
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 3,792 -80 3,824 3,829 3,792 553 3,184 AUG 23 65.58 -2.02 67.75 67.75 64.55 858         2,420        
SEP 23 3,852 -118 3,919 3,919 3,844 2,338 24,447 SEP 23 63.11 -2.53 65.80 65.80 62.32 21,973    85,972      
OCT 23 3,878 -128 3,928 3,952 3,870 21,637 50,891 OCT 23 61.08 -2.44 63.50 63.56 60.34 11,275    53,418      
NOV 23 3,890 -126 3,930 3,961 3,882 7,560 25,947 DEC 23 59.99 -2.41 62.40 62.46 59.30 53,938    193,615    
DEC 23 3,904 -121 3,951 3,967 3,898 4,549 21,399 JAN 24 59.67 -2.39 62.06 62.08 59.00 11,600    47,973      
JAN 24 3,926 -115 3,950 3,980 3,920 4,343 24,910 MAR 24 59.38 -2.31 61.69 61.69 58.74 6,299      37,026      
FEB 24 3,942 -112 3,987 3,992 3,941 1,733 9,786 MAY 24 59.08 -2.24 60.60 60.60 58.46 3,543      22,595      
MAR 24 3,947 -110 3,995 3,995 3,946 1,004 13,216 JUL 24 58.70 -2.20 60.47 60.47 58.11 3,168      22,199      
APR 24 3,930 -110 3,980 3,981 3,933 534 4,888 AUG 24 58.04 -2.18 58.90 58.90 57.95 283         2,442        
MAY 24 3,898 -110 3,950 3,950 3,905 599 11,170 SEP 24 57.32 -2.18 57.25 57.42 57.25 237         1,773        
JUN 24 3,867 -110 3,900 3,900 3,873 113 3,078 OCT 24 56.54 -2.22 - - - 127         927           
JUL 24 3,838 -95 3,850 3,863 3,838 63 5,286 DEC 24 56.17 -2.28 57.10 57.10 55.78 1,054      5,982        
SEP 24 3,798 -95 3,815 3,815 3,808 116 1,618 JAN 25 55.90 -2.26 55.98 55.98 55.98 2             58             
NOV 24 3,775 -95 3,800 3,800 3,780 49 1,250 MAR 25 55.63 -2.26 - - - - 24             
JAN 25 3,775 -95 MAY 25 55.40 -2.25 - - - - 19             
MAR 25 3,775 -95
MAY 25 3,775 -95 Source : Bloomberg
JUL 25 3,775 -95
SEP 25 3,775 -95
NOV 25 3,775 -95
JAN 26 3,775 -95
MAR 26 3,775 -95
MAY 26 3,775 -95
JUL 26 3,775 -95

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (9d 8/10/23); CSize 25; KOV3 3857.00
KOV3C 2650 2650 1227 0.00 -         -       -      -            -        KOV3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOV3C 2700 2700 1177 0.00 -         -       -      -            -        KOV3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 1127 0.00 -         -       -      -            -        KOV3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOV3C 2800 2800 1077 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1027 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 977 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 927 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 877.5 0.00 -         -       -      -            -        KOV3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 827.5 0.00 -         -       -      -            -        KOV3P 3050 3050 0.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 777.5 0.00 -         -       -      -            -        KOV3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 727.5 0.00 -         -       -      -            -        KOV3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 677.5 0.00 -         -       -      -            -        KOV3P 3200 3200 0.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 627.5 0.00 -         -       -      -            -        KOV3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 577.5 0.00 -         -       -      -            -        KOV3P 3300 3300 0.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 528 0.00 -         -       -      -            -        KOV3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOV3C 3400 3400 478.5 0.00 -         -       -      -            -        KOV3P 3400 3400 1 0.00 -           -          -          -          -            
KOV3C 3450 3450 429.5 0.00 -         -       -      -            -        KOV3P 3450 3450 2 0.00 -           -          -          -          -            
KOV3C 3500 3500 381.5 0.00 -         -       -      -            -        KOV3P 3500 3500 4 0.00 -           -          -          -          -            
KOV3C 3550 3550 334.5 0.00 -         -       -      -            -        KOV3P 3550 3550 6.5 0.00 -           -          -          -          -            
KOV3C 3600 3600 289 0.00 -         -       -      -            -        KOV3P 3600 3600 11.5 0.00 -           -          -          200         -            
KOV3C 3650 3650 246 0.00 -         -       -      -            -        KOV3P 3650 3650 18 0.00 -           -          -          -          -            
