         -       -      500.0        -        KOV3P 3900 3900 102.5 0.00 -           -          -          -          -            
KOV3C 3950 3950 54.5 0.00 -         -       -      -            -        KOV3P 3950 3950 132.5 0.00 -           -          -          -          -            
KOV3C 4000 4000 39 0.00 -         -       -      -            -        KOV3P 4000 4000 167 0.00 -           -          -          -          -            
KOV3C 4050 4050 27 0.00 -         -       -      -            -        KOV3P 4050 4050 205 0.00 -           -          -          -          -            
KOV3C 4100 4100 18.5 0.00 -         -       -      -            -        KOV3P 4100 4100 246 0.00 -           -          -          -          -            
KOV3C 4150 4150 12 0.00 -         -       -      -            -        KOV3P 4150 4150 290 0.00 -           -          -          -          -            
KOV3C 4200 4200 7.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 335.5 0.00 -           -          -          -          -            
KOV3C 4250 4250 5 0.00 -         -       -      -            -        KOV3P 4250 4250 382.5 0.00 -           -          -          -          -            
KOV3C 4300 4300 3 0.00 -         -       -      200.0        -        KOV3P 4300 4300 430.5 0.00 -           -          -          -          -            
KOV3C 4350 4350 1.5 0.00 -         -       -      -            -        KOV3P 4350 4350 479.5 0.00 -           -          -          -          -            
KOV3C 4400 4400 1 0.00 -         -       -      -            -        KOV3P 4400 4400 528.5 0.00 -           -          -          -          -            
KOV3C 4450 4450 0.5 0.00 -         -       -      -            -        KOV3P 4450 4450 578 0.00 -           -          -          -          -            
KOV3C 4500 4500 0.5 0.00 -         -       -      -            -        KOV3P 4500 4500 628 0.00 -           -          -          -          -            
KOV3C 4550 4550 0.5 0.00 -         -       -      -            -        KOV3P 4550 4550 677.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 0.5 0.00 -         -       -      -            -        KOV3P 4600 4600 727.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 0.5 0.00 -         -       -      -            -        KOV3P 4650 4650 777.5 0.00 -           -          -          -          -            
KOV3C 4700 4700 0.5 0.00 -         -       -      -            -        KOV3P 4700 4700 827.5 0.00 -           -          -          -          -            
KOV3C 4750 4750 0.5 0.00 -         -       -      -            -        KOV3P 4750 4750 877.5 0.00 -           -          -          -          -            
KOV3C 4800 4800 0.5 0.00 -         -       -      -            -        KOV3P 4800 4800 927.5 0.00 -           -          -          -          -            
KOV3C 4850 4850 0.5 0.00 -         -       -      -            -        KOV3P 4850 4850 977.5 0.00 -           -          -          -          -            
KOV3C 4900 4900 0.5 0.00 -         -       -      -            -        KOV3P 4900 4900 1027 0.00 -           -          -          -          -            
KOV3C 4950 4950 0.5 0.00 -         -       -      -            -        KOV3P 4950 4950 1077 0.00 -           -          -          -          -            
KOV3C 5000 5000 0.5 0.00 -         -       -      -            -        KOV3P 5000 5000 1127 0.00 -           -          -          -          -            
KOV3C 5050 5050 0.5 0.00 -         -       -      -            -        KOV3P 5050 5050 1177 0.00 -           -          -          -          -            
KOV3C 5100 5100 0.5 0.00 -         -       -      -            -        KOV3P 5100 5100 1227 0.00 -           -          -          -          -            
KOV3C 5150 5150 0.5 0.00 -         -       -      -            -        KOV3P 5150 5150 1277 0.00 -           -          -          -          -            
Nov-23 (37d 9/8/23); CSize 25; KOX3 3903.00
KOX3C 2700 2700 1181.5 0.00 0.0 0 0 0 0 KOX3P 2700 2700 0.5 0.00 -           -          0 -          -            
KOX3C 2750 2750 1131.5 0.00 -         -       -      -            -        KOX3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 1082 0.00 -         -       -      -            -        KOX3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 1032.5 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 982.5 0.00 -         -       -      -            -        KOX3P 2900 2900 1 0.00 -           -          -          -          -            
KOX3C 2950 2950 933.5 0.00 -         -       -      -            -        KOX3P 2950 2950 1.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 884 0.00 -         -       -      -            -        KOX3P 3000 3000 2 0.00 -           -          -          -          -            
KOX3C 3050 3050 835.5 0.00 -         -       -      -            -        KOX3P 3050 3050 3 0.00 -           -          -          -          -            
KOX3C 3100 3100 787 0.00 -         -       -      -            -        KOX3P 3100 3100 4.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 739 0.00 -         -       -      -            -        KOX3P 3150 3150 6.5 0.00 -           -          -          -          -            
