
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
OCT 23 3,700 22 3,681 3,701 3,619 528 9,066 OCT 23 61.76 -0.63 62.40 62.90 61.67 17,590    40,962      
NOV 23 3,727 12 3,715 3,733 3,650 10,019 33,612 DEC 23 60.29 -0.65 60.93 61.40 60.18 56,377    187,576    
DEC 23 3,749 -- 3,746 3,763 3,690 33,175 43,556 JAN 24 59.72 -0.61 60.34 60.74 59.63 15,741    78,001      
JAN 24 3,786 -4 3,797 3,801 3,732 10,323 27,789 MAR 24 59.29 -0.52 59.90 60.17 59.17 11,209    57,340      
FEB 24 3,822 -8 3,837 3,842 3,773 4,792 16,947 MAY 24 58.93 -0.46 59.54 59.72 58.80 4,377      35,578      
MAR 24 3,850 -11 3,860 3,868 3,805 4,735 21,495 JUL 24 58.45 -0.40 58.99 59.15 58.31 3,633      29,915      
APR 24 3,859 -10 3,873 3,876 3,816 1,792 11,675 AUG 24 57.75 -0.37 57.89 58.33 57.65 617         6,387        
MAY 24 3,851 -10 3,870 3,870 3,808 3,410 20,483 SEP 24 57.02 -0.34 57.30 57.48 56.91 542         4,529        
JUN 24 3,825 -3 3,797 3,828 3,786 1,536 7,561 OCT 24 56.19 -0.32 56.14 56.14 56.13 211         2,512        
JUL 24 3,802 -3 3,803 3,817 3,758 1,993 7,927 DEC 24 55.74 -0.32 56.20 56.26 55.60 726         12,563      
AUG 24 3,780 -4 3,801 3,802 3,742 1,391 1,919 JAN 25 55.55 -0.31 - - - 2             690           
SEP 24 3,761 -4 3,781 3,781 3,732 689 3,223 MAR 25 55.27 -0.31 - - - - 590           
NOV 24 3,755 -4 3,766 3,775 3,720 118 2,577 MAY 25 55.00 -0.30 - - - - 63             
JAN 25 3,755 -4 1 14 JUL 25 54.87 -0.30 - - - - 275           
MAR 25 3,755 -4 3 AUG 25 54.54 -0.30 - - - - 9               
MAY 25 3,755 -4
JUL 25 3,755 -4 Source : Bloomberg
SEP 25 3,755 -4
NOV 25 3,755 -4
JAN 26 3,755 -4
MAR 26 3,755 -4
MAY 26 3,755 -4
JUL 26 3,755 -4
SEP 26 3,755 -4

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Dec-23 (20d 10/10/23); CSize 25; KOZ3 3746.00
KOZ3C 2550 2550 1197 0.00 -         -       -      -            -        KOZ3P 2550 2550 0.5 0.00 -           -          -          -          -            
KOZ3C 2600 2600 1147 0.00 -         -       -      -            -        KOZ3P 2600 2600 0.5 0.00 -           -          -          -          -            
KOZ3C 2650 2650 1097 0.00 -         -       -      -            -        KOZ3P 2650 2650 0.5 0.00 -           -          -          -          -            
KOZ3C 2700 2700 1047 0.00 -         -       -      -            -        KOZ3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOZ3C 2750 2750 997.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 947.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOZ3C 2850 2850 897.5 0.00 -         -       -      -            -        KOZ3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOZ3C 2900 2900 847.5 0.00 -         -       -      -            -        KOZ3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 798 0.00 -         -       -      -            -        KOZ3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOZ3C 3000 3000 748 0.00 -         -       -      -            -        KOZ3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOZ3C 3050 3050 698.5 0.00 -         -       -      -            -        KOZ3P 3050 3050 0.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 649 0.00 -         -       -      -            -        KOZ3P 3100 3100 1.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 600 0.00 -         -       -      -            -        KOZ3P 3150 3150 2 0.00 -           -          -          -          -            
KOZ3C 3200 3200 551.5 0.00 -         -       -      -            -        KOZ3P 3200 3200 3.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 504 0.00 -         -       -      -            -        KOZ3P 3250 3250 5.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 457 0.00 -         -       -      -            -        KOZ3P 3300 3300 9 0.00 -           -          -          300         -            
KOZ3C 3350 3350 411.5 0.00 -         -       -      -            -        KOZ3P 3350 3350 13 0.00 -           -          -          -          -            
KOZ3C 3400 3400 367.5 0.00 -         -       -      -            -        KOZ3P 3400 3400 19 0.00 -           -          -          200         -            
KOZ3C 3450 3450 325 0.00 -         -       -      -            -        KOZ3P 3450 3450 26.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 285 0.00 -         -       -      -            -        KOZ3P 3500 3500 36.5 0.00 -           -          -          -          -            
KOZ3C 3550 3550 247.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 49 0.00 -           -          -          -          -            
