
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 3,676 -24 3,726 3,726 3,670 419 1,625 AUG 23 66.58 -0.08 66.50 66.50 65.00 81           436           
SEP 23 3,686 -55 3,738 3,754 3,671 4,161 16,878 SEP 23 63.98 -0.10 64.16 64.77 62.11 19,857    80,024      
OCT 23 3,693 -79 3,769 3,787 3,683 28,830 46,959 OCT 23 61.26 -0.07 61.33 61.98 59.40 13,033    55,291      
NOV 23 3,710 -90 3,794 3,814 3,702 10,231 26,657 DEC 23 59.85 0.00 59.85 60.51 57.86 62,628    192,971    
DEC 23 3,734 -93 3,822 3,838 3,726 7,123 20,719 JAN 24 59.38 -0.03 59.40 59.96 57.48 12,607    55,736      
JAN 24 3,761 -98 3,850 3,865 3,754 4,380 24,714 MAR 24 58.89 -0.06 58.84 59.40 57.13 8,465      37,170      
FEB 24 3,783 -99 3,876 3,895 3,780 1,823 11,658 MAY 24 58.51 -0.10 58.52 58.97 56.88 5,042      25,151      
MAR 24 3,782 -99 3,888 3,904 3,790 1,979 13,969 JUL 24 58.05 -0.16 58.08 58.43 56.59 2,645      23,692      
APR 24 3,785 -86 3,888 3,891 3,777 1,601 6,219 AUG 24 57.38 -0.19 57.37 57.40 57.37 282         2,767        
MAY 24 3,762 -86 3,820 3,820 3,753 2,204 13,350 SEP 24 56.65 -0.20 55.88 55.88 55.88 114         1,930        
JUN 24 3,731 -86 3,773 3,773 3,730 495 3,703 OCT 24 55.88 -0.16 55.15 55.85 55.00 125         1,078        
JUL 24 3,703 -86 3,744 3,747 3,700 651 5,433 DEC 24 55.59 -0.07 55.37 55.70 54.50 405         6,402        
SEP 24 3,682 -67 3,708 3,713 3,674 399 1,909 JAN 25 55.39 0.01 54.50 54.50 54.46 108         59             
NOV 24 3,659 -67 3,685 3,690 3,662 239 1,466 MAR 25 55.20 0.08 54.50 54.50 54.50 57           24             
JAN 25 3,659 -67 MAY 25 55.01 0.12 54.25 54.25 54.25 47           19             
MAR 25 3,659 -67
MAY 25 3,659 -67 Source : Bloomberg
JUL 25 3,659 -67
SEP 25 3,659 -67
NOV 25 3,659 -67
JAN 26 3,659 -67
MAR 26 3,659 -67
MAY 26 3,659 -67
JUL 26 3,659 -67

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (1d 8/10/23); CSize 25; KOV3 3708.00
KOV3C 2500 2500 1193 0.00 -         -       -      -            -        KOV3P 2500 2500 0.5 0.00 -           -          -          -          -            
KOV3C 2550 2550 1143 0.00 -         -       -      -            -        KOV3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOV3C 2600 2600 1093 0.00 -         -       -      -            -        KOV3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOV3C 2650 2650 1043 0.00 -         -       -      -            -        KOV3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOV3C 2700 2700 993 0.00 -         -       -      -            -        KOV3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 943 0.00 -         -       -      -            -        KOV3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOV3C 2800 2800 893 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 843 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 793 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 743 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 693 0.00 -         -       -      -            -        KOV3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 643 0.00 -         -       -      -            -        KOV3P 3050 3050 0.5 0.00 -           -          -          50           -            
KOV3C 3100 3100 593 0.00 -         -       -      -            -        KOV3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 543 0.00 -         -       -      -            -        KOV3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 493 0.00 -         -       -      -            -        KOV3P 3200 3200 0.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 443 0.00 -         -       -      -            -        KOV3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOV3C 3300 3300 393 0.00 -         -       -      -            -        KOV3P 3300 3300 0.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 343 0.00 -         -       -      -            -        KOV3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOV3C 3400 3400 293 0.00 -         -       -      -            -        KOV3P 3400 3400 0.5 0.00 -           -          -          -          -            
KOV3C 3450 3450 243 0.00 -         -       -      -            -        KOV3P 3450 3450 0.5 0.00 -           -          -          -          -            
KOV3C 3500 3500 193.5 0.00 -         -       -      -            -        KOV3P 3500 3500 0.5 0.00 -           -          -          -          -            
