
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 3,800 -60 3,839 3,839 3,800 633 3,754 SEP 23 66.90 0.17 67.16 67.74 66.12 18,690    16,304      
OCT 23 3,876 -61 3,940 3,940 3,870 7,360 23,693 OCT 23 64.96 0.06 65.20 65.85 64.27 24,706    69,312      
NOV 23 3,910 -52 3,968 3,970 3,904 19,848 42,824 DEC 23 63.45 0.09 63.78 64.27 62.78 48,169    199,041    
DEC 23 3,939 -43 3,976 3,988 3,931 3,899 30,369 JAN 24 62.78 0.19 62.97 63.39 62.02 8,618      66,352      
JAN 24 3,964 -37 4,003 4,007 3,949 4,898 24,705 MAR 24 62.02 0.24 62.06 62.53 61.22 4,664      43,383      
FEB 24 3,977 -37 4,020 4,020 3,967 2,161 13,928 MAY 24 61.43 0.26 61.87 61.88 60.59 2,590      31,142      
MAR 24 3,989 -27 4,020 4,021 3,969 2,572 16,624 JUL 24 60.79 0.27 61.15 61.20 59.93 2,370      27,275      
APR 24 3,981 -28 4,013 4,013 3,963 857 8,911 AUG 24 59.98 0.29 59.85 60.02 59.59 449         3,400        
MAY 24 3,967 -25 3,991 3,993 3,948 875 16,761 SEP 24 59.08 0.30 58.82 59.04 58.82 225         2,357        
JUN 24 3,943 -25 3,970 3,970 3,927 351 5,731 OCT 24 58.11 0.30 57.45 57.86 57.45 104         2,070        
JUL 24 3,911 -25 3,935 3,935 3,893 429 7,082 DEC 24 57.62 0.30 57.49 57.63 56.83 641         8,997        
AUG 24 3,890 -25 95 241 JAN 25 57.37 0.28 - - - 8             250           
SEP 24 3,874 -25 3,866 3,877 3,861 62 2,635 MAR 25 57.03 0.28 56.72 56.72 56.72 5             552           
NOV 24 3,855 -25 3,850 3,863 3,845 23 2,016 MAY 25 56.76 0.29 - - - 6             68             
JAN 25 3,855 -25 JUL 25 56.63 0.26 56.51 56.51 56.51 7             270           
MAR 25 3,855 -25
MAY 25 3,855 -25 Source : Bloomberg
JUL 25 3,855 -25
SEP 25 3,855 -25
NOV 25 3,855 -25
JAN 26 3,855 -25
MAR 26 3,855 -25
MAY 26 3,855 -25
JUL 26 3,855 -25

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Nov-23 (10d 9/8/23); CSize 25; KOX3 3939.00
KOX3C 2750 2750 1159 0.00 -         -       -      -            -        KOX3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOX3C 2800 2800 1109 0.00 -         -       -      -            -        KOX3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 1059 0.00 -         -       -      -            -        KOX3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 1009 0.00 -         -       -      -            -        KOX3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 959 0.00 -         -       -      -            -        KOX3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOX3C 3000 3000 909 0.00 -         -       -      -            -        KOX3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 859 0.00 -         -       -      -            -        KOX3P 3050 3050 0.5 0.00 -           -          -          -          -            
KOX3C 3100 3100 809.5 0.00 -         -       -      -            -        KOX3P 3100 3100 0.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 759.5 0.00 -         -       -      -            -        KOX3P 3150 3150 0.5 0.00 -           -          -          -          -            
KOX3C 3200 3200 709.5 0.00 -         -       -      -            -        KOX3P 3200 3200 0.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 659.5 0.00 -         -       -      -            -        KOX3P 3250 3250 0.5 0.00 -           -          -          -          -            
KOX3C 3300 3300 609.5 0.00 -         -       -      -            -        KOX3P 3300 3300 0.5 0.00 -           -          -          -          -            
KOX3C 3350 3350 560 0.00 -         -       -      -            -        KOX3P 3350 3350 0.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 510.5 0.00 -         -       -      -            -        KOX3P 3400 3400 0.5 0.00 -           -          -          -          -            
KOX3C 3450 3450 461 0.00 -         -       -      -            -        KOX3P 3450 3450 1.5 0.00 -           -          -          -          -            
KOX3C 3500 3500 412.5 0.00 -         -       -      -            -        KOX3P 3500 3500 3 0.00 -           -          -          -          -            
KOX3C 3550 3550 364.5 0.00 -         -       -      -            -        KOX3P 3550 3550 5 0.00 -           -          -          -          -            
KOX3C 3600 3600 318.5 0.00 -         -       -      -            -        KOX3P 3600 3600 8.5 0.00 -           -          -          -          -            
KOX3C 3650 3650 274 0.00 -         -       -      -            -        KOX3P 3650 3650 14 0.00 -           -          -          -          -            