KOZ3C 3600 3600 213 0.00 -         -       -      -            -        KOZ3P 3600 3600 64 0.00 -           -          -          -          -            
KOZ3C 3650 3650 181 0.00 -         -       -      -            -        KOZ3P 3650 3650 82 0.00 -           -          -          -          -            
KOZ3C 3700 3700 152 0.00 -         -       -      -            -        KOZ3P 3700 3700 103.5 0.00 -           -          -          100         -            
KOZ3C 3750 3750 126.5 0.00 -         -       -      -            -        KOZ3P 3750 3750 127.5 0.00 -           -          -          50           -            
KOZ3C 3800 3800 104 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 155 0.00 -           -          -          200         -            
KOZ3C 3850 3850 84.5 0.00 -         -       -      -            -        KOZ3P 3850 3850 185.5 0.00 -           -          -          -          -            
KOZ3C 3900 3900 68 0.00 -         -       -      -            -        KOZ3P 3900 3900 218.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 54 0.00 -         -       -      -            -        KOZ3P 3950 3950 254.5 0.00 -           -          -          -          -            
KOZ3C 4000 4000 42.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 293 0.00 -           -          -          -          -            
KOZ3C 4050 4050 33 0.00 -         -       -      -            -        KOZ3P 4050 4050 333.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 25 0.00 -         -       -      -            -        KOZ3P 4100 4100 375.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 19 0.00 -         -       -      -            -        KOZ3P 4150 4150 419.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 14.5 0.00 -         -       -      -            -        KOZ3P 4200 4200 464.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 10.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 510.5 0.00 -           -          -          -          -            
KOZ3C 4300 4300 7.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 558 0.00 -           -          -          -          -            
KOZ3C 4350 4350 5.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 605.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 4 0.00 -         -       -      100.0        -        KOZ3P 4400 4400 654 0.00 -           -          -          -          -            
KOZ3C 4450 4450 3 0.00 -         -       -      -            -        KOZ3P 4450 4450 702.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 2 0.00 -         -       -      -            -        KOZ3P 4500 4500 751.5 0.00 -           -          -          -          -            
KOZ3C 4550 4550 1.5 0.00 -         -       -      -            -        KOZ3P 4550 4550 801 0.00 -           -          -          -          -            
KOZ3C 4600 4600 1 0.00 -         -       -      -            -        KOZ3P 4600 4600 850.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 0.5 0.00 -         -       -      -            -        KOZ3P 4650 4650 900 0.00 -           -          -          -          -            
KOZ3C 4700 4700 0.5 0.00 -         -       -      -            -        KOZ3P 4700 4700 950 0.00 -           -          -          -          -            
KOZ3C 4750 4750 0.5 0.00 -         -       -      -            -        KOZ3P 4750 4750 999.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 0.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 1049.5 0.00 -           -          -          -          -            
KOZ3C 4850 4850 0.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 1099 0.00 -           -          -          -          -            
KOZ3C 4900 4900 0.5 0.00 -         -       -      -            -        KOZ3P 4900 4900 1149 0.00 -           -          -          -          -            
KOZ3C 4950 4950 0.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1199 0.00 -           -          -          -          -            
KOZ3C 5000 5000 0.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1249 0.00 -           -          -          -          -            
Jan-24 (51d 11/10/23); CSize 25; KOF4 3784.00
KOF4C 2600 2600 1181 0.00 0.0 0 0 0 0 KOF4P 2600 2600 0.5 0.00 -           -          0 -          -            
KOF4C 2650 2650 1131.5 0.00 -         -       -      -            -        KOF4P 2650 2650 0.5 0.00 -           -          -          -          -            
KOF4C 2700 2700 1082 0.00 -         -       -      -            -        KOF4P 2700 2700 0.5 0.00 -           -          -          -          -            