KOV3C 3550 3550 145.5 0.00 -         -       -      -            -        KOV3P 3550 3550 2.5 0.00 -           -          -          -          -            
KOV3C 3600 3600 101.5 0.00 -         -       -      -            -        KOV3P 3600 3600 8.5 0.00 -           -          -          200         -            
KOV3C 3650 3650 63.5 0.00 -         -       -      -            -        KOV3P 3650 3650 20.5 0.00 -           -          -          -          -            
KOV3C 3700 3700 35 0.00 -         -       -      -            -        KOV3P 3700 3700 42 0.00 -           -          -          -          -            
KOV3C 3750 3750 17 0.00 -         -       -      -            -        KOV3P 3750 3750 74 0.00 -           -          -          200         -            
KOV3C 3800 3800 7 0.00 -         -       -      200.0        -        KOV3P 3800 3800 114 0.00 -           -          -          -          -            
KOV3C 3850 3850 2.5 0.00 -         -       -      -            -        KOV3P 3850 3850 159.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 0.5 0.00 -         -       -      500.0        -        KOV3P 3900 3900 207.5 0.00 -           -          -          -          -            
KOV3C 3950 3950 0.5 0.00 -         -       -      -            -        KOV3P 3950 3950 257 0.00 -           -          -          -          -            
KOV3C 4000 4000 0.5 0.00 -         -       -      -            -        KOV3P 4000 4000 307 0.00 -           -          -          -          -            
KOV3C 4050 4050 0.5 0.00 -         -       -      -            -        KOV3P 4050 4050 357 0.00 -           -          -          -          -            
KOV3C 4100 4100 0.5 0.00 -         -       -      -            -        KOV3P 4100 4100 407 0.00 -           -          -          -          -            
KOV3C 4150 4150 0.5 0.00 -         -       -      -            -        KOV3P 4150 4150 457 0.00 -           -          -          -          -            
KOV3C 4200 4200 0.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 507 0.00 -           -          -          -          -            
KOV3C 4250 4250 0.5 0.00 -         -       -      -            -        KOV3P 4250 4250 557 0.00 -           -          -          -          -            
KOV3C 4300 4300 0.5 0.00 -         -       -      200.0        -        KOV3P 4300 4300 607 0.00 -           -          -          -          -            
KOV3C 4350 4350 0.5 0.00 -         -       -      -            -        KOV3P 4350 4350 657 0.00 -           -          -          -          -            
KOV3C 4400 4400 0.5 0.00 -         -       -      -            -        KOV3P 4400 4400 707 0.00 -           -          -          -          -            
KOV3C 4450 4450 0.5 0.00 -         -       -      -            -        KOV3P 4450 4450 757 0.00 -           -          -          -          -            
KOV3C 4500 4500 0.5 0.00 -         -       -      -            -        KOV3P 4500 4500 807 0.00 -           -          -          -          -            
KOV3C 4550 4550 0.5 0.00 -         -       -      -            -        KOV3P 4550 4550 857 0.00 -           -          -          -          -            
KOV3C 4600 4600 0.5 0.00 -         -       -      -            -        KOV3P 4600 4600 907 0.00 -           -          -          -          -            
KOV3C 4650 4650 0.5 0.00 -         -       -      -            -        KOV3P 4650 4650 957 0.00 -           -          -          -          -            
KOV3C 4700 4700 0.5 0.00 -         -       -      -            -        KOV3P 4700 4700 1007 0.00 -           -          -          -          -            
KOV3C 4750 4750 0.5 0.00 -         -       -      -            -        KOV3P 4750 4750 1057 0.00 -           -          -          -          -            
KOV3C 4800 4800 0.5 0.00 -         -       -      -            -        KOV3P 4800 4800 1107 0.00 -           -          -          -          -            
KOV3C 4850 4850 0.5 0.00 -         -       -      -            -        KOV3P 4850 4850 1157 0.00 -           -          -          -          -            
KOV3C 4900 4900 0.5 0.00 -         -       -      -            -        KOV3P 4900 4900 1207 0.00 -           -          -          -          -            
KOV3C 4950 4950 0.5 0.00 -         -       -      -            -        KOV3P 4950 4950 1257 0.00 -           -          -          -          -            
