
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
SEP 23 3,854 -40 3,887 3,934 3,840 1,619 7,417 SEP 23 68.29 0.53 67.76 68.48 67.52 14,262    59,585      
OCT 23 3,864 -47 3,901 3,954 3,856 6,354 34,156 OCT 23 65.87 0.37 65.52 66.14 65.34 15,122    55,261      
NOV 23 3,871 -52 3,915 3,966 3,866 27,139 34,147 DEC 23 64.09 0.31 63.77 64.42 63.53 40,443    195,291    
DEC 23 3,878 -57 3,919 3,981 3,877 7,315 26,835 JAN 24 63.41 0.37 63.04 63.61 62.78 11,319    62,535      
JAN 24 3,893 -57 3,940 3,988 3,892 6,696 24,314 MAR 24 62.69 0.34 62.36 62.88 62.09 6,955      42,496      
FEB 24 3,908 -57 3,951 4,000 3,909 1,994 12,970 MAY 24 62.12 0.32 61.80 62.33 61.55 2,942      29,040      
MAR 24 3,914 -57 3,952 4,006 3,914 2,661 15,862 JUL 24 61.50 0.32 61.30 61.57 60.94 2,137      25,749      
APR 24 3,904 -60 3,958 3,988 3,900 2,210 7,847 AUG 24 60.75 0.31 60.60 60.73 60.58 94           2,854        
MAY 24 3,885 -63 3,925 3,970 3,879 3,104 15,029 SEP 24 59.98 0.28 59.98 59.98 59.98 26           2,329        
JUN 24 3,857 -63 3,904 3,940 3,853 1,517 4,790 OCT 24 59.14 0.25 59.14 59.14 59.14 26           1,989        
JUL 24 3,825 -63 3,897 3,908 3,829 914 6,176 DEC 24 58.66 0.23 58.51 58.64 58.28 508         7,265        
AUG 24 3,808 -63 3,832 3,832 3,832 53 57 JAN 25 58.44 0.23 - - - - 258           
SEP 24 3,791 -63 3,861 3,865 3,788 370 2,235 MAR 25 58.11 0.23 - - - - 550           
NOV 24 3,762 -63 3,836 3,840 3,769 165 1,670 MAY 25 57.82 0.23 - - - - 70             
JAN 25 3,762 -63 JUL 25 57.68 0.23 - - - - 259           
MAR 25 3,762 -63
MAY 25 3,762 -63 Source : Bloomberg
JUL 25 3,762 -63
SEP 25 3,762 -63
NOV 25 3,762 -63
JAN 26 3,762 -63
MAR 26 3,762 -63
MAY 26 3,762 -63
JUL 26 3,762 -63

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Nov-23 (18d 9/8/23); CSize 25; KOX3 3871.00
KOX3C 2650 2650 1219 0.00 -         -       -      -            -        KOX3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOX3C 2700 2700 1169 0.00 -         -       -      -            -        KOX3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOX3C 2750 2750 1119 0.00 -         -       -      -            -        KOX3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 1069 0.00 -         -       -      -            -        KOX3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 1019 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 969.5 0.00 -         -       -      -            -        KOX3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 919.5 0.00 -         -       -      -            -        KOX3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 869.5 0.00 -         -       -      -            -        KOX3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 820 0.00 -         -       -      -            -        KOX3P 3050 3050 0.5 0.00 -           -          -          -          -            
KOX3C 3100 3100 770 0.00 -         -       -      -            -        KOX3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 720.5 0.00 -         -       -      -            -        KOX3P 3150 3150 1 0.00 -           -          -          -          -            
KOX3C 3200 3200 671 0.00 -         -       -      -            -        KOX3P 3200 3200 1.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 622 0.00 -         -       -      -            -        KOX3P 3250 3250 2 0.00 -           -          -          -          -            
KOX3C 3300 3300 573.5 0.00 -         -       -      -            -        KOX3P 3300 3300 3.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 525.5 0.00 -         -       -      -            -        KOX3P 3350 3350 5.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 478.5 0.00 -         -       -      -            -        KOX3P 3400 3400 8.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 433 0.00 -         -       -      -            -        KOX3P 3450 3450 12.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 388.5 0.00 -         -       -      -            -        KOX3P 3500 3500 18 0.00 -           -          -          -          -            
KOX3C 3550 3550 346 0.00 -         -       -      -            -        KOX3P 3550 3550 25.5 0.00 -           -          -          -          -            
KOX3C 3600 3600 305.5 0.00 -         -       -      -            -        KOX3P 3600 3600 34.5 0.00 -           -          -          -          -            