KOV3C 3700 3700 205.5 0.00 -         -       -      -            -        KOV3P 3700 3700 27.5 0.00 -           -          -          -          -            
KOV3C 3750 3750 168.5 0.00 -         -       -      -            -        KOV3P 3750 3750 40.5 0.00 -           -          -          200         200           
KOV3C 3800 3800 135.5 0.00 -         -       -      200.0        -        KOV3P 3800 3800 57.5 0.00 -           -          -          -          -            
KOV3C 3850 3850 106.5 0.00 -         -       -      -            -        KOV3P 3850 3850 78.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 82 0.00 -         -       -      500.0        -        KOV3P 3900 3900 104 0.00 -           -          -          -          -            
KOV3C 3950 3950 61.5 0.00 -         -       -      -            -        KOV3P 3950 3950 133.5 0.00 -           -          -          -          -            
KOV3C 4000 4000 45 0.00 -         -       -      -            -        KOV3P 4000 4000 167 0.00 -           -          -          -          -            
KOV3C 4050 4050 32 0.00 -         -       -      -            -        KOV3P 4050 4050 204 0.00 -           -          -          -          -            
KOV3C 4100 4100 22.5 0.00 -         -       -      -            -        KOV3P 4100 4100 244 0.00 -           -          -          -          -            
KOV3C 4150 4150 15 0.00 -         -       -      -            -        KOV3P 4150 4150 287 0.00 -           -          -          -          -            
KOV3C 4200 4200 10 0.00 -         -       -      100.0        -        KOV3P 4200 4200 332 0.00 -           -          -          -          -            
KOV3C 4250 4250 6.5 0.00 -         -       -      -            -        KOV3P 4250 4250 378 0.00 -           -          -          -          -            
KOV3C 4300 4300 4 0.00 -         -       -      200.0        -        KOV3P 4300 4300 425.5 0.00 -           -          -          -          -            
KOV3C 4350 4350 2.5 0.00 -         -       -      -            -        KOV3P 4350 4350 474 0.00 -           -          -          -          -            
KOV3C 4400 4400 1.5 0.00 -         -       -      -            -        KOV3P 4400 4400 523 0.00 -           -          -          -          -            
KOV3C 4450 4450 1 0.00 -         -       -      -            -        KOV3P 4450 4450 572.5 0.00 -           -          -          -          -            
KOV3C 4500 4500 0.5 0.00 -         -       -      -            -        KOV3P 4500 4500 622 0.00 -           -          -          -          -            
KOV3C 4550 4550 0.5 0.00 -         -       -      -            -        KOV3P 4550 4550 671.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 0.5 0.00 -         -       -      -            -        KOV3P 4600 4600 721.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 0.5 0.00 -         -       -      -            -        KOV3P 4650 4650 771.5 0.00 -           -          -          -          -            
KOV3C 4700 4700 0.5 0.00 -         -       -      -            -        KOV3P 4700 4700 821.5 0.00 -           -          -          -          -            
KOV3C 4750 4750 0.5 0.00 -         -       -      -            -        KOV3P 4750 4750 871.5 0.00 -           -          -          -          -            
KOV3C 4800 4800 0.5 0.00 -         -       -      -            -        KOV3P 4800 4800 921 0.00 -           -          -          -          -            
KOV3C 4850 4850 0.5 0.00 -         -       -      -            -        KOV3P 4850 4850 971 0.00 -           -          -          -          -            
KOV3C 4900 4900 0.5 0.00 -         -       -      -            -        KOV3P 4900 4900 1021 0.00 -           -          -          -          -            
KOV3C 4950 4950 0.5 0.00 -         -       -      -            -        KOV3P 4950 4950 1071 0.00 -           -          -          -          -            
KOV3C 5000 5000 0.5 0.00 -         -       -      -            -        KOV3P 5000 5000 1121 0.00 -           -          -          -          -            
KOV3C 5050 5050 0.5 0.00 -         -       -      -            -        KOV3P 5050 5050 1171 0.00 -           -          -          -          -            
KOV3C 5100 5100 0.5 0.00 -         -       -      -            -        KOV3P 5100 5100 1221 0.00 -           -          -          -          -            