KOX3C 3700 3700 232 0.00 -         -       -      -            -        KOX3P 3700 3700 22 0.00 -           -          -          400         -            
KOX3C 3750 3750 192.5 0.00 -         -       -      -            -        KOX3P 3750 3750 33 0.00 -           -          -          -          -            
KOX3C 3800 3800 157 0.00 -         -       -      -            -        KOX3P 3800 3800 47.5 0.00 -           -          -          -          -            
KOX3C 3850 3850 125.5 0.00 -         -       -      -            -        KOX3P 3850 3850 65.5 0.00 -           -          -          -          -            
KOX3C 3900 3900 98.5 0.00 -         -       -      -            -        KOX3P 3900 3900 88.5 0.00 -           -          -          -          -            
KOX3C 3950 3950 75 0.00 -         -       -      -            -        KOX3P 3950 3950 115 0.00 -           -          -          -          -            
KOX3C 4000 4000 56 0.00 -         -       -      -            -        KOX3P 4000 4000 146 0.00 -           -          -          -          -            
KOX3C 4050 4050 41 0.00 -         -       -      -            -        KOX3P 4050 4050 181 0.00 -           -          -          -          -            
KOX3C 4100 4100 29 0.00 -         -       -      -            -        KOX3P 4100 4100 219 0.00 -           -          -          -          -            
KOX3C 4150 4150 20.5 0.00 -         -       -      -            -        KOX3P 4150 4150 260 0.00 -           -          -          -          -            
KOX3C 4200 4200 14 0.00 -         -       -      100.0        -        KOX3P 4200 4200 303.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 9 0.00 -         -       -      -            -        KOX3P 4250 4250 349 0.00 -           -          -          -          -            
KOX3C 4300 4300 6 0.00 -         -       -      -            -        KOX3P 4300 4300 395.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 3.5 0.00 -         -       -      -            -        KOX3P 4350 4350 443.5 0.00 -           -          -          -          -            
KOX3C 4400 4400 2.5 0.00 -         -       -      50.0          -        KOX3P 4400 4400 492 0.00 -           -          -          -          -            
KOX3C 4450 4450 1.5 0.00 -         -       -      -            -        KOX3P 4450 4450 541 0.00 -           -          -          -          -            
KOX3C 4500 4500 1 0.00 -         -       -      -            -        KOX3P 4500 4500 590.5 0.00 -           -          -          -          -            
KOX3C 4550 4550 0.5 0.00 -         -       -      -            -        KOX3P 4550 4550 640 0.00 -           -          -          -          -            
KOX3C 4600 4600 0.5 0.00 -         -       -      -            -        KOX3P 4600 4600 689.5 0.00 -           -          -          -          -            
KOX3C 4650 4650 0.5 0.00 -         -       -      -            -        KOX3P 4650 4650 739.5 0.00 -           -          -          -          -            
KOX3C 4700 4700 0.5 0.00 -         -       -      -            -        KOX3P 4700 4700 789.5 0.00 -           -          -          -          -            
KOX3C 4750 4750 0.5 0.00 -         -       -      -            -        KOX3P 4750 4750 839.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 0.5 0.00 -         -       -      -            -        KOX3P 4800 4800 889 0.00 -           -          -          -          -            
KOX3C 4850 4850 0.5 0.00 -         -       -      -            -        KOX3P 4850 4850 939 0.00 -           -          -          -          -            
KOX3C 4900 4900 0.5 0.00 -         -       -      -            -        KOX3P 4900 4900 989 0.00 -           -          -          -          -            
KOX3C 4950 4950 0.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1039 0.00 -           -          -          -          -            
KOX3C 5000 5000 0.5 0.00 -         -       -      -            -        KOX3P 5000 5000 1089 0.00 -           -          -          -          -            
KOX3C 5050 5050 0.5 0.00 -         -       -      -            -        KOX3P 5050 5050 1139 0.00 -           -          -          -          -            
KOX3C 5100 5100 0.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1189 0.00 -           -          -          -          -            
KOX3C 5150 5150 0.5 0.00 -         -       -      -            -        KOX3P 5150 5150 1239 0.00 -           -          -          -          -            