Nov-23 (30d 9/8/23); CSize 25; KOX3 3724.00
KOX3C 2500 2500 1207 0.00 0.0 0 0 0 0 KOX3P 2500 2500 0.5 0.00 -           -          0 -          -            
KOX3C 2550 2550 1157 0.00 -         -       -      -            -        KOX3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOX3C 2600 2600 1107 0.00 -         -       -      -            -        KOX3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOX3C 2650 2650 1057.5 0.00 -         -       -      -            -        KOX3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOX3C 2700 2700 1007.5 0.00 -         -       -      -            -        KOX3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOX3C 2750 2750 957.5 0.00 -         -       -      -            -        KOX3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 908 0.00 -         -       -      -            -        KOX3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 858.5 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 809 0.00 -         -       -      -            -        KOX3P 2900 2900 1 0.00 -           -          -          -          -            
KOX3C 2950 2950 759.5 0.00 -         -       -      -            -        KOX3P 2950 2950 1.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 711 0.00 -         -       -      -            -        KOX3P 3000 3000 2.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 662.5 0.00 -         -       -      -            -        KOX3P 3050 3050 4 0.00 -           -          -          -          -            
KOX3C 3100 3100 614.5 0.00 -         -       -      -            -        KOX3P 3100 3100 6 0.00 -           -          -          -          -            
KOX3C 3150 3150 567.5 0.00 -         -       -      -            -        KOX3P 3150 3150 9 0.00 -           -          -          -          -            
KOX3C 3200 3200 521.5 0.00 -         -       -      -            -        KOX3P 3200 3200 12.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 476.5 0.00 -         -       -      -            -        KOX3P 3250 3250 17.5 0.00 -           -          -          -          -            
KOX3C 3300 3300 433 0.00 -         -       -      -            -        KOX3P 3300 3300 24 0.00 -           -          -          -          -            
KOX3C 3350 3350 391 0.00 -         -       -      -            -        KOX3P 3350 3350 32 0.00 -           -          -          -          -            
KOX3C 3400 3400 351 0.00 -         -       -      -            -        KOX3P 3400 3400 41.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 313 0.00 -         -       -      -            -        KOX3P 3450 3450 53.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 277 0.00 -         -       -      -            -        KOX3P 3500 3500 67.5 0.00 -           -          -          -          -            
KOX3C 3550 3550 244 0.00 -         -       -      -            -        KOX3P 3550 3550 84 0.00 -           -          -          -          -            
KOX3C 3600 3600 213 0.00 -         -       -      -            -        KOX3P 3600 3600 103 0.00 -           -          -          -          -            
KOX3C 3650 3650 184.5 0.00 -         -       -      -            -        KOX3P 3650 3650 125 0.00 -           -          -          -          -            
KOX3C 3700 3700 159 0.00 -         -       -      -            -        KOX3P 3700 3700 149 0.00 -           -          -          400         -            
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KOX3C 3750 3750 136 0.00 -         -       -      -            -        KOX3P 3750 3750 175.5 0.00 -           -          -          -          -            
KOX3C 3800 3800 115 0.00 -         -       -      -            -        KOX3P 3800 3800 205 0.00 -           -          -          -          -            
KOX3C 3850 3850 97 0.00 -         -       -      -            -        KOX3P 3850 3850 236.5 0.00 -           -          -          -          -            
KOX3C 3900 3900 81 0.00 -         -       -      -            -        KOX3P 3900 3900 270.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 67 0.00 -         -       -      -            -        KOX3P 3950 3950 306.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 55.5 0.00 -         -       -      -            -        KOX3P 4000 4000 344.5 0.00 -           -          -          -          -            