KOX3C 3650 3650 267 0.00 -         -       -      -            -        KOX3P 3650 3650 46.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 231.5 0.00 -         -       -      -            -        KOX3P 3700 3700 60.5 0.00 -           -          -          400         -            
KOX3C 3750 3750 198.5 0.00 -         -       -      -            -        KOX3P 3750 3750 77.5 0.00 -           -          -          -          -            
KOX3C 3800 3800 168.5 0.00 -         -       -      -            -        KOX3P 3800 3800 97.5 0.00 -           -          -          -          -            
KOX3C 3850 3850 141.5 0.00 -         -       -      -            -        KOX3P 3850 3850 120.5 0.00 -           -          -          -          -            
KOX3C 3900 3900 118 0.00 -         -       -      -            -        KOX3P 3900 3900 146.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 97 0.00 -         -       -      -            -        KOX3P 3950 3950 175.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 79 0.00 -         -       -      -            -        KOX3P 4000 4000 207.5 0.00 -           -          -          -          -            
KOX3C 4050 4050 63.5 0.00 -         -       -      -            -        KOX3P 4050 4050 242 0.00 -           -          -          -          -            
KOX3C 4100 4100 50.5 0.00 -         -       -      -            -        KOX3P 4100 4100 279 0.00 -           -          -          -          -            
KOX3C 4150 4150 39.5 0.00 -         -       -      -            -        KOX3P 4150 4150 318 0.00 -           -          -          -          -            
KOX3C 4200 4200 31 0.00 -         -       -      100.0        -        KOX3P 4200 4200 359.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 24 0.00 -         -       -      -            -        KOX3P 4250 4250 402 0.00 -           -          -          -          -            
KOX3C 4300 4300 18 0.00 -         -       -      -            -        KOX3P 4300 4300 446.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 13.5 0.00 -         -       -      -            -        KOX3P 4350 4350 492 0.00 -           -          -          -          -            
KOX3C 4400 4400 10 0.00 -         -       -      50.0          -        KOX3P 4400 4400 538.5 0.00 -           -          -          -          -            
KOX3C 4450 4450 7.5 0.00 -         -       -      -            -        KOX3P 4450 4450 585.5 0.00 -           -          -          -          -            
KOX3C 4500 4500 5.5 0.00 -         -       -      -            -        KOX3P 4500 4500 633.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 4 0.00 -         -       -      -            -        KOX3P 4550 4550 682 0.00 -           -          -          -          -            
KOX3C 4600 4600 3 0.00 -         -       -      -            -        KOX3P 4600 4600 730.5 0.00 -           -          -          -          -            
KOX3C 4650 4650 2 0.00 -         -       -      -            -        KOX3P 4650 4650 779.5 0.00 -           -          -          -          -            
KOX3C 4700 4700 1.5 0.00 -         -       -      -            -        KOX3P 4700 4700 829 0.00 -           -          -          -          -            
KOX3C 4750 4750 1 0.00 -         -       -      -            -        KOX3P 4750 4750 878.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 0.5 0.00 -         -       -      -            -        KOX3P 4800 4800 928 0.00 -           -          -          -          -            
KOX3C 4850 4850 0.5 0.00 -         -       -      -            -        KOX3P 4850 4850 978 0.00 -           -          -          -          -            
KOX3C 4900 4900 0.5 0.00 -         -       -      -            -        KOX3P 4900 4900 1027.5 0.00 -           -          -          -          -            
KOX3C 4950 4950 0.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1077.5 0.00 -           -          -          -          -            
KOX3C 5000 5000 0.5 0.00 -         -       -      -            -        KOX3P 5000 5000 1127 0.00 -           -          -          -          -            
KOX3C 5050 5050 0.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1177 0.00 -           -          -          -          -            
KOX3C 5100 5100 0.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1227 0.00 -           -          -          -          -            
Dec-23 (50d 10/10/23); CSize 25; KOZ3 3878.00
KOZ3C 2700 2700 1173.5 0.00 0.0 0 0 0 0 KOZ3P 2700 2700 0.5 0.00 -           -          0 -          -            