KOX3C 5200 5200 0.5 0.00 -         -       -      -            -        KOX3P 5200 5200 1289 0.00 -           -          -          -          -            
Dec-23 (42d 10/10/23); CSize 25; KOZ3 3970.00
KOZ3C 2700 2700 1234.5 0.00 0.0 0 0 0 0 KOZ3P 2700 2700 0.5 0.00 -           -          0 -          -            
KOZ3C 2750 2750 1185 0.00 -         -       -      -            -        KOZ3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1135 0.00 -         -       -      -            -        KOZ3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1085.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1036 0.00 -         -       -      -            -        KOZ3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 986.5 0.00 -         -       -      -            -        KOZ3P 2950 2950 1 0.00 -           -          -          -          -            
KOZ3C 3000 3000 937 0.00 -         -       -      -            -        KOZ3P 3000 3000 1.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 888 0.00 -         -       -      -            -        KOZ3P 3050 3050 2.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 839.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 3.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 791 0.00 -         -       -      -            -        KOZ3P 3150 3150 5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 743.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 7 0.00 -           -          -          -          -            
KOZ3C 3250 3250 696 0.00 -         -       -      -            -        KOZ3P 3250 3250 9.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 650 0.00 -         -       -      -            -        KOZ3P 3300 3300 13 0.00 -           -          -          300         -            
KOZ3C 3350 3350 604.5 0.00 -         -       -      -            -        KOZ3P 3350 3350 17.5 0.00 -           -          -          -          -            
KOZ3C 3400 3400 560 0.00 -         -       -      -            -        KOZ3P 3400 3400 23 0.00 -           -          -          200         -            
KOZ3C 3450 3450 517 0.00 -         -       -      -            -        KOZ3P 3450 3450 29.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 475 0.00 -         -       -      -            -        KOZ3P 3500 3500 37.5 0.00 -           -          -          -          -            
KOZ3C 3550 3550 435 0.00 -         -       -      -            -        KOZ3P 3550 3550 47 0.00 -           -          -          -          -            
KOZ3C 3600 3600 396.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 58.5 0.00 -           -          -          -          -            
KOZ3C 3650 3650 359.5 0.00 -         -       -      -            -        KOZ3P 3650 3650 71.5 0.00 -           -          -          -          -            
KOZ3C 3700 3700 324.5 0.00 -         -       -      -            -        KOZ3P 3700 3700 86.5 0.00 -           -          -          50           -            
KOZ3C 3750 3750 292 0.00 -         -       -      -            -        KOZ3P 3750 3750 103.5 0.00 -           -          -          50           -            
KOZ3C 3800 3800 261.5 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 123 0.00 -           -          -          200         -            
KOZ3C 3850 3850 232.5 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 144 0.00 -           -          -          -          -            
KOZ3C 3900 3900 206 0.00 -         -       -      -            -        KOZ3P 3900 3900 167.5 0.00 -           -          -          -          -            
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KOZ3C 3950 3950 182 0.00 -         -       -      -            -        KOZ3P 3950 3950 193 0.00 -           -          -          -          -            
KOZ3C 4000 4000 159.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 220.5 0.00 -           -          -          -          -            
KOZ3C 4050 4050 139.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 250 0.00 -           -          -          -          -            
KOZ3C 4100 4100 121.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 281.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 105 0.00 -         -       -      -            -        KOZ3P 4150 4150 315 0.00 -           -          -          -          -            
KOZ3C 4200 4200 90.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 350.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 77.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 387.5 0.00 -           -          -          -          -            