Nov-23 (38d 9/8/23); CSize 25; KOX3 3869.00
KOX3C 2650 2650 1236 0.00 0.0 0 0 0 0 KOX3P 2650 2650 0.5 0.00 -           -          0 -          -            
KOX3C 2700 2700 1186 0.00 -         -       -      -            -        KOX3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOX3C 2750 2750 1136.5 0.00 -         -       -      -            -        KOX3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 1087 0.00 -         -       -      -            -        KOX3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 1037 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 987.5 0.00 -         -       -      -            -        KOX3P 2900 2900 1 0.00 -           -          -          -          -            
KOX3C 2950 2950 938.5 0.00 -         -       -      -            -        KOX3P 2950 2950 1.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 889 0.00 -         -       -      -            -        KOX3P 3000 3000 2 0.00 -           -          -          -          -            
KOX3C 3050 3050 840.5 0.00 -         -       -      -            -        KOX3P 3050 3050 3 0.00 -           -          -          -          -            
KOX3C 3100 3100 792 0.00 -         -       -      -            -        KOX3P 3100 3100 4.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 744 0.00 -         -       -      -            -        KOX3P 3150 3150 6.5 0.00 -           -          -          -          -            
KOX3C 3200 3200 696.5 0.00 -         -       -      -            -        KOX3P 3200 3200 9 0.00 -           -          -          -          -            
KOX3C 3250 3250 650 0.00 -         -       -      -            -        KOX3P 3250 3250 12 0.00 -           -          -          -          -            
KOX3C 3300 3300 604.5 0.00 -         -       -      -            -        KOX3P 3300 3300 16.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 560 0.00 -         -       -      -            -        KOX3P 3350 3350 21.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 516.5 0.00 -         -       -      -            -        KOX3P 3400 3400 28 0.00 -           -          -          -          -            
KOX3C 3450 3450 474.5 0.00 -         -       -      -            -        KOX3P 3450 3450 36 0.00 -           -          -          -          -            
KOX3C 3500 3500 434 0.00 -         -       -      -            -        KOX3P 3500 3500 45 0.00 -           -          -          -          -            
KOX3C 3550 3550 395 0.00 -         -       -      -            -        KOX3P 3550 3550 56.5 0.00 -           -          -          -          -            
KOX3C 3600 3600 358 0.00 -         -       -      -            -        KOX3P 3600 3600 69 0.00 -           -          -          -          -            
KOX3C 3650 3650 323 0.00 -         -       -      -            -        KOX3P 3650 3650 84 0.00 -           -          -          -          -            
KOX3C 3700 3700 290 0.00 -         -       -      -            -        KOX3P 3700 3700 101 0.00 -           -          -          400         200           
KOX3C 3750 3750 259.5 0.00 -         -       -      -            -        KOX3P 3750 3750 120 0.00 -           -          -          -          -            
KOX3C 3800 3800 230.5 0.00 -         -       -      -            -        KOX3P 3800 3800 141 0.00 -           -          -          -          -            
KOX3C 3850 3850 204 0.00 -         -       -      75.0          -        KOX3P 3850 3850 164.5 0.00 -           -          -          -          -            
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KOX3C 3900 3900 179.5 0.00 -         -       -      -            -        KOX3P 3900 3900 189.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 157.5 0.00 -         -       -      -            -        KOX3P 3950 3950 217.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 137.5 0.00 -         -       -      -            -        KOX3P 4000 4000 247 0.00 -           -          -          -          -            
KOX3C 4050 4050 119 0.00 -         -       -      -            -        KOX3P 4050 4050 278.5 0.00 -           -          -          -          -            
KOX3C 4100 4100 103 0.00 -         -       -      -            -        KOX3P 4100 4100 312 0.00 -           -          -          -          -            