KOZ3C 2750 2750 1124 0.00 -         -       -      -            -        KOZ3P 2750 2750 1 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1074.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 1 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1025 0.00 -         -       -      -            -        KOZ3P 2850 2850 2 0.00 -           -          -          -          -            
KOZ3C 2900 2900 976.5 0.00 -         -       -      -            -        KOZ3P 2900 2900 2.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 927.5 0.00 -         -       -      -            -        KOZ3P 2950 2950 4 0.00 -           -          -          -          -            
KOZ3C 3000 3000 879.5 0.00 -         -       -      -            -        KOZ3P 3000 3000 5.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 831.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 7 0.00 -           -          -          -          -            
KOZ3C 3100 3100 784.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 9.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 737.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 13 0.00 -           -          -          -          -            
KOZ3C 3200 3200 692 0.00 -         -       -      -            -        KOZ3P 3200 3200 17 0.00 -           -          -          -          -            
KOZ3C 3250 3250 647 0.00 -         -       -      -            -        KOZ3P 3250 3250 22 0.00 -           -          -          -          -            
KOZ3C 3300 3300 603 0.00 -         -       -      -            -        KOZ3P 3300 3300 28 0.00 -           -          -          300         -            
KOZ3C 3350 3350 560.5 0.00 -         -       -      -            -        KOZ3P 3350 3350 35 0.00 -           -          -          -          -            
KOZ3C 3400 3400 519.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 43.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 479.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 53.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 441 0.00 -         -       -      -            -        KOZ3P 3500 3500 65 0.00 -           -          -          -          -            
KOZ3C 3550 3550 404.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 78 0.00 -           -          -          -          -            
KOZ3C 3600 3600 369.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 92.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 336.5 0.00 -         -       -      -            -        KOZ3P 3650 3650 109.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 305 0.00 -         -       -      -            -        KOZ3P 3700 3700 128 0.00 -           -          -          50           -            
KOZ3C 3750 3750 275.5 0.00 -         -       -      -            -        KOZ3P 3750 3750 148.5 0.00 -           -          -          50           -            
KOZ3C 3800 3800 248 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 170.5 0.00 -           -          -          200         -            
KOZ3C 3850 3850 222.5 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 195 0.00 -           -          -          -          -            
KOZ3C 3900 3900 199 0.00 -         -       -      -            -        KOZ3P 3900 3900 221 0.00 -           -          -          -          -            
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KOZ3C 3950 3950 177 0.00 -         -       -      -            -        KOZ3P 3950 3950 249 0.00 -           -          -          -          -            
KOZ3C 4000 4000 157 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 278.5 0.00 -           -          -          -          -            
KOZ3C 4050 4050 139 0.00 -         -       -      -            -        KOZ3P 4050 4050 310 0.00 -           -          -          -          -            
KOZ3C 4100 4100 122.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 343.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 107.5 0.00 -         -       -      -            -        KOZ3P 4150 4150 378.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 94 0.00 -         -       -      -            -        KOZ3P 4200 4200 414.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 82 0.00 -         -       -      -            -        KOZ3P 4250 4250 452.5 0.00 -           -          -          -          -            