KOZ3C 4300 4300 66 0.00 -         -       -      -            -        KOZ3P 4300 4300 426 0.00 -           -          -          -          -            
KOZ3C 4350 4350 56 0.00 -         -       -      -            -        KOZ3P 4350 4350 465.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 47.5 0.00 -         -       -      100.0        -        KOZ3P 4400 4400 507 0.00 -           -          -          -          -            
KOZ3C 4450 4450 40 0.00 -         -       -      -            -        KOZ3P 4450 4450 549 0.00 -           -          -          -          -            
KOZ3C 4500 4500 33.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 592.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 28 0.00 -         -       -      -            -        KOZ3P 4550 4550 636.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 23 0.00 -         -       -      -            -        KOZ3P 4600 4600 682 0.00 -           -          -          -          -            
KOZ3C 4650 4650 19 0.00 -         -       -      -            -        KOZ3P 4650 4650 727.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 16 0.00 -         -       -      -            -        KOZ3P 4700 4700 774 0.00 -           -          -          -          -            
KOZ3C 4750 4750 13 0.00 -         -       -      -            -        KOZ3P 4750 4750 821 0.00 -           -          -          -          -            
KOZ3C 4800 4800 10.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 868.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 8.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 916.5 0.00 -           -          -          -          -            
KOZ3C 4900 4900 7 0.00 -         -       -      -            -        KOZ3P 4900 4900 964.5 0.00 -           -          -          -          -            
KOZ3C 4950 4950 5.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1013 0.00 -           -          -          -          -            
KOZ3C 5000 5000 4.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1061.5 0.00 -           -          -          -          -            
KOZ3C 5050 5050 3.5 0.00 -         -       -      -            -        KOZ3P 5050 5050 1110.5 0.00 -           -          -          -          -            
KOZ3C 5100 5100 3 0.00 -         -       -      -            -        KOZ3P 5100 5100 1159.5 0.00 -           -          -          -          -            
KOZ3C 5150 5150 2.5 0.00 -         -       -      -            -        KOZ3P 5150 5150 1209 0.00 -           -          -          -          -            
Jan-24 (73d 11/10/23); CSize 25; KOF4 3990.00
KOF4C 2800 2800 1159 0.00 -         -       -      -            -        KOF4P 2800 2800 2 0.00 -           -          -          -          -            
KOF4C 2850 2850 1110 0.00 -         -       -      -            -        KOF4P 2850 2850 3 0.00 -           -          -          -          -            
KOF4C 2900 2900 1061.5 0.00 -         -       -      -            -        KOF4P 2900 2900 4 0.00 -           -          -          -          -            
KOF4C 2950 2950 1013 0.00 -         -       -      -            -        KOF4P 2950 2950 5.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 965.5 0.00 -         -       -      -            -        KOF4P 3000 3000 7.5 0.00 -           -          -          150         -            
KOF4C 3050 3050 918 0.00 -         -       -      -            -        KOF4P 3050 3050 10 0.00 -           -          -          -          -            
KOF4C 3100 3100 871.5 0.00 -         -       -      -            -        KOF4P 3100 3100 13 0.00 -           -          -          -          -            
KOF4C 3150 3150 825 0.00 -         -       -      -            -        KOF4P 3150 3150 16.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 780 0.00 -         -       -      -            -        KOF4P 3200 3200 20.5 0.00 -           -          -          -          -            
KOF4C 3250 3250 735.5 0.00 -         -       -      -            -        KOF4P 3250 3250 26 0.00 -           -          -          -          -            
KOF4C 3300 3300 692 0.00 -         -       -      -            -        KOF4P 3300 3300 32 0.00 -           -          -          75           -            
KOF4C 3350 3350 649.5 0.00 -         -       -      -            -        KOF4P 3350 3350 39 0.00 -           -          -          -          -            