KOX3C 4150 4150 88.5 0.00 -         -       -      -            -        KOX3P 4150 4150 347.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 75.5 0.00 -         -       -      -            -        KOX3P 4200 4200 384.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 64.5 0.00 -         -       -      -            -        KOX3P 4250 4250 423 0.00 -           -          -          -          -            
KOX3C 4300 4300 54.5 0.00 -         -       -      -            -        KOX3P 4300 4300 463 0.00 -           -          -          -          -            
KOX3C 4350 4350 46 0.00 -         -       -      -            -        KOX3P 4350 4350 504.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 38.5 0.00 -         -       -      50.0          -        KOX3P 4400 4400 547 0.00 -           -          -          -          -            
KOX3C 4450 4450 32 0.00 -         -       -      -            -        KOX3P 4450 4450 590.5 0.00 -           -          -          -          -            
KOX3C 4500 4500 26.5 0.00 -         -       -      -            -        KOX3P 4500 4500 634.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 22 0.00 -         -       -      -            -        KOX3P 4550 4550 680 0.00 -           -          -          -          -            
KOX3C 4600 4600 18 0.00 -         -       -      -            -        KOX3P 4600 4600 726 0.00 -           -          -          -          -            
KOX3C 4650 4650 15 0.00 -         -       -      -            -        KOX3P 4650 4650 772.5 0.00 -           -          -          -          -            
KOX3C 4700 4700 12 0.00 -         -       -      -            -        KOX3P 4700 4700 819.5 0.00 -           -          -          -          -            
KOX3C 4750 4750 10 0.00 -         -       -      -            -        KOX3P 4750 4750 867 0.00 -           -          -          -          -            
KOX3C 4800 4800 8 0.00 -         -       -      -            -        KOX3P 4800 4800 915 0.00 -           -          -          -          -            
KOX3C 4850 4850 6.5 0.00 -         -       -      -            -        KOX3P 4850 4850 963.5 0.00 -           -          -          -          -            
KOX3C 4900 4900 5 0.00 -         -       -      -            -        KOX3P 4900 4900 1012 0.00 -           -          -          -          -            
KOX3C 4950 4950 4 0.00 -         -       -      -            -        KOX3P 4950 4950 1060.5 0.00 -           -          -          -          -            
KOX3C 5000 5000 3.5 0.00 -         -       -      -            -        KOX3P 5000 5000 1109.5 0.00 -           -          -          -          -            
KOX3C 5050 5050 2.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1159 0.00 -           -          -          -          -            
KOX3C 5100 5100 2 0.00 -         -       -      -            -        KOX3P 5100 5100 1208 0.00 -           -          -          -          -            
Dec-23 (70d 10/10/23); CSize 25; KOZ3 3876.00
KOZ3C 2700 2700 1198.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 1.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1149.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 2.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1100.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 3.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1052 0.00 -         -       -      -            -        KOZ3P 2850 2850 4.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1004 0.00 -         -       -      -            -        KOZ3P 2900 2900 6 0.00 -           -          -          -          -            
KOZ3C 2950 2950 956.5 0.00 -         -       -      -            -        KOZ3P 2950 2950 8 0.00 -           -          -          -          -            
KOZ3C 3000 3000 909 0.00 -         -       -      -            -        KOZ3P 3000 3000 10.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 862.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 13.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 816.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 17.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 771.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 22 0.00 -           -          -          -          -            
KOZ3C 3200 3200 727.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 27.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 684 0.00 -         -       -      -            -        KOZ3P 3250 3250 34 0.00 -           -          -          -          -            