KOX3C 3200 3200 691.5 0.00 -         -       -      -            -        KOX3P 3200 3200 9 0.00 -           -          -          -          -            
KOX3C 3250 3250 645 0.00 -         -       -      -            -        KOX3P 3250 3250 12 0.00 -           -          -          -          -            
KOX3C 3300 3300 599.5 0.00 -         -       -      -            -        KOX3P 3300 3300 16 0.00 -           -          -          -          -            
KOX3C 3350 3350 554.5 0.00 -         -       -      -            -        KOX3P 3350 3350 21.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 511.5 0.00 -         -       -      -            -        KOX3P 3400 3400 28 0.00 -           -          -          -          -            
KOX3C 3450 3450 469.5 0.00 -         -       -      -            -        KOX3P 3450 3450 35.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 429 0.00 -         -       -      -            -        KOX3P 3500 3500 45 0.00 -           -          -          -          -            
KOX3C 3550 3550 390 0.00 -         -       -      -            -        KOX3P 3550 3550 56 0.00 -           -          -          -          -            
KOX3C 3600 3600 353.5 0.00 -         -       -      -            -        KOX3P 3600 3600 69 0.00 -           -          -          -          -            
KOX3C 3650 3650 318.5 0.00 -         -       -      -            -        KOX3P 3650 3650 84 0.00 -           -          -          -          -            
KOX3C 3700 3700 285.5 0.00 -         -       -      -            -        KOX3P 3700 3700 101 0.00 -           -          -          400         200           
KOX3C 3750 3750 255 0.00 -         -       -      -            -        KOX3P 3750 3750 120 0.00 -           -          -          -          -            
KOX3C 3800 3800 226 0.00 -         -       -      -            -        KOX3P 3800 3800 141.5 0.00 -           -          -          -          -            
KOX3C 3850 3850 200 0.00 -         -       -      75.0          -        KOX3P 3850 3850 165 0.00 -           -          -          -          -            
KOX3C 3900 3900 175.5 0.00 -         -       -      -            -        KOX3P 3900 3900 190.5 0.00 -           -          -          -          -            
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KOX3C 3950 3950 153.5 0.00 -         -       -      -            -        KOX3P 3950 3950 218.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 133.5 0.00 -         -       -      -            -        KOX3P 4000 4000 248.5 0.00 -           -          -          -          -            
KOX3C 4050 4050 115.5 0.00 -         -       -      -            -        KOX3P 4050 4050 280 0.00 -           -          -          -          -            
KOX3C 4100 4100 99.5 0.00 -         -       -      -            -        KOX3P 4100 4100 314 0.00 -           -          -          -          -            
KOX3C 4150 4150 85.5 0.00 -         -       -      -            -        KOX3P 4150 4150 349.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 73 0.00 -         -       -      -            -        KOX3P 4200 4200 387 0.00 -           -          -          -          -            
KOX3C 4250 4250 62 0.00 -         -       -      -            -        KOX3P 4250 4250 425.5 0.00 -           -          -          -          -            
KOX3C 4300 4300 52 0.00 -         -       -      -            -        KOX3P 4300 4300 466 0.00 -           -          -          -          -            
KOX3C 4350 4350 44 0.00 -         -       -      -            -        KOX3P 4350 4350 507.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 36.5 0.00 -         -       -      50.0          -        KOX3P 4400 4400 550 0.00 -           -          -          -          -            
KOX3C 4450 4450 30.5 0.00 -         -       -      -            -        KOX3P 4450 4450 594 0.00 -           -          -          -          -            
KOX3C 4500 4500 25.5 0.00 -         -       -      -            -        KOX3P 4500 4500 638.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 21 0.00 -         -       -      -            -        KOX3P 4550 4550 684 0.00 -           -          -          -          -            
KOX3C 4600 4600 17 0.00 -         -       -      -            -        KOX3P 4600 4600 730 0.00 -           -          -          -          -            
KOX3C 4650 4650 14 0.00 -         -       -      -            -        KOX3P 4650 4650 776.5 0.00 -           -          -          -          -            
KOX3C 4700 4700 11.5 0.00 -         -       -      -            -        KOX3P 4700 4700 824 0.00 -           -          -          -          -            
KOX3C 4750 4750 9.5 0.00 -         -       -      -            -        KOX3P 4750 4750 871.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 7.5 0.00 -         -       -      -            -        KOX3P 4800 4800 919.5 0.00 -           -          -          -          -            
KOX3C 4850 4850 6 0.00 -         -       -      -            -        KOX3P 4850 4850 968 0.00 -           -          -          -          -            