KOF4C 3400 3400 608 0.00 -         -       -      -            -        KOF4P 3400 3400 47.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 568 0.00 -         -       -      -            -        KOF4P 3450 3450 57 0.00 -           -          -          -          -            
KOF4C 3500 3500 529 0.00 -         -       -      -            -        KOF4P 3500 3500 68 0.00 -           -          -          -          -            
KOF4C 3550 3550 491.5 0.00 -         -       -      -            -        KOF4P 3550 3550 80.5 0.00 -           -          -          -          -            
KOF4C 3600 3600 456 0.00 -         -       -      -            -        KOF4P 3600 3600 94 0.00 -           -          -          -          -            
KOF4C 3650 3650 421.5 0.00 -         -       -      -            -        KOF4P 3650 3650 109.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 388.5 0.00 -         -       -      -            -        KOF4P 3700 3700 126.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 357.5 0.00 -         -       -      -            -        KOF4P 3750 3750 145 0.00 -           -          -          -          -            
KOF4C 3800 3800 328 0.00 -         -       -      -            -        KOF4P 3800 3800 165 0.00 -           -          -          -          -            
KOF4C 3850 3850 300 0.00 -         -       -      -            -        KOF4P 3850 3850 187 0.00 -           -          -          -          -            
KOF4C 3900 3900 274 0.00 -         -       -      -            -        KOF4P 3900 3900 210 0.00 -           -          -          -          -            
KOF4C 3950 3950 249.5 0.00 -         -       -      -            -        KOF4P 3950 3950 235.5 0.00 -           -          -          -          -            
KOF4C 4000 4000 226.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 262 0.00 -           -          -          -          -            
KOF4C 4050 4050 205 0.00 -         -       -      -            -        KOF4P 4050 4050 290.5 0.00 -           -          -          -          -            
KOF4C 4100 4100 185 0.00 -         -       -      -            -        KOF4P 4100 4100 320 0.00 -           -          -          -          -            
KOF4C 4150 4150 167 0.00 -         -       -      -            -        KOF4P 4150 4150 351.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 150 0.00 -         -       -      50.0          -        KOF4P 4200 4200 384.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 134.5 0.00 -         -       -      -            -        KOF4P 4250 4250 418.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 120 0.00 -         -       -      50.0          -        KOF4P 4300 4300 454 0.00 -           -          -          -          -            
KOF4C 4350 4350 107 0.00 -         -       -      -            -        KOF4P 4350 4350 491 0.00 -           -          -          -          -            
KOF4C 4400 4400 95.5 0.00 -         -       -      -            -        KOF4P 4400 4400 528.5 0.00 -           -          -          -          -            
KOF4C 4450 4450 84.5 0.00 -         -       -      -            -        KOF4P 4450 4450 567.5 0.00 -           -          -          -          -            
KOF4C 4500 4500 75 0.00 -         -       -      -            -        KOF4P 4500 4500 607.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 66.5 0.00 -         -       -      -            -        KOF4P 4550 4550 648.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 58.5 0.00 -         -       -      -            -        KOF4P 4600 4600 690.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 51.5 0.00 -         -       -      -            -        KOF4P 4650 4650 733 0.00 -           -          -          -          -            
KOF4C 4700 4700 45.5 0.00 -         -       -      -            -        KOF4P 4700 4700 776.5 0.00 -           -          -          -          -            
KOF4C 4750 4750 39.5 0.00 -         -       -      -            -        KOF4P 4750 4750 820.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 34.5 0.00 -         -       -      -            -        KOF4P 4800 4800 865.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 30.5 0.00 -         -       -      -            -        KOF4P 4850 4850 910.5 0.00 -           -          -          -          -            
KOF4C 4900 4900 26.5 0.00 -         -       -      -            -        KOF4P 4900 4900 956.5 0.00 -           -          -          -          -            