KOZ3C 3300 3300 642 0.00 -         -       -      -            -        KOZ3P 3300 3300 41.5 0.00 -           -          -          300         -            
KOZ3C 3350 3350 601 0.00 -         -       -      -            -        KOZ3P 3350 3350 50 0.00 -           -          -          -          -            
KOZ3C 3400 3400 561 0.00 -         -       -      -            -        KOZ3P 3400 3400 60 0.00 -           -          -          200         -            
KOZ3C 3450 3450 522.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 71.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 485.5 0.00 -         -       -      -            -        KOZ3P 3500 3500 84 0.00 -           -          -          -          -            
KOZ3C 3550 3550 450 0.00 -         -       -      -            -        KOZ3P 3550 3550 98 0.00 -           -          -          -          -            
KOZ3C 3600 3600 416 0.00 -         -       -      -            -        KOZ3P 3600 3600 114 0.00 -           -          -          -          -            
KOZ3C 3650 3650 383.5 0.00 -         -       -      -            -        KOZ3P 3650 3650 131.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 353 0.00 -         -       -      -            -        KOZ3P 3700 3700 150 0.00 -           -          -          50           -            
KOZ3C 3750 3750 324 0.00 -         -       -      -            -        KOZ3P 3750 3750 170.5 0.00 -           -          -          50           -            
KOZ3C 3800 3800 296.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 193 0.00 -           -          -          200         -            
KOZ3C 3850 3850 270.5 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 217 0.00 -           -          -          -          -            
KOZ3C 3900 3900 246.5 0.00 -         -       -      50.0          -        KOZ3P 3900 3900 242.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 223.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 269.5 0.00 -           -          -          -          -            
KOZ3C 4000 4000 202.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 298 0.00 -           -          -          -          -            
KOZ3C 4050 4050 183 0.00 -         -       -      -            -        KOZ3P 4050 4050 328 0.00 -           -          -          -          -            
KOZ3C 4100 4100 165 0.00 -         -       -      -            -        KOZ3P 4100 4100 360 0.00 -           -          -          -          -            
KOZ3C 4150 4150 148.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 393 0.00 -           -          -          -          -            
KOZ3C 4200 4200 133 0.00 -         -       -      -            -        KOZ3P 4200 4200 427.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 119 0.00 -         -       -      -            -        KOZ3P 4250 4250 463 0.00 -           -          -          -          -            
KOZ3C 4300 4300 106.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 500 0.00 -           -          -          -          -            
KOZ3C 4350 4350 95 0.00 -         -       -      -            -        KOZ3P 4350 4350 538 0.00 -           -          -          -          -            
KOZ3C 4400 4400 84 0.00 -         -       -      50.0          -        KOZ3P 4400 4400 577 0.00 -           -          -          -          -            
KOZ3C 4450 4450 74.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 617.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 66 0.00 -         -       -      -            -        KOZ3P 4500 4500 658.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 58.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 700.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 51.5 0.00 -         -       -      -            -        KOZ3P 4600 4600 743 0.00 -           -          -          -          -            
KOZ3C 4650 4650 45 0.00 -         -       -      -            -        KOZ3P 4650 4650 786.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 39.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 831 0.00 -           -          -          -          -            
KOZ3C 4750 4750 35 0.00 -         -       -      -            -        KOZ3P 4750 4750 875.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 30.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 921 0.00 -           -          -          -          -            