KOX3C 4900 4900 5 0.00 -         -       -      -            -        KOX3P 4900 4900 1016.5 0.00 -           -          -          -          -            
KOX3C 4950 4950 4 0.00 -         -       -      -            -        KOX3P 4950 4950 1065.5 0.00 -           -          -          -          -            
KOX3C 5000 5000 3 0.00 -         -       -      -            -        KOX3P 5000 5000 1114.5 0.00 -           -          -          -          -            
KOX3C 5050 5050 2.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1163.5 0.00 -           -          -          -          -            
KOX3C 5100 5100 2 0.00 -         -       -      -            -        KOX3P 5100 5100 1213 0.00 -           -          -          -          -            
KOX3C 5150 5150 1.5 0.00 -         -       -      -            -        KOX3P 5150 5150 1262.5 0.00 -           -          -          -          -            
Dec-23 (69d 10/10/23); CSize 25; KOZ3 3919.00
KOZ3C 2700 2700 1196.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 1.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1147.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 2.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1098.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 3.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1050.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 4.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1002 0.00 -         -       -      -            -        KOZ3P 2900 2900 6 0.00 -           -          -          -          -            
KOZ3C 2950 2950 954.5 0.00 -         -       -      -            -        KOZ3P 2950 2950 8 0.00 -           -          -          -          -            
KOZ3C 3000 3000 907 0.00 -         -       -      -            -        KOZ3P 3000 3000 10.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 860.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 13.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 814.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 17.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 769.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 22 0.00 -           -          -          -          -            
KOZ3C 3200 3200 725.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 27.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 682 0.00 -         -       -      -            -        KOZ3P 3250 3250 34 0.00 -           -          -          -          -            
KOZ3C 3300 3300 640 0.00 -         -       -      -            -        KOZ3P 3300 3300 41.5 0.00 -           -          -          300         -            
KOZ3C 3350 3350 599 0.00 -         -       -      -            -        KOZ3P 3350 3350 50 0.00 -           -          -          -          -            
KOZ3C 3400 3400 559 0.00 -         -       -      -            -        KOZ3P 3400 3400 60 0.00 -           -          -          200         -            
KOZ3C 3450 3450 520.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 71.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 483.5 0.00 -         -       -      -            -        KOZ3P 3500 3500 84 0.00 -           -          -          -          -            
KOZ3C 3550 3550 448 0.00 -         -       -      -            -        KOZ3P 3550 3550 98.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 414 0.00 -         -       -      -            -        KOZ3P 3600 3600 114 0.00 -           -          -          -          -            
KOZ3C 3650 3650 382 0.00 -         -       -      -            -        KOZ3P 3650 3650 131.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 351 0.00 -         -       -      -            -        KOZ3P 3700 3700 150.5 0.00 -           -          -          50           -            
KOZ3C 3750 3750 322 0.00 -         -       -      -            -        KOZ3P 3750 3750 171 0.00 -           -          -          50           -            
KOZ3C 3800 3800 294.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 193 0.00 -           -          -          200         -            
KOZ3C 3850 3850 269 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 217 0.00 -           -          -          -          -            
KOZ3C 3900 3900 244.5 0.00 -         -       -      50.0          -        KOZ3P 3900 3900 242.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 222 0.00 -         -       -      -            -        KOZ3P 3950 3950 270 0.00 -           -          -          -          -            
KOZ3C 4000 4000 201 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 298.5 0.00 -           -          -          -          -            
KOZ3C 4050 4050 181.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 329 0.00 -           -          -          -          -            
KOZ3C 4100 4100 163.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 360.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 147 0.00 -         -       -      -            -        KOZ3P 4150 4150 393.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 132 0.00 -         -       -      -            -        KOZ3P 4200 4200 428 0.00 -           -          -          -          -            