KOF4C 4950 4950 23 0.00 -         -       -      -            -        KOF4P 4950 4950 1002.5 0.00 -           -          -          -          -            
KOF4C 5000 5000 20 0.00 -         -       -      -            -        KOF4P 5000 5000 1049.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 17 0.00 -         -       -      -            -        KOF4P 5050 5050 1096.5 0.00 -           -          -          -          -            
KOF4C 5100 5100 15 0.00 -         -       -      -            -        KOF4P 5100 5100 1144 0.00 -           -          -          -          -            
KOF4C 5150 5150 13 0.00 -         -       -      -            -        KOF4P 5150 5150 1191.5 0.00 -           -          -          -          -            
KOF4C 5200 5200 11 0.00 -         -       -      -            -        KOF4P 5200 5200 1239.5 0.00 -           -          -          -          -            
KOF4C 5250 5250 9.5 0.00 -         -       -      -            -        KOF4P 5250 5250 1287.5 0.00 -           -          -          -          -            
Feb-24 (101d 12/8/23); CSize 25; KOG4 4008.00
KOG4C 2750 2750 1220.5 0.00 -         -       -      -            -        KOG4P 2750 2750 4 0.00 -           -          -          -          -            
KOG4C 2800 2800 1172 0.00 -         -       -      -            -        KOG4P 2800 2800 5.5 0.00 -           -          -          -          -            
KOG4C 2850 2850 1124.5 0.00 -         -       -      -            -        KOG4P 2850 2850 7 0.00 -           -          -          -          -            
KOG4C 2900 2900 1077 0.00 -         -       -      -            -        KOG4P 2900 2900 9.5 0.00 -           -          -          -          -            
KOG4C 2950 2950 1030 0.00 -         -       -      -            -        KOG4P 2950 2950 12 0.00 -           -          -          -          -            
KOG4C 3000 3000 983.5 0.00 -         -       -      -            -        KOG4P 3000 3000 15 0.00 -           -          -          -          -            
KOG4C 3050 3050 937.5 0.00 -         -       -      -            -        KOG4P 3050 3050 18.5 0.00 -           -          -          -          -            
KOG4C 3100 3100 892.5 0.00 -         -       -      -            -        KOG4P 3100 3100 23 0.00 -           -          -          -          -            
KOG4C 3150 3150 848 0.00 -         -       -      -            -        KOG4P 3150 3150 28.5 0.00 -           -          -          -          -            
KOG4C 3200 3200 804.5 0.00 -         -       -      -            -        KOG4P 3200 3200 34.5 0.00 -           -          -          -          -            
KOG4C 3250 3250 762 0.00 -         -       -      -            -        KOG4P 3250 3250 41 0.00 -           -          -          -          -            
KOG4C 3300 3300 720 0.00 -         -       -      -            -        KOG4P 3300 3300 49 0.00 -           -          -          -          -            
KOG4C 3350 3350 679.5 0.00 -         -       -      -            -        KOG4P 3350 3350 58 0.00 -           -          -          -          -            
KOG4C 3400 3400 640 0.00 -         -       -      -            -        KOG4P 3400 3400 68 0.00 -           -          -          -          -            
KOG4C 3450 3450 602 0.00 -         -       -      -            -        KOG4P 3450 3450 79.5 0.00 -           -          -          -          -            
KOG4C 3500 3500 565 0.00 -         -       -      -            -        KOG4P 3500 3500 92 0.00 -           -          -          -          -            
KOG4C 3550 3550 529 0.00 -         -       -      -            -        KOG4P 3550 3550 106 0.00 -           -          -          -          -            
KOG4C 3600 3600 494.5 0.00 -         -       -      -            -        KOG4P 3600 3600 121 0.00 -           -          -          -          -            
KOG4C 3650 3650 461.5 0.00 -         -       -      -            -        KOG4P 3650 3650 137.5 0.00 -           -          -          -          -            
KOG4C 3700 3700 430 0.00 -         -       -      -            -        KOG4P 3700 3700 155.5 0.00 -           -          -          -          -            
KOG4C 3750 3750 400 0.00 -         -       -      -            -        KOG4P 3750 3750 175 0.00 -           -          -          -          -            
KOG4C 3800 3800 371 0.00 -         -       -      -            -        KOG4P 3800 3800 195.5 0.00 -           -          -          -          -            