KOF4C 2750 2750 1032.5 0.00 -         -       -      -            -        KOF4P 2750 2750 1 0.00 -           -          -          -          -            
KOF4C 2800 2800 983.5 0.00 -         -       -      -            -        KOF4P 2800 2800 1.5 0.00 -           -          -          -          -            
KOF4C 2850 2850 934.5 0.00 -         -       -      -            -        KOF4P 2850 2850 2.5 0.00 -           -          -          -          -            
KOF4C 2900 2900 885.5 0.00 -         -       -      -            -        KOF4P 2900 2900 3.5 0.00 -           -          -          -          -            
KOF4C 2950 2950 837.5 0.00 -         -       -      -            -        KOF4P 2950 2950 5 0.00 -           -          -          -          -            
KOF4C 3000 3000 789.5 0.00 -         -       -      -            -        KOF4P 3000 3000 7 0.00 -           -          -          150         -            
KOF4C 3050 3050 742.5 0.00 -         -       -      -            -        KOF4P 3050 3050 9.5 0.00 -           -          -          -          -            
KOF4C 3100 3100 696 0.00 -         -       -      -            -        KOF4P 3100 3100 13 0.00 -           -          -          -          -            
KOF4C 3150 3150 650 0.00 -         -       -      -            -        KOF4P 3150 3150 17 0.00 -           -          -          -          -            
KOF4C 3200 3200 605.5 0.00 -         -       -      -            -        KOF4P 3200 3200 22 0.00 -           -          -          -          -            
KOF4C 3250 3250 562 0.00 -         -       -      -            -        KOF4P 3250 3250 28.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 519.5 0.00 -         -       -      -            -        KOF4P 3300 3300 36 0.00 -           -          -          75           -            
KOF4C 3350 3350 479 0.00 -         -       -      -            -        KOF4P 3350 3350 45 0.00 -           -          -          -          -            
KOF4C 3400 3400 439.5 0.00 -         -       -      -            -        KOF4P 3400 3400 55.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 402 0.00 -         -       -      -            -        KOF4P 3450 3450 67.5 0.00 -           -          -          -          -            
KOF4C 3500 3500 366 0.00 -         -       -      -            -        KOF4P 3500 3500 81.5 0.00 -           -          -          -          -            
KOF4C 3550 3550 332 0.00 -         -       -      -            -        KOF4P 3550 3550 97 0.00 -           -          -          -          -            
KOF4C 3600 3600 300 0.00 -         -       -      -            -        KOF4P 3600 3600 115 0.00 -           -          -          -          -            
KOF4C 3650 3650 270 0.00 -         -       -      -            -        KOF4P 3650 3650 134.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 242 0.00 -         -       -      -            -        KOF4P 3700 3700 156.5 0.00 -           -          -          -          -            
KOF4C 3750 3750 216 0.00 -         -       -      -            -        KOF4P 3750 3750 180 0.00 -           -          -          -          -            
KOF4C 3800 3800 192 0.00 -         -       -      -            -        KOF4P 3800 3800 206 0.00 -           -          -          -          -            
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KOF4C 3850 3850 170 0.00 -         -       -      -            -        KOF4P 3850 3850 233.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 150 0.00 -         -       -      -            -        KOF4P 3900 3900 263.5 0.00 -           -          -          -          -            
KOF4C 3950 3950 131.5 0.00 -         -       -      -            -        KOF4P 3950 3950 295 0.00 -           -          -          -          -            
KOF4C 4000 4000 115 0.00 -         -       -      150.0        -        KOF4P 4000 4000 328 0.00 -           -          -          -          -            
KOF4C 4050 4050 100 0.00 -         -       -      -            -        KOF4P 4050 4050 363 0.00 -           -          -          -          -            
KOF4C 4100 4100 87 0.00 -         -       -      -            -        KOF4P 4100 4100 399.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 75 0.00 -         -       -      -            -        KOF4P 4150 4150 437.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 64.5 0.00 -         -       -      50.0          -        KOF4P 4200 4200 477 0.00 -           -          -          -          -            