KOZ3C 4850 4850 26.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 967 0.00 -           -          -          -          -            
KOZ3C 4900 4900 23 0.00 -         -       -      -            -        KOZ3P 4900 4900 1013 0.00 -           -          -          -          -            
KOZ3C 4950 4950 20 0.00 -         -       -      -            -        KOZ3P 4950 4950 1060 0.00 -           -          -          -          -            
KOZ3C 5000 5000 17.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1107 0.00 -           -          -          -          -            
KOZ3C 5050 5050 15 0.00 -         -       -      -            -        KOZ3P 5050 5050 1154 0.00 -           -          -          -          -            
KOZ3C 5100 5100 13 0.00 -         -       -      -            -        KOZ3P 5100 5100 1202 0.00 -           -          -          -          -            
KOZ3C 5150 5150 11.5 0.00 -         -       -      -            -        KOZ3P 5150 5150 1250 0.00 -           -          -          -          -            
Jan-24 (101d 11/10/23); CSize 25; KOF4 3890.00
KOF4C 2700 2700 1220.5 0.00 -         -       -      -            -        KOF4P 2700 2700 5 0.00 -           -          -          -          -            
KOF4C 2750 2750 1172.5 0.00 -         -       -      -            -        KOF4P 2750 2750 7 0.00 -           -          -          -          -            
KOF4C 2800 2800 1125 0.00 -         -       -      -            -        KOF4P 2800 2800 9 0.00 -           -          -          -          -            
KOF4C 2850 2850 1077.5 0.00 -         -       -      -            -        KOF4P 2850 2850 11 0.00 -           -          -          -          -            
KOF4C 2900 2900 1031 0.00 -         -       -      -            -        KOF4P 2900 2900 14 0.00 -           -          -          -          -            
KOF4C 2950 2950 985 0.00 -         -       -      -            -        KOF4P 2950 2950 17.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 939.5 0.00 -         -       -      -            -        KOF4P 3000 3000 21.5 0.00 -           -          -          150         -            
KOF4C 3050 3050 895 0.00 -         -       -      -            -        KOF4P 3050 3050 26.5 0.00 -           -          -          -          -            
KOF4C 3100 3100 851 0.00 -         -       -      -            -        KOF4P 3100 3100 32 0.00 -           -          -          -          -            
KOF4C 3150 3150 808 0.00 -         -       -      -            -        KOF4P 3150 3150 38.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 765.5 0.00 -         -       -      -            -        KOF4P 3200 3200 46 0.00 -           -          -          -          -            
KOF4C 3250 3250 724.5 0.00 -         -       -      -            -        KOF4P 3250 3250 54.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 684.5 0.00 -         -       -      -            -        KOF4P 3300 3300 64 0.00 -           -          -          -          -            
KOF4C 3350 3350 645.5 0.00 -         -       -      -            -        KOF4P 3350 3350 74.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 608 0.00 -         -       -      -            -        KOF4P 3400 3400 86.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 571.5 0.00 -         -       -      -            -        KOF4P 3450 3450 99.5 0.00 -           -          -          -          -            
KOF4C 3500 3500 536 0.00 -         -       -      -            -        KOF4P 3500 3500 114 0.00 -           -          -          -          -            
KOF4C 3550 3550 502 0.00 -         -       -      -            -        KOF4P 3550 3550 129.5 0.00 -           -          -          -          -            
KOF4C 3600 3600 469.5 0.00 -         -       -      -            -        KOF4P 3600 3600 146.5 0.00 -           -          -          -          -            
KOF4C 3650 3650 438.5 0.00 -         -       -      -            -        KOF4P 3650 3650 165 0.00 -           -          -          -          -            
KOF4C 3700 3700 408.5 0.00 -         -       -      -            -        KOF4P 3700 3700 184.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 380 0.00 -         -       -      -            -        KOF4P 3750 3750 205.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 353 0.00 -         -       -      -            -        KOF4P 3800 3800 228 0.00 -           -          -          -          -            