KOZ3C 4300 4300 71 0.00 -         -       -      -            -        KOZ3P 4300 4300 491.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 61.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 531.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 53 0.00 -         -       -      100.0        -        KOZ3P 4400 4400 573 0.00 -           -          -          -          -            
KOZ3C 4450 4450 45.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 615 0.00 -           -          -          -          -            
KOZ3C 4500 4500 39 0.00 -         -       -      -            -        KOZ3P 4500 4500 658.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 33.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 702.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 28.5 0.00 -         -       -      -            -        KOZ3P 4600 4600 747.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 24 0.00 -         -       -      -            -        KOZ3P 4650 4650 793 0.00 -           -          -          -          -            
KOZ3C 4700 4700 20.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 839 0.00 -           -          -          -          -            
KOZ3C 4750 4750 17.5 0.00 -         -       -      -            -        KOZ3P 4750 4750 885.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 14.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 932.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 12 0.00 -         -       -      -            -        KOZ3P 4850 4850 980 0.00 -           -          -          -          -            
KOZ3C 4900 4900 10 0.00 -         -       -      -            -        KOZ3P 4900 4900 1027.5 0.00 -           -          -          -          -            
KOZ3C 4950 4950 8.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1076 0.00 -           -          -          -          -            
KOZ3C 5000 5000 7 0.00 -         -       -      -            -        KOZ3P 5000 5000 1124 0.00 -           -          -          -          -            
KOZ3C 5050 5050 6 0.00 -         -       -      -            -        KOZ3P 5050 5050 1172.5 0.00 -           -          -          -          -            
KOZ3C 5100 5100 5 0.00 -         -       -      -            -        KOZ3P 5100 5100 1221.5 0.00 -           -          -          -          -            
KOZ3C 5150 5150 4 0.00 -         -       -      -            -        KOZ3P 5150 5150 1270.5 0.00 -           -          -          -          -            
Jan-24 (81d 11/10/23); CSize 25; KOF4 3893.00
KOF4C 2700 2700 1187.5 0.00 -         -       -      -            -        KOF4P 2700 2700 3 0.00 -           -          -          -          -            
KOF4C 2750 2750 1138.5 0.00 -         -       -      -            -        KOF4P 2750 2750 4 0.00 -           -          -          -          -            
KOF4C 2800 2800 1090.5 0.00 -         -       -      -            -        KOF4P 2800 2800 5.5 0.00 -           -          -          -          -            
KOF4C 2850 2850 1042.5 0.00 -         -       -      -            -        KOF4P 2850 2850 7 0.00 -           -          -          -          -            
KOF4C 2900 2900 995 0.00 -         -       -      -            -        KOF4P 2900 2900 9 0.00 -           -          -          -          -            
KOF4C 2950 2950 948 0.00 -         -       -      -            -        KOF4P 2950 2950 12 0.00 -           -          -          -          -            
KOF4C 3000 3000 901.5 0.00 -         -       -      -            -        KOF4P 3000 3000 15 0.00 -           -          -          150         -            
KOF4C 3050 3050 856 0.00 -         -       -      -            -        KOF4P 3050 3050 19 0.00 -           -          -          -          -            
KOF4C 3100 3100 811 0.00 -         -       -      -            -        KOF4P 3100 3100 23.5 0.00 -           -          -          -          -            
KOF4C 3150 3150 767 0.00 -         -       -      -            -        KOF4P 3150 3150 29.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 724 0.00 -         -       -      -            -        KOF4P 3200 3200 36 0.00 -           -          -          -          -            
KOF4C 3250 3250 681.5 0.00 -         -       -      -            -        KOF4P 3250 3250 43.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 640.5 0.00 -         -       -      -            -        KOF4P 3300 3300 52 0.00 -           -          -          75           -            
KOF4C 3350 3350 601 0.00 -         -       -      -            -        KOF4P 3350 3350 61.5 0.00 -           -          -          -          -            