KOG4C 3850 3850 344 0.00 -         -       -      -            -        KOG4P 3850 3850 218 0.00 -           -          -          -          -            
KOG4C 3900 3900 318 0.00 -         -       -      -            -        KOG4P 3900 3900 241.5 0.00 -           -          -          -          -            
KOG4C 3950 3950 293.5 0.00 -         -       -      -            -        KOG4P 3950 3950 266.5 0.00 -           -          -          -          -            
KOG4C 4000 4000 270.5 0.00 -         -       -      -            -        KOG4P 4000 4000 293 0.00 -           -          -          -          -            
KOG4C 4050 4050 248.5 0.00 -         -       -      -            -        KOG4P 4050 4050 321 0.00 -           -          -          -          -            
KOG4C 4100 4100 228.5 0.00 -         -       -      -            -        KOG4P 4100 4100 350.5 0.00 -           -          -          -          -            
KOG4C 4150 4150 209.5 0.00 -         -       -      -            -        KOG4P 4150 4150 381 0.00 -           -          -          -          -            
KOG4C 4200 4200 191.5 0.00 -         -       -      50.0          -        KOG4P 4200 4200 412.5 0.00 -           -          -          -          -            
KOG4C 4250 4250 175 0.00 -         -       -      -            -        KOG4P 4250 4250 445.5 0.00 -           -          -          -          -            
KOG4C 4300 4300 159.5 0.00 -         -       -      50.0          -        KOG4P 4300 4300 479.5 0.00 -           -          -          -          -            
KOG4C 4350 4350 145.5 0.00 -         -       -      -            -        KOG4P 4350 4350 515 0.00 -           -          -          -          -            
KOG4C 4400 4400 132 0.00 -         -       -      -            -        KOG4P 4400 4400 551.5 0.00 -           -          -          -          -            
KOG4C 4450 4450 120 0.00 -         -       -      -            -        KOG4P 4450 4450 588.5 0.00 -           -          -          -          -            
KOG4C 4500 4500 108.5 0.00 -         -       -      -            -        KOG4P 4500 4500 627 0.00 -           -          -          -          -            
KOG4C 4550 4550 98 0.00 -         -       -      -            -        KOG4P 4550 4550 666 0.00 -           -          -          -          -            
KOG4C 4600 4600 88.5 0.00 -         -       -      -            -        KOG4P 4600 4600 706.5 0.00 -           -          -          -          -            



KOG4C 4650 4650 80 0.00 -         -       -      -            -        KOG4P 4650 4650 747 0.00 -           -          -          -          -            
KOG4C 4700 4700 72 0.00 -         -       -      -            -        KOG4P 4700 4700 789 0.00 -           -          -          -          -            
KOG4C 4750 4750 65 0.00 -         -       -      -            -        KOG4P 4750 4750 831 0.00 -           -          -          -          -            
KOG4C 4800 4800 58.5 0.00 -         -       -      -            -        KOG4P 4800 4800 874 0.00 -           -          -          -          -            
KOG4C 4850 4850 52.5 0.00 -         -       -      -            -        KOG4P 4850 4850 917.5 0.00 -           -          -          -          -            
KOG4C 4900 4900 47 0.00 -         -       -      -            -        KOG4P 4900 4900 961.5 0.00 -           -          -          -          -            
KOG4C 4950 4950 42 0.00 -         -       -      -            -        KOG4P 4950 4950 1006.5 0.00 -           -          -          -          -            
KOG4C 5000 5000 37.5 0.00 -         -       -      -            -        KOG4P 5000 5000 1051.5 0.00 -           -          -          -          -            
KOG4C 5050 5050 33.5 0.00 -         -       -      -            -        KOG4P 5050 5050 1097 0.00 -           -          -          -          -            
KOG4C 5100 5100 30 0.00 -         -       -      -            -        KOG4P 5100 5100 1143 0.00 -           -          -          -          -            
KOG4C 5150 5150 26.5 0.00 -         -       -      -            -        KOG4P 5150 5150 1189 0.00 -           -          -          -          -            
KOG4C 5200 5200 23.5 0.00 -         -       -      -            -        KOG4P 5200 5200 1236 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
33.86 34.04 -0.53
33.83 34.02 -0.56
33.85 34.03 -0.54
34.84 34.99 -0.43
34.86 34.99 -0.37
34.85 34.99 -0.40

34.37 34.52 -0.43

34.38 34.52 -0.41
34.36 34.52 -0.46