KOX3C 4050 4050 45 0.00 -         -       -      -            -        KOX3P 4050 4050 384.5 0.00 -           -          -          -          -            
KOX3C 4100 4100 36.5 0.00 -         -       -      -            -        KOX3P 4100 4100 425.5 0.00 -           -          -          -          -            
KOX3C 4150 4150 29.5 0.00 -         -       -      -            -        KOX3P 4150 4150 468.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 23.5 0.00 -         -       -      100.0        -        KOX3P 4200 4200 512.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 19 0.00 -         -       -      -            -        KOX3P 4250 4250 557.5 0.00 -           -          -          -          -            
KOX3C 4300 4300 15 0.00 -         -       -      -            -        KOX3P 4300 4300 603.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 11.5 0.00 -         -       -      -            -        KOX3P 4350 4350 650 0.00 -           -          -          -          -            
KOX3C 4400 4400 9 0.00 -         -       -      50.0          -        KOX3P 4400 4400 697 0.00 -           -          -          -          -            
KOX3C 4450 4450 7 0.00 -         -       -      -            -        KOX3P 4450 4450 745 0.00 -           -          -          -          -            
KOX3C 4500 4500 5.5 0.00 -         -       -      -            -        KOX3P 4500 4500 793.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 4 0.00 -         -       -      -            -        KOX3P 4550 4550 842 0.00 -           -          -          -          -            
KOX3C 4600 4600 3 0.00 -         -       -      -            -        KOX3P 4600 4600 891 0.00 -           -          -          -          -            
KOX3C 4650 4650 2.5 0.00 -         -       -      -            -        KOX3P 4650 4650 940 0.00 -           -          -          -          -            
KOX3C 4700 4700 2 0.00 -         -       -      -            -        KOX3P 4700 4700 989 0.00 -           -          -          -          -            
KOX3C 4750 4750 1.5 0.00 -         -       -      -            -        KOX3P 4750 4750 1038.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 1 0.00 -         -       -      -            -        KOX3P 4800 4800 1088 0.00 -           -          -          -          -            
KOX3C 4850 4850 0.5 0.00 -         -       -      -            -        KOX3P 4850 4850 1138 0.00 -           -          -          -          -            
KOX3C 4900 4900 0.5 0.00 -         -       -      -            -        KOX3P 4900 4900 1187.5 0.00 -           -          -          -          -            
KOX3C 4950 4950 0.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1237 0.00 -           -          -          -          -            
Dec-23 (62d 10/10/23); CSize 25; KOZ3 3747.00
KOZ3C 2550 2550 1178.5 0.00 -         -       -      -            -        KOZ3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOZ3C 2600 2600 1129 0.00 -         -       -      -            -        KOZ3P 2600 2600 1 0.00 -           -          -          -          -            
KOZ3C 2650 2650 1079.5 0.00 -         -       -      -            -        KOZ3P 2650 2650 1.5 0.00 -           -          -          -          -            
KOZ3C 2700 2700 1030.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 2 0.00 -           -          -          -          -            
KOZ3C 2750 2750 982 0.00 -         -       -      -            -        KOZ3P 2750 2750 3 0.00 -           -          -          -          -            
KOZ3C 2800 2800 933.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 4.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 885.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 6 0.00 -           -          -          -          -            
KOZ3C 2900 2900 838 0.00 -         -       -      -            -        KOZ3P 2900 2900 8.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 791 0.00 -         -       -      -            -        KOZ3P 2950 2950 11 0.00 -           -          -          -          -            
KOZ3C 3000 3000 744.5 0.00 -         -       -      -            -        KOZ3P 3000 3000 14.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 699.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 19 0.00 -           -          -          -          -            