KOF4C 3400 3400 562 0.00 -         -       -      -            -        KOF4P 3400 3400 73 0.00 -           -          -          -          -            
KOF4C 3450 3450 525 0.00 -         -       -      -            -        KOF4P 3450 3450 85 0.00 -           -          -          -          -            
KOF4C 3500 3500 489 0.00 -         -       -      -            -        KOF4P 3500 3500 99 0.00 -           -          -          -          -            
KOF4C 3550 3550 455 0.00 -         -       -      -            -        KOF4P 3550 3550 114 0.00 -           -          -          -          -            
KOF4C 3600 3600 422 0.00 -         -       -      -            -        KOF4P 3600 3600 131 0.00 -           -          -          -          -            
KOF4C 3650 3650 390.5 0.00 -         -       -      -            -        KOF4P 3650 3650 149 0.00 -           -          -          -          -            
KOF4C 3700 3700 360.5 0.00 -         -       -      -            -        KOF4P 3700 3700 169 0.00 -           -          -          -          -            
KOF4C 3750 3750 332.5 0.00 -         -       -      -            -        KOF4P 3750 3750 190.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 305.5 0.00 -         -       -      -            -        KOF4P 3800 3800 213 0.00 -           -          -          -          -            
KOF4C 3850 3850 280.5 0.00 -         -       -      -            -        KOF4P 3850 3850 237.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 256.5 0.00 -         -       -      -            -        KOF4P 3900 3900 263.5 0.00 -           -          -          -          -            
KOF4C 3950 3950 234.5 0.00 -         -       -      -            -        KOF4P 3950 3950 291 0.00 -           -          -          -          -            
KOF4C 4000 4000 213.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 320 0.00 -           -          -          -          -            
KOF4C 4050 4050 194.5 0.00 -         -       -      -            -        KOF4P 4050 4050 350.5 0.00 -           -          -          -          -            
KOF4C 4100 4100 176.5 0.00 -         -       -      -            -        KOF4P 4100 4100 382 0.00 -           -          -          -          -            
KOF4C 4150 4150 160 0.00 -         -       -      -            -        KOF4P 4150 4150 415 0.00 -           -          -          -          -            
KOF4C 4200 4200 144.5 0.00 -         -       -      50.0          -        KOF4P 4200 4200 449.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 130.5 0.00 -         -       -      -            -        KOF4P 4250 4250 485 0.00 -           -          -          -          -            
KOF4C 4300 4300 117.5 0.00 -         -       -      50.0          -        KOF4P 4300 4300 521.5 0.00 -           -          -          -          -            
KOF4C 4350 4350 105.5 0.00 -         -       -      -            -        KOF4P 4350 4350 559 0.00 -           -          -          -          -            
KOF4C 4400 4400 94.5 0.00 -         -       -      -            -        KOF4P 4400 4400 598 0.00 -           -          -          -          -            
KOF4C 4450 4450 84.5 0.00 -         -       -      -            -        KOF4P 4450 4450 637.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 75.5 0.00 -         -       -      -            -        KOF4P 4500 4500 678.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 67.5 0.00 -         -       -      -            -        KOF4P 4550 4550 720 0.00 -           -          -          -          -            
KOF4C 4600 4600 60 0.00 -         -       -      -            -        KOF4P 4600 4600 762 0.00 -           -          -          -          -            
KOF4C 4650 4650 53.5 0.00 -         -       -      -            -        KOF4P 4650 4650 805 0.00 -           -          -          -          -            
KOF4C 4700 4700 47.5 0.00 -         -       -      -            -        KOF4P 4700 4700 848.5 0.00 -           -          -          -          -            
KOF4C 4750 4750 42 0.00 -         -       -      -            -        KOF4P 4750 4750 893 0.00 -           -          -          -          -            
KOF4C 4800 4800 37 0.00 -         -       -      -            -        KOF4P 4800 4800 937.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 33 0.00 -         -       -      -            -        KOF4P 4850 4850 983 0.00 -           -          -          -          -            