KOZ3C 4250 4250 118 0.00 -         -       -      -            -        KOZ3P 4250 4250 464 0.00 -           -          -          -          -            
KOZ3C 4300 4300 105.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 501 0.00 -           -          -          -          -            
KOZ3C 4350 4350 94 0.00 -         -       -      -            -        KOZ3P 4350 4350 539 0.00 -           -          -          -          -            
KOZ3C 4400 4400 83.5 0.00 -         -       -      100.0        50.0      KOZ3P 4400 4400 578.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 74 0.00 -         -       -      -            -        KOZ3P 4450 4450 618.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 65.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 659.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 57.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 702 0.00 -           -          -          -          -            
KOZ3C 4600 4600 51 0.00 -         -       -      -            -        KOZ3P 4600 4600 744.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 44.5 0.00 -         -       -      -            -        KOZ3P 4650 4650 788 0.00 -           -          -          -          -            
KOZ3C 4700 4700 39 0.00 -         -       -      -            -        KOZ3P 4700 4700 832.5 0.00 -           -          -          -          -            
KOZ3C 4750 4750 34 0.00 -         -       -      -            -        KOZ3P 4750 4750 877 0.00 -           -          -          -          -            
KOZ3C 4800 4800 30 0.00 -         -       -      -            -        KOZ3P 4800 4800 922.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 26 0.00 -         -       -      -            -        KOZ3P 4850 4850 968.5 0.00 -           -          -          -          -            
KOZ3C 4900 4900 22.5 0.00 -         -       -      -            -        KOZ3P 4900 4900 1015 0.00 -           -          -          -          -            
KOZ3C 4950 4950 19.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1061.5 0.00 -           -          -          -          -            
KOZ3C 5000 5000 17 0.00 -         -       -      -            -        KOZ3P 5000 5000 1108.5 0.00 -           -          -          -          -            
KOZ3C 5050 5050 15 0.00 -         -       -      -            -        KOZ3P 5050 5050 1156 0.00 -           -          -          -          -            
KOZ3C 5100 5100 13 0.00 -         -       -      -            -        KOZ3P 5100 5100 1203.5 0.00 -           -          -          -          -            
KOZ3C 5150 5150 11 0.00 -         -       -      -            -        KOZ3P 5150 5150 1251.5 0.00 -           -          -          -          -            
Jan-24 (100d 11/10/23); CSize 25; KOF4 3941.00
KOF4C 2750 2750 1168.5 0.00 -         -       -      -            -        KOF4P 2750 2750 7 0.00 -           -          -          -          -            
KOF4C 2800 2800 1121 0.00 -         -       -      -            -        KOF4P 2800 2800 9 0.00 -           -          -          -          -            
KOF4C 2850 2850 1074 0.00 -         -       -      -            -        KOF4P 2850 2850 11.5 0.00 -           -          -          -          -            
KOF4C 2900 2900 1027.5 0.00 -         -       -      -            -        KOF4P 2900 2900 14 0.00 -           -          -          -          -            
KOF4C 2950 2950 981.5 0.00 -         -       -      -            -        KOF4P 2950 2950 18 0.00 -           -          -          -          -            
KOF4C 3000 3000 936 0.00 -         -       -      -            -        KOF4P 3000 3000 22 0.00 -           -          -          150         -            
KOF4C 3050 3050 891 0.00 -         -       -      -            -        KOF4P 3050 3050 27 0.00 -           -          -          -          -            
KOF4C 3100 3100 847.5 0.00 -         -       -      -            -        KOF4P 3100 3100 32.5 0.00 -           -          -          -          -            
KOF4C 3150 3150 804.5 0.00 -         -       -      -            -        KOF4P 3150 3150 39 0.00 -           -          -          -          -            
KOF4C 3200 3200 762 0.00 -         -       -      -            -        KOF4P 3200 3200 46.5 0.00 -           -          -          -          -            
KOF4C 3250 3250 721 0.00 -         -       -      -            -        KOF4P 3250 3250 55 0.00 -           -          -          -          -            
KOF4C 3300 3300 681 0.00 -         -       -      -            -        KOF4P 3300 3300 64.5 0.00 -           -          -          -          -            
KOF4C 3350 3350 642.5 0.00 -         -       -      -            -        KOF4P 3350 3350 75.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 604.5 0.00 -         -       -      -            -        KOF4P 3400 3400 87 0.00 -           -          -          -          -            
KOF4C 3450 3450 568 0.00 -         -       -      -            -        KOF4P 3450 3450 100.5 0.00 -           -          -          -          -            
KOF4C 3500 3500 533 0.00 -         -       -      -            -        KOF4P 3500 3500 114.5 0.00 -           -          -          -          -            