KOF4C 4250 4250 55.5 0.00 -         -       -      -            -        KOF4P 4250 4250 517.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 47.5 0.00 -         -       -      50.0          -        KOF4P 4300 4300 559 0.00 -           -          -          -          -            
KOF4C 4350 4350 40.5 0.00 -         -       -      -            -        KOF4P 4350 4350 602 0.00 -           -          -          -          -            
KOF4C 4400 4400 34 0.00 -         -       -      -            -        KOF4P 4400 4400 645.5 0.00 -           -          -          -          -            
KOF4C 4450 4450 29 0.00 -         -       -      -            -        KOF4P 4450 4450 690 0.00 -           -          -          -          -            
KOF4C 4500 4500 24.5 0.00 -         -       -      -            -        KOF4P 4500 4500 735 0.00 -           -          -          -          -            
KOF4C 4550 4550 20.5 0.00 -         -       -      -            -        KOF4P 4550 4550 781 0.00 -           -          -          -          -            
KOF4C 4600 4600 17 0.00 -         -       -      -            -        KOF4P 4600 4600 827.5 0.00 -           -          -          -          -            
KOF4C 4650 4650 14 0.00 -         -       -      -            -        KOF4P 4650 4650 874.5 0.00 -           -          -          -          -            
KOF4C 4700 4700 12 0.00 -         -       -      -            -        KOF4P 4700 4700 922 0.00 -           -          -          -          -            
KOF4C 4750 4750 10 0.00 -         -       -      -            -        KOF4P 4750 4750 969.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 8 0.00 -         -       -      -            -        KOF4P 4800 4800 1017.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 6.5 0.00 -         -       -      -            -        KOF4P 4850 4850 1066 0.00 -           -          -          -          -            
KOF4C 4900 4900 5.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1114.5 0.00 -           -          -          -          -            
KOF4C 4950 4950 4.5 0.00 -         -       -      -            -        KOF4P 4950 4950 1163.5 0.00 -           -          -          -          -            
KOF4C 5000 5000 3.5 0.00 -         -       -      -            -        KOF4P 5000 5000 1212.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 3 0.00 -         -       -      -            -        KOF4P 5050 5050 1261.5 0.00 -           -          -          -          -            
Feb-24 (79d 12/8/23); CSize 25; KOG4 3829.00
KOG4C 2650 2650 1166 0.00 -         -       -      -            -        KOG4P 2650 2650 2 0.00 -           -          -          -          -            
KOG4C 2700 2700 1117 0.00 -         -       -      -            -        KOG4P 2700 2700 3 0.00 -           -          -          -          -            
KOG4C 2750 2750 1068.5 0.00 -         -       -      -            -        KOG4P 2750 2750 4 0.00 -           -          -          -          -            
KOG4C 2800 2800 1020.5 0.00 -         -       -      -            -        KOG4P 2800 2800 5.5 0.00 -           -          -          -          -            
KOG4C 2850 2850 972.5 0.00 -         -       -      -            -        KOG4P 2850 2850 7 0.00 -           -          -          -          -            
KOG4C 2900 2900 925 0.00 -         -       -      -            -        KOG4P 2900 2900 9.5 0.00 -           -          -          -          -            
KOG4C 2950 2950 878.5 0.00 -         -       -      -            -        KOG4P 2950 2950 12.5 0.00 -           -          -          -          -            
KOG4C 3000 3000 832.5 0.00 -         -       -      -            -        KOG4P 3000 3000 16 0.00 -           -          -          -          -            
KOG4C 3050 3050 787 0.00 -         -       -      -            -        KOG4P 3050 3050 20 0.00 -           -          -          -          -            
KOG4C 3100 3100 742.5 0.00 -         -       -      -            -        KOG4P 3100 3100 25.5 0.00 -           -          -          -          -            
KOG4C 3150 3150 698.5 0.00 -         -       -      -            -        KOG4P 3150 3150 31.5 0.00 -           -          -          -          -            
KOG4C 3200 3200 656 0.00 -         -       -      -            -        KOG4P 3200 3200 38.5 0.00 -           -          -          -          -            
KOG4C 3250 3250 615 0.00 -         -       -      -            -        KOG4P 3250 3250 46.5 0.00 -           -          -          -          -            
KOG4C 3300 3300 574.5 0.00 -         -       -      -            -        KOG4P 3300 3300 56 0.00 -           -          -          -          -            