KOF4C 4900 4900 29 0.00 -         -       -      -            -        KOF4P 4900 4900 1029 0.00 -           -          -          -          -            
KOF4C 4950 4950 25.5 0.00 -         -       -      -            -        KOF4P 4950 4950 1075 0.00 -           -          -          -          -            
KOF4C 5000 5000 22.5 0.00 -         -       -      -            -        KOF4P 5000 5000 1121.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 19.5 0.00 -         -       -      -            -        KOF4P 5050 5050 1168.5 0.00 -           -          -          -          -            
KOF4C 5100 5100 17.5 0.00 -         -       -      -            -        KOF4P 5100 5100 1215.5 0.00 -           -          -          -          -            
KOF4C 5150 5150 15 0.00 -         -       -      -            -        KOF4P 5150 5150 1263 0.00 -           -          -          -          -            
Feb-24 (109d 12/8/23); CSize 25; KOG4 3908.00
KOG4C 2700 2700 1202.5 0.00 -         -       -      -            -        KOG4P 2700 2700 6.5 0.00 -           -          -          -          -            
KOG4C 2750 2750 1155 0.00 -         -       -      -            -        KOG4P 2750 2750 8 0.00 -           -          -          -          -            
KOG4C 2800 2800 1108 0.00 -         -       -      -            -        KOG4P 2800 2800 10.5 0.00 -           -          -          -          -            
KOG4C 2850 2850 1061 0.00 -         -       -      -            -        KOG4P 2850 2850 13.5 0.00 -           -          -          -          -            
KOG4C 2900 2900 1015 0.00 -         -       -      -            -        KOG4P 2900 2900 16.5 0.00 -           -          -          -          -            
KOG4C 2950 2950 969 0.00 -         -       -      -            -        KOG4P 2950 2950 20.5 0.00 -           -          -          -          -            
KOG4C 3000 3000 924.5 0.00 -         -       -      -            -        KOG4P 3000 3000 25 0.00 -           -          -          -          -            
KOG4C 3050 3050 880 0.00 -         -       -      -            -        KOG4P 3050 3050 30.5 0.00 -           -          -          -          -            
KOG4C 3100 3100 837 0.00 -         -       -      -            -        KOG4P 3100 3100 36.5 0.00 -           -          -          -          -            
KOG4C 3150 3150 794.5 0.00 -         -       -      -            -        KOG4P 3150 3150 43.5 0.00 -           -          -          -          -            
KOG4C 3200 3200 753 0.00 -         -       -      -            -        KOG4P 3200 3200 51.5 0.00 -           -          -          -          -            
KOG4C 3250 3250 712.5 0.00 -         -       -      -            -        KOG4P 3250 3250 60.5 0.00 -           -          -          -          -            
KOG4C 3300 3300 673 0.00 -         -       -      -            -        KOG4P 3300 3300 71 0.00 -           -          -          -          -            
KOG4C 3350 3350 635 0.00 -         -       -      -            -        KOG4P 3350 3350 82 0.00 -           -          -          -          -            
KOG4C 3400 3400 598 0.00 -         -       -      -            -        KOG4P 3400 3400 94.5 0.00 -           -          -          -          -            
KOG4C 3450 3450 562 0.00 -         -       -      -            -        KOG4P 3450 3450 108.5 0.00 -           -          -          -          -            
KOG4C 3500 3500 527.5 0.00 -         -       -      -            -        KOG4P 3500 3500 123.5 0.00 -           -          -          -          -            
KOG4C 3550 3550 494.5 0.00 -         -       -      -            -        KOG4P 3550 3550 139.5 0.00 -           -          -          -          -            
KOG4C 3600 3600 462.5 0.00 -         -       -      -            -        KOG4P 3600 3600 157.5 0.00 -           -          -          -          -            
KOG4C 3650 3650 432 0.00 -         -       -      -            -        KOG4P 3650 3650 176.5 0.00 -           -          -          -          -            
KOG4C 3700 3700 403 0.00 -         -       -      -            -        KOG4P 3700 3700 197 0.00 -           -          -          -          -            
KOG4C 3750 3750 375 0.00 -         -       -      -            -        KOG4P 3750 3750 218.5 0.00 -           -          -          -          -            