KOZ3C 3100 3100 655 0.00 -         -       -      -            -        KOZ3P 3100 3100 24 0.00 -           -          -          -          -            
KOZ3C 3150 3150 611.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 30.5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 569 0.00 -         -       -      -            -        KOZ3P 3200 3200 38 0.00 -           -          -          -          -            
KOZ3C 3250 3250 528.5 0.00 -         -       -      -            -        KOZ3P 3250 3250 47 0.00 -           -          -          -          -            
KOZ3C 3300 3300 489 0.00 -         -       -      -            -        KOZ3P 3300 3300 57 0.00 -           -          -          300         -            
KOZ3C 3350 3350 451 0.00 -         -       -      -            -        KOZ3P 3350 3350 69 0.00 -           -          -          -          -            
KOZ3C 3400 3400 414.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 82.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 380 0.00 -         -       -      -            -        KOZ3P 3450 3450 97.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 347 0.00 -         -       -      -            -        KOZ3P 3500 3500 114 0.00 -           -          -          -          -            
KOZ3C 3550 3550 316 0.00 -         -       -      -            -        KOZ3P 3550 3550 133 0.00 -           -          -          -          -            
KOZ3C 3600 3600 286.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 153.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 259 0.00 -         -       -      -            -        KOZ3P 3650 3650 175.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 233.5 0.00 -         -       -      -            -        KOZ3P 3700 3700 200 0.00 -           -          -          50           -            
KOZ3C 3750 3750 210 0.00 -         -       -      -            -        KOZ3P 3750 3750 226 0.00 -           -          -          50           -            
KOZ3C 3800 3800 188 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 253.5 0.00 -           -          -          200         -            
KOZ3C 3850 3850 167.5 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 283 0.00 -           -          -          -          -            
KOZ3C 3900 3900 149 0.00 -         -       -      -            -        KOZ3P 3900 3900 314.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 132.5 0.00 -         -       -      -            -        KOZ3P 3950 3950 347 0.00 -           -          -          -          -            
KOZ3C 4000 4000 117 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 381.5 0.00 -           -          -          -          -            
KOZ3C 4050 4050 103 0.00 -         -       -      -            -        KOZ3P 4050 4050 417.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 90.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 454.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 79.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 493 0.00 -           -          -          -          -            
KOZ3C 4200 4200 69 0.00 -         -       -      -            -        KOZ3P 4200 4200 533 0.00 -           -          -          -          -            
KOZ3C 4250 4250 60.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 573.5 0.00 -           -          -          -          -            
KOZ3C 4300 4300 52.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 615.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 45.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 658 0.00 -           -          -          -          -            
KOZ3C 4400 4400 39 0.00 -         -       -      100.0        -        KOZ3P 4400 4400 701.5 0.00 -           -          -          -          -            
KOZ3C 4450 4450 33.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 746 0.00 -           -          -          -          -            
KOZ3C 4500 4500 29 0.00 -         -       -      -            -        KOZ3P 4500 4500 791 0.00 -           -          -          -          -            
KOZ3C 4550 4550 25 0.00 -         -       -      -            -        KOZ3P 4550 4550 836.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 21 0.00 -         -       -      -            -        KOZ3P 4600 4600 882.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 18 0.00 -         -       -      -            -        KOZ3P 4650 4650 929 0.00 -           -          -          -          -            