KOG4C 3350 3350 535.5 0.00 -         -       -      -            -        KOG4P 3350 3350 67 0.00 -           -          -          75           -            
KOG4C 3400 3400 498 0.00 -         -       -      -            -        KOG4P 3400 3400 79 0.00 -           -          -          -          -            
KOG4C 3450 3450 462 0.00 -         -       -      -            -        KOG4P 3450 3450 93 0.00 -           -          -          -          -            
KOG4C 3500 3500 427.5 0.00 -         -       -      -            -        KOG4P 3500 3500 108 0.00 -           -          -          -          -            
KOG4C 3550 3550 395 0.00 -         -       -      -            -        KOG4P 3550 3550 124.5 0.00 -           -          -          -          -            
KOG4C 3600 3600 363.5 0.00 -         -       -      -            -        KOG4P 3600 3600 143 0.00 -           -          -          -          -            
KOG4C 3650 3650 334 0.00 -         -       -      -            -        KOG4P 3650 3650 163 0.00 -           -          -          -          -            
KOG4C 3700 3700 306 0.00 -         -       -      -            -        KOG4P 3700 3700 184.5 0.00 -           -          -          -          -            
KOG4C 3750 3750 279.5 0.00 -         -       -      -            -        KOG4P 3750 3750 208 0.00 -           -          -          -          -            
KOG4C 3800 3800 254.5 0.00 -         -       -      -            -        KOG4P 3800 3800 233 0.00 -           -          -          -          -            
KOG4C 3850 3850 231.5 0.00 -         -       -      -            -        KOG4P 3850 3850 259.5 0.00 -           -          -          -          -            
KOG4C 3900 3900 210 0.00 -         -       -      -            -        KOG4P 3900 3900 287.5 0.00 -           -          -          -          -            
KOG4C 3950 3950 190 0.00 -         -       -      -            -        KOG4P 3950 3950 317 0.00 -           -          -          -          -            
KOG4C 4000 4000 171.5 0.00 -         -       -      -            -        KOG4P 4000 4000 348.5 0.00 -           -          -          -          -            
KOG4C 4050 4050 154.5 0.00 -         -       -      -            -        KOG4P 4050 4050 381 0.00 -           -          -          -          -            
KOG4C 4100 4100 138.5 0.00 -         -       -      -            -        KOG4P 4100 4100 415 0.00 -           -          -          -          -            
KOG4C 4150 4150 124 0.00 -         -       -      -            -        KOG4P 4150 4150 450 0.00 -           -          -          -          -            
KOG4C 4200 4200 111 0.00 -         -       -      50.0          -        KOG4P 4200 4200 486.5 0.00 -           -          -          -          -            
KOG4C 4250 4250 99 0.00 -         -       -      -            -        KOG4P 4250 4250 524 0.00 -           -          -          -          -            
KOG4C 4300 4300 88 0.00 -         -       -      50.0          -        KOG4P 4300 4300 563 0.00 -           -          -          -          -            
KOG4C 4350 4350 78.5 0.00 -         -       -      -            -        KOG4P 4350 4350 602.5 0.00 -           -          -          -          -            
KOG4C 4400 4400 69.5 0.00 -         -       -      -            -        KOG4P 4400 4400 643.5 0.00 -           -          -          -          -            
KOG4C 4450 4450 61.5 0.00 -         -       -      -            -        KOG4P 4450 4450 685 0.00 -           -          -          -          -            
KOG4C 4500 4500 54 0.00 -         -       -      -            -        KOG4P 4500 4500 727.5 0.00 -           -          -          -          -            
KOG4C 4550 4550 47.5 0.00 -         -       -      -            -        KOG4P 4550 4550 770.5 0.00 -           -          -          -          -            
KOG4C 4600 4600 42 0.00 -         -       -      -            -        KOG4P 4600 4600 814.5 0.00 -           -          -          -          -            
KOG4C 4650 4650 37 0.00 -         -       -      -            -        KOG4P 4650 4650 859 0.00 -           -          -          -          -            
KOG4C 4700 4700 32 0.00 -         -       -      -            -        KOG4P 4700 4700 904 0.00 -           -          -          -          -            
KOG4C 4750 4750 28 0.00 -         -       -      -            -        KOG4P 4750 4750 950 0.00 -           -          -          -          -            