KOG4C 3800 3800 348.5 0.00 -         -       -      -            -        KOG4P 3800 3800 241.5 0.00 -           -          -          -          -            
KOG4C 3850 3850 323.5 0.00 -         -       -      -            -        KOG4P 3850 3850 266 0.00 -           -          -          -          -            
KOG4C 3900 3900 300 0.00 -         -       -      -            -        KOG4P 3900 3900 292 0.00 -           -          -          -          -            
KOG4C 3950 3950 277.5 0.00 -         -       -      -            -        KOG4P 3950 3950 319 0.00 -           -          -          -          -            
KOG4C 4000 4000 256 0.00 -         -       -      -            -        KOG4P 4000 4000 347.5 0.00 -           -          -          -          -            
KOG4C 4050 4050 236.5 0.00 -         -       -      -            -        KOG4P 4050 4050 377 0.00 -           -          -          -          -            
KOG4C 4100 4100 217.5 0.00 -         -       -      -            -        KOG4P 4100 4100 408 0.00 -           -          -          -          -            
KOG4C 4150 4150 200 0.00 -         -       -      -            -        KOG4P 4150 4150 440 0.00 -           -          -          -          -            
KOG4C 4200 4200 184 0.00 -         -       -      50.0          -        KOG4P 4200 4200 473 0.00 -           -          -          -          -            
KOG4C 4250 4250 168.5 0.00 -         -       -      -            -        KOG4P 4250 4250 507.5 0.00 -           -          -          -          -            
KOG4C 4300 4300 154.5 0.00 -         -       -      50.0          -        KOG4P 4300 4300 542.5 0.00 -           -          -          -          -            
KOG4C 4350 4350 141 0.00 -         -       -      -            -        KOG4P 4350 4350 579 0.00 -           -          -          -          -            
KOG4C 4400 4400 129 0.00 -         -       -      -            -        KOG4P 4400 4400 616 0.00 -           -          -          -          -            
KOG4C 4450 4450 117.5 0.00 -         -       -      -            -        KOG4P 4450 4450 654.5 0.00 -           -          -          -          -            
KOG4C 4500 4500 107 0.00 -         -       -      -            -        KOG4P 4500 4500 693.5 0.00 -           -          -          -          -            
KOG4C 4550 4550 97.5 0.00 -         -       -      -            -        KOG4P 4550 4550 733.5 0.00 -           -          -          -          -            



KOG4C 4600 4600 88.5 0.00 -         -       -      -            -        KOG4P 4600 4600 774 0.00 -           -          -          -          -            
KOG4C 4650 4650 80.5 0.00 -         -       -      -            -        KOG4P 4650 4650 815.5 0.00 -           -          -          -          -            
KOG4C 4700 4700 73 0.00 -         -       -      -            -        KOG4P 4700 4700 857.5 0.00 -           -          -          -          -            
KOG4C 4750 4750 66 0.00 -         -       -      -            -        KOG4P 4750 4750 900 0.00 -           -          -          -          -            
KOG4C 4800 4800 59.5 0.00 -         -       -      -            -        KOG4P 4800 4800 943 0.00 -           -          -          -          -            
KOG4C 4850 4850 54 0.00 -         -       -      -            -        KOG4P 4850 4850 987 0.00 -           -          -          -          -            
KOG4C 4900 4900 48.5 0.00 -         -       -      -            -        KOG4P 4900 4900 1031 0.00 -           -          -          -          -            
KOG4C 4950 4950 44 0.00 -         -       -      -            -        KOG4P 4950 4950 1076 0.00 -           -          -          -          -            
KOG4C 5000 5000 39.5 0.00 -         -       -      -            -        KOG4P 5000 5000 1121 0.00 -           -          -          -          -            
KOG4C 5050 5050 35.5 0.00 -         -       -      -            -        KOG4P 5050 5050 1166.5 0.00 -           -          -          -          -            
KOG4C 5100 5100 32 0.00 -         -       -      -            -        KOG4P 5100 5100 1212.5 0.00 -           -          -          -          -            
KOG4C 5150 5150 28.5 0.00 -         -       -      -            -        KOG4P 5150 5150 1258.5 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 

NOV 23

DEC 23

JAN 24

Previous day 1D%CHG
34.73 34.69 0.12
34.72 34.68 0.12
34.73 34.69 0.12
35.67 35.70 -0.08
35.70 35.67 0.08
35.69 35.69 0.00

35.18 35.17 0.03

35.18 35.17 0.03
35.18 35.17 0.03