KOZ3C 4700 4700 15.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 976 0.00 -           -          -          -          -            
KOZ3C 4750 4750 13 0.00 -         -       -      -            -        KOZ3P 4750 4750 1023.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 11 0.00 -         -       -      -            -        KOZ3P 4800 4800 1071.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 9.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 1119.5 0.00 -           -          -          -          -            
KOZ3C 4900 4900 8 0.00 -         -       -      -            -        KOZ3P 4900 4900 1167.5 0.00 -           -          -          -          -            
KOZ3C 4950 4950 6.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1216 0.00 -           -          -          -          -            
KOZ3C 5000 5000 5.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1264.5 0.00 -           -          -          -          -            
Jan-24 (93d 11/10/23); CSize 25; KOF4 3772.00
KOF4C 2550 2550 1204 0.00 -         -       -      -            -        KOF4P 2550 2550 2.5 0.00 -           -          -          -          -            
KOF4C 2600 2600 1155.5 0.00 -         -       -      -            -        KOF4P 2600 2600 3.5 0.00 -           -          -          -          -            
KOF4C 2650 2650 1107 0.00 -         -       -      -            -        KOF4P 2650 2650 5 0.00 -           -          -          -          -            
KOF4C 2700 2700 1059 0.00 -         -       -      -            -        KOF4P 2700 2700 6.5 0.00 -           -          -          -          -            
KOF4C 2750 2750 1011.5 0.00 -         -       -      -            -        KOF4P 2750 2750 8.5 0.00 -           -          -          -          -            
KOF4C 2800 2800 964.5 0.00 -         -       -      -            -        KOF4P 2800 2800 11 0.00 -           -          -          -          -            
KOF4C 2850 2850 918 0.00 -         -       -      -            -        KOF4P 2850 2850 14.5 0.00 -           -          -          -          -            
KOF4C 2900 2900 872 0.00 -         -       -      -            -        KOF4P 2900 2900 18 0.00 -           -          -          -          -            
KOF4C 2950 2950 827 0.00 -         -       -      -            -        KOF4P 2950 2950 22.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 783 0.00 -         -       -      -            -        KOF4P 3000 3000 28 0.00 -           -          -          150         -            
KOF4C 3050 3050 739.5 0.00 -         -       -      -            -        KOF4P 3050 3050 34 0.00 -           -          -          -          -            
KOF4C 3100 3100 697 0.00 -         -       -      -            -        KOF4P 3100 3100 41.5 0.00 -           -          -          -          -            
KOF4C 3150 3150 656 0.00 -         -       -      -            -        KOF4P 3150 3150 50 0.00 -           -          -          -          -            
KOF4C 3200 3200 616 0.00 -         -       -      -            -        KOF4P 3200 3200 59.5 0.00 -           -          -          -          -            
KOF4C 3250 3250 577 0.00 -         -       -      -            -        KOF4P 3250 3250 70 0.00 -           -          -          -          -            
KOF4C 3300 3300 539.5 0.00 -         -       -      -            -        KOF4P 3300 3300 82.5 0.00 -           -          -          -          -            
KOF4C 3350 3350 503.5 0.00 -         -       -      -            -        KOF4P 3350 3350 95.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 468.5 0.00 -         -       -      -            -        KOF4P 3400 3400 110.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 435.5 0.00 -         -       -      -            -        KOF4P 3450 3450 127 0.00 -           -          -          -          -            
KOF4C 3500 3500 403.5 0.00 -         -       -      -            -        KOF4P 3500 3500 145 0.00 -           -          -          -          -            
KOF4C 3550 3550 373.5 0.00 -         -       -      -            -        KOF4P 3550 3550 164 0.00 -           -          -          -          -            
KOF4C 3600 3600 345 0.00 -         -       -      -            -        KOF4P 3600 3600 185 0.00 -           -          -          -          -            