KOF4C 3850 3850 327.5 0.00 -         -       -      -            -        KOF4P 3850 3850 252 0.00 -           -          -          -          -            
KOF4C 3900 3900 303 0.00 -         -       -      -            -        KOF4P 3900 3900 277.5 0.00 -           -          -          -          -            
KOF4C 3950 3950 280 0.00 -         -       -      -            -        KOF4P 3950 3950 304 0.00 -           -          -          -          -            
KOF4C 4000 4000 258.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 332 0.00 -           -          -          -          -            
KOF4C 4050 4050 238 0.00 -         -       -      -            -        KOF4P 4050 4050 361 0.00 -           -          -          -          -            
KOF4C 4100 4100 219 0.00 -         -       -      -            -        KOF4P 4100 4100 391.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 201 0.00 -         -       -      -            -        KOF4P 4150 4150 423 0.00 -           -          -          -          -            
KOF4C 4200 4200 184.5 0.00 -         -       -      50.0          -        KOF4P 4200 4200 456 0.00 -           -          -          -          -            
KOF4C 4250 4250 169 0.00 -         -       -      -            -        KOF4P 4250 4250 490 0.00 -           -          -          -          -            
KOF4C 4300 4300 154.5 0.00 -         -       -      50.0          50.0      KOF4P 4300 4300 525 0.00 -           -          -          -          -            
KOF4C 4350 4350 141 0.00 -         -       -      -            -        KOF4P 4350 4350 561.5 0.00 -           -          -          -          -            
KOF4C 4400 4400 128.5 0.00 -         -       -      -            -        KOF4P 4400 4400 598.5 0.00 -           -          -          -          -            
KOF4C 4450 4450 117 0.00 -         -       -      -            -        KOF4P 4450 4450 636.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 106.5 0.00 -         -       -      -            -        KOF4P 4500 4500 675.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 96.5 0.00 -         -       -      -            -        KOF4P 4550 4550 715 0.00 -           -          -          -          -            



KOF4C 4600 4600 87.5 0.00 -         -       -      -            -        KOF4P 4600 4600 755.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 79.5 0.00 -         -       -      -            -        KOF4P 4650 4650 797 0.00 -           -          -          -          -            
KOF4C 4700 4700 72 0.00 -         -       -      -            -        KOF4P 4700 4700 839 0.00 -           -          -          -          -            
KOF4C 4750 4750 65 0.00 -         -       -      -            -        KOF4P 4750 4750 881.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 58.5 0.00 -         -       -      -            -        KOF4P 4800 4800 925 0.00 -           -          -          -          -            
KOF4C 4850 4850 52.5 0.00 -         -       -      -            -        KOF4P 4850 4850 968.5 0.00 -           -          -          -          -            
KOF4C 4900 4900 47.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1013 0.00 -           -          -          -          -            
KOF4C 4950 4950 42.5 0.00 -         -       -      -            -        KOF4P 4950 4950 1057.5 0.00 -           -          -          -          -            
KOF4C 5000 5000 38.5 0.00 -         -       -      -            -        KOF4P 5000 5000 1103 0.00 -           -          -          -          -            
KOF4C 5050 5050 34.5 0.00 -         -       -      -            -        KOF4P 5050 5050 1148.5 0.00 -           -          -          -          -            
KOF4C 5100 5100 31 0.00 -         -       -      -            -        KOF4P 5100 5100 1194.5 0.00 -           -          -          -          -            
KOF4C 5150 5150 27.5 0.00 -         -       -      -            -        KOF4P 5150 5150 1241 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
35.88 35.70 0.50
35.88 35.70 0.50
35.88 35.70 0.50
36.46 36.36 0.28
36.48 36.36 0.33
36.47 36.36 0.30

35.88 35.70 0.50

35.88 35.70 0.50
35.88 35.70 0.50