KOF4C 3550 3550 499 0.00 -         -       -      -            -        KOF4P 3550 3550 130.5 0.00 -           -          -          -          -            
KOF4C 3600 3600 466.5 0.00 -         -       -      -            -        KOF4P 3600 3600 147.5 0.00 -           -          -          -          -            
KOF4C 3650 3650 435.5 0.00 -         -       -      -            -        KOF4P 3650 3650 166 0.00 -           -          -          -          -            
KOF4C 3700 3700 406 0.00 -         -       -      -            -        KOF4P 3700 3700 186 0.00 -           -          -          -          -            
KOF4C 3750 3750 377.5 0.00 -         -       -      -            -        KOF4P 3750 3750 207 0.00 -           -          -          -          -            
KOF4C 3800 3800 350.5 0.00 -         -       -      -            -        KOF4P 3800 3800 229.5 0.00 -           -          -          -          -            
KOF4C 3850 3850 325 0.00 -         -       -      -            -        KOF4P 3850 3850 253.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 301 0.00 -         -       -      -            -        KOF4P 3900 3900 279 0.00 -           -          -          -          -            
KOF4C 3950 3950 278 0.00 -         -       -      -            -        KOF4P 3950 3950 305.5 0.00 -           -          -          -          -            
KOF4C 4000 4000 256.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 334 0.00 -           -          -          -          -            
KOF4C 4050 4050 236 0.00 -         -       -      -            -        KOF4P 4050 4050 363 0.00 -           -          -          -          -            
KOF4C 4100 4100 217 0.00 -         -       -      -            -        KOF4P 4100 4100 393.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 199.5 0.00 -         -       -      -            -        KOF4P 4150 4150 425.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 183 0.00 -         -       -      50.0          -        KOF4P 4200 4200 458.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 167.5 0.00 -         -       -      -            -        KOF4P 4250 4250 492.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 153 0.00 -         -       -      50.0          -        KOF4P 4300 4300 527.5 0.00 -           -          -          -          -            
KOF4C 4350 4350 139.5 0.00 -         -       -      -            -        KOF4P 4350 4350 564 0.00 -           -          -          -          -            
KOF4C 4400 4400 127.5 0.00 -         -       -      -            -        KOF4P 4400 4400 601 0.00 -           -          -          -          -            
KOF4C 4450 4450 116 0.00 -         -       -      -            -        KOF4P 4450 4450 639.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 105.5 0.00 -         -       -      -            -        KOF4P 4500 4500 678.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 95.5 0.00 -         -       -      -            -        KOF4P 4550 4550 718 0.00 -           -          -          -          -            
KOF4C 4600 4600 86.5 0.00 -         -       -      -            -        KOF4P 4600 4600 759 0.00 -           -          -          -          -            



KOF4C 4650 4650 78.5 0.00 -         -       -      -            -        KOF4P 4650 4650 800 0.00 -           -          -          -          -            
KOF4C 4700 4700 71 0.00 -         -       -      -            -        KOF4P 4700 4700 842 0.00 -           -          -          -          -            
KOF4C 4750 4750 64 0.00 -         -       -      -            -        KOF4P 4750 4750 885 0.00 -           -          -          -          -            
KOF4C 4800 4800 58 0.00 -         -       -      -            -        KOF4P 4800 4800 928 0.00 -           -          -          -          -            
KOF4C 4850 4850 52 0.00 -         -       -      -            -        KOF4P 4850 4850 972 0.00 -           -          -          -          -            
KOF4C 4900 4900 47 0.00 -         -       -      -            -        KOF4P 4900 4900 1016.5 0.00 -           -          -          -          -            
KOF4C 4950 4950 42 0.00 -         -       -      -            -        KOF4P 4950 4950 1061 0.00 -           -          -          -          -            
KOF4C 5000 5000 38 0.00 -         -       -      -            -        KOF4P 5000 5000 1106.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 34 0.00 -         -       -      -            -        KOF4P 5050 5050 1152 0.00 -           -          -          -          -            
KOF4C 5100 5100 30.5 0.00 -         -       -      -            -        KOF4P 5100 5100 1198 0.00 -           -          -          -          -            
KOF4C 5150 5150 27 0.00 -         -       -      -            -        KOF4P 5150 5150 1244.5 0.00 -           -          -          -          -            
KOF4C 5200 5200 24.5 0.00 -         -       -      -            -        KOF4P 5200 5200 1291.5 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
36.00 35.88 0.33
36.00 35.88 0.33
36.00 35.88 0.33
36.66 36.46 0.55
36.66 36.48 0.49
36.66 36.47 0.52

36.00 35.88 0.33

36.00 35.88 0.33
36.00 35.88 0.33