KOG4C 4800 4800 24.5 0.00 -         -       -      -            -        KOG4P 4800 4800 996 0.00 -           -          -          -          -            
KOG4C 4850 4850 21.5 0.00 -         -       -      -            -        KOG4P 4850 4850 1042.5 0.00 -           -          -          -          -            
KOG4C 4900 4900 18.5 0.00 -         -       -      -            -        KOG4P 4900 4900 1089 0.00 -           -          -          -          -            
KOG4C 4950 4950 16 0.00 -         -       -      -            -        KOG4P 4950 4950 1136.5 0.00 -           -          -          -          -            
KOG4C 5000 5000 14 0.00 -         -       -      -            -        KOG4P 5000 5000 1184 0.00 -           -          -          -          -            
KOG4C 5050 5050 12 0.00 -         -       -      -            -        KOG4P 5050 5050 1231.5 0.00 -           -          -          -          -            
KOG4C 5100 5100 10.5 0.00 -         -       -      -            -        KOG4P 5100 5100 1279.5 0.00 -           -          -          -          -            
Mar-24 (112d 1/10/24); CSize 25; KOH4 3858.00
KOH4C 2650 2650 1194 0.00 -         -       -      -            -        KOH4P 2650 2650 5.5 0.00 -           -          -          -          -            
KOH4C 2700 2700 1146 0.00 -         -       -      -            -        KOH4P 2700 2700 7.5 0.00 -           -          -          -          -            
KOH4C 2750 2750 1098.5 0.00 -         -       -      -            -        KOH4P 2750 2750 9.5 0.00 -           -          -          -          -            
KOH4C 2800 2800 1051.5 0.00 -         -       -      -            -        KOH4P 2800 2800 12 0.00 -           -          -          -          -            
KOH4C 2850 2850 1005.5 0.00 -         -       -      -            -        KOH4P 2850 2850 15 0.00 -           -          -          -          -            
KOH4C 2900 2900 959.5 0.00 -         -       -      -            -        KOH4P 2900 2900 19 0.00 -           -          -          -          -            
KOH4C 2950 2950 914.5 0.00 -         -       -      -            -        KOH4P 2950 2950 23 0.00 -           -          -          -          -            
KOH4C 3000 3000 870 0.00 -         -       -      -            -        KOH4P 3000 3000 28.5 0.00 -           -          -          -          -            
KOH4C 3050 3050 826.5 0.00 -         -       -      -            -        KOH4P 3050 3050 34.5 0.00 -           -          -          -          -            
KOH4C 3100 3100 784 0.00 -         -       -      -            -        KOH4P 3100 3100 41 0.00 -           -          -          -          -            
KOH4C 3150 3150 742 0.00 -         -       -      -            -        KOH4P 3150 3150 49 0.00 -           -          -          -          -            
KOH4C 3200 3200 701.5 0.00 -         -       -      -            -        KOH4P 3200 3200 58 0.00 -           -          -          -          -            
KOH4C 3250 3250 662 0.00 -         -       -      -            -        KOH4P 3250 3250 68 0.00 -           -          -          -          -            
KOH4C 3300 3300 623.5 0.00 -         -       -      -            -        KOH4P 3300 3300 79 0.00 -           -          -          -          -            
KOH4C 3350 3350 586.5 0.00 -         -       -      -            -        KOH4P 3350 3350 91.5 0.00 -           -          -          -          -            
KOH4C 3400 3400 550.5 0.00 -         -       -      -            -        KOH4P 3400 3400 105 0.00 -           -          -          -          -            
KOH4C 3450 3450 516 0.00 -         -       -      -            -        KOH4P 3450 3450 120 0.00 -           -          -          -          -            
KOH4C 3500 3500 482.5 0.00 -         -       -      -            -        KOH4P 3500 3500 136 0.00 -           -          -          -          -            
KOH4C 3550 3550 451 0.00 -         -       -      -            -        KOH4P 3550 3550 153.5 0.00 -           -          -          -          -            
KOH4C 3600 3600 420.5 0.00 -         -       -      -            -        KOH4P 3600 3600 173 0.00 -           -          -          -          -            
KOH4C 3650 3650 391 0.00 -         -       -      -            -        KOH4P 3650 3650 193 0.00 -           -          -          -          -            
KOH4C 3700 3700 363.5 0.00 -         -       -      -            -        KOH4P 3700 3700 215 0.00 -           -          -          -          -            