KOF4C 3650 3650 317.5 0.00 -         -       -      -            -        KOF4P 3650 3650 207.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 292 0.00 -         -       -      -            -        KOF4P 3700 3700 231.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 268 0.00 -         -       -      -            -        KOF4P 3750 3750 257 0.00 -           -          -          -          -            
KOF4C 3800 3800 245 0.00 -         -       -      -            -        KOF4P 3800 3800 284 0.00 -           -          -          -          -            
KOF4C 3850 3850 224 0.00 -         -       -      -            -        KOF4P 3850 3850 312.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 204 0.00 -         -       -      -            -        KOF4P 3900 3900 342 0.00 -           -          -          -          -            
KOF4C 3950 3950 186 0.00 -         -       -      -            -        KOF4P 3950 3950 373.5 0.00 -           -          -          -          -            
KOF4C 4000 4000 169 0.00 -         -       -      150.0        -        KOF4P 4000 4000 406 0.00 -           -          -          -          -            
KOF4C 4050 4050 153 0.00 -         -       -      -            -        KOF4P 4050 4050 439.5 0.00 -           -          -          -          -            
KOF4C 4100 4100 138.5 0.00 -         -       -      -            -        KOF4P 4100 4100 474.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 125 0.00 -         -       -      -            -        KOF4P 4150 4150 511 0.00 -           -          -          -          -            
KOF4C 4200 4200 112.5 0.00 -         -       -      50.0          -        KOF4P 4200 4200 548 0.00 -           -          -          -          -            
KOF4C 4250 4250 101.5 0.00 -         -       -      -            -        KOF4P 4250 4250 586.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 91 0.00 -         -       -      50.0          -        KOF4P 4300 4300 625.5 0.00 -           -          -          -          -            
KOF4C 4350 4350 81.5 0.00 -         -       -      -            -        KOF4P 4350 4350 666 0.00 -           -          -          -          -            
KOF4C 4400 4400 73 0.00 -         -       -      -            -        KOF4P 4400 4400 707 0.00 -           -          -          -          -            



KOF4C 4450 4450 65.5 0.00 -         -       -      -            -        KOF4P 4450 4450 748.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 58.5 0.00 -         -       -      -            -        KOF4P 4500 4500 791.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 52 0.00 -         -       -      -            -        KOF4P 4550 4550 834.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 46 0.00 -         -       -      -            -        KOF4P 4600 4600 878.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 41 0.00 -         -       -      -            -        KOF4P 4650 4650 923 0.00 -           -          -          -          -            
KOF4C 4700 4700 36.5 0.00 -         -       -      -            -        KOF4P 4700 4700 968 0.00 -           -          -          -          -            
KOF4C 4750 4750 32 0.00 -         -       -      -            -        KOF4P 4750 4750 1013 0.00 -           -          -          -          -            
KOF4C 4800 4800 28.5 0.00 -         -       -      -            -        KOF4P 4800 4800 1059 0.00 -           -          -          -          -            
KOF4C 4850 4850 25 0.00 -         -       -      -            -        KOF4P 4850 4850 1105.5 0.00 -           -          -          -          -            
KOF4C 4900 4900 22 0.00 -         -       -      -            -        KOF4P 4900 4900 1152 0.00 -           -          -          -          -            
KOF4C 4950 4950 19.5 0.00 -         -       -      -            -        KOF4P 4950 4950 1199 0.00 -           -          -          -          -            
KOF4C 5000 5000 17 0.00 -         -       -      -            -        KOF4P 5000 5000 1246 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
Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd

shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

35.36 35.35 0.04

35.35 35.37 -0.06
35.37 35.32 0.14

35.84 35.87 -0.08
35.85 35.87 -0.06

35.35 0.04
35.86 35.87 -0.03

Implied volatility for ATM 

OCT 23

NOV 23

DEC 23

Previous day 1D%CHG
35.35 35.37 -0.06
35.37 35.32 0.14
35.36