KOH4C 3750 3750 337 0.00 -         -       -      250.0        -        KOH4P 3750 3750 238 0.00 -           -          -          -          -            
KOH4C 3800 3800 312.5 0.00 -         -       -      -            -        KOH4P 3800 3800 263 0.00 -           -          -          -          -            
KOH4C 3850 3850 288.5 0.00 -         -       -      -            -        KOH4P 3850 3850 288.5 0.00 -           -          -          -          -            
KOH4C 3900 3900 266.5 0.00 -         -       -      -            -        KOH4P 3900 3900 316 0.00 -           -          -          -          -            
KOH4C 3950 3950 245.5 0.00 -         -       -      -            -        KOH4P 3950 3950 344.5 0.00 -           -          -          -          -            
KOH4C 4000 4000 226 0.00 -         -       -      200.0        -        KOH4P 4000 4000 374.5 0.00 -           -          -          -          -            
KOH4C 4050 4050 207.5 0.00 -         -       -      -            -        KOH4P 4050 4050 405.5 0.00 -           -          -          -          -            
KOH4C 4100 4100 190.5 0.00 -         -       -      -            -        KOH4P 4100 4100 438 0.00 -           -          -          -          -            
KOH4C 4150 4150 174.5 0.00 -         -       -      -            -        KOH4P 4150 4150 471.5 0.00 -           -          -          -          -            
KOH4C 4200 4200 159.5 0.00 -         -       -      50.0          -        KOH4P 4200 4200 506 0.00 -           -          -          -          -            
KOH4C 4250 4250 145.5 0.00 -         -       -      250.0        -        KOH4P 4250 4250 542 0.00 -           -          -          -          -            
KOH4C 4300 4300 133 0.00 -         -       -      50.0          -        KOH4P 4300 4300 578.5 0.00 -           -          -          -          -            
KOH4C 4350 4350 121 0.00 -         -       -      -            -        KOH4P 4350 4350 616 0.00 -           -          -          -          -            
KOH4C 4400 4400 110 0.00 -         -       -      -            -        KOH4P 4400 4400 654.5 0.00 -           -          -          -          -            
KOH4C 4450 4450 100 0.00 -         -       -      -            -        KOH4P 4450 4450 694 0.00 -           -          -          -          -            
KOH4C 4500 4500 90.5 0.00 -         -       -      -            -        KOH4P 4500 4500 734 0.00 -           -          -          -          -            



KOH4C 4550 4550 82 0.00 -         -       -      -            -        KOH4P 4550 4550 775 0.00 -           -          -          -          -            
KOH4C 4600 4600 74 0.00 -         -       -      -            -        KOH4P 4600 4600 817 0.00 -           -          -          -          -            
KOH4C 4650 4650 67 0.00 -         -       -      -            -        KOH4P 4650 4650 859 0.00 -           -          -          -          -            
KOH4C 4700 4700 60.5 0.00 -         -       -      -            -        KOH4P 4700 4700 902 0.00 -           -          -          -          -            
KOH4C 4750 4750 54.5 0.00 -         -       -      -            -        KOH4P 4750 4750 946 0.00 -           -          -          -          -            
KOH4C 4800 4800 49 0.00 -         -       -      -            -        KOH4P 4800 4800 990 0.00 -           -          -          -          -            
KOH4C 4850 4850 44 0.00 -         -       -      -            -        KOH4P 4850 4850 1034.5 0.00 -           -          -          -          -            
KOH4C 4900 4900 39.5 0.00 -         -       -      -            -        KOH4P 4900 4900 1079.5 0.00 -           -          -          -          -            
KOH4C 4950 4950 35.5 0.00 -         -       -      -            -        KOH4P 4950 4950 1125 0.00 -           -          -          -          -            
KOH4C 5000 5000 32 0.00 -         -       -      -            -        KOH4P 5000 5000 1170.5 0.00 -           -          -          -          -            
KOH4C 5050 5050 28.5 0.00 -         -       -      -            -        KOH4P 5050 5050 1217 0.00 -           -          -          -          -            
KOH4C 5100 5100 25.5 0.00 -         -       -      -            -        KOH4P 5100 5100 1263.5 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
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.

34.52 34.19 0.98

34.50 34.19 0.91
34.54 34.18 1.05

35.01 34.68 0.95
35.01 34.68 0.97

34.19 0.98
35.01 34.67 0.98

Implied volatility for ATM 

DEC 23

JAN 24

FEB 24

Previous day 1D%CHG
34.50 34.19 0.91
34.54 34.18 1.05
34.52


