
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 3,618 88 3,571 3,615 3,562 99 3,258 OCT 23 54.47 0.95 52.21 55.17 52.16 79           68             
NOV 23 3,614 88 3,526 3,618 3,519 3,625 15,135 DEC 23 53.37 0.65 52.57 53.87 52.08 83,996    154,250    
DEC 23 3,638 87 3,539 3,649 3,539 31,679 48,174 JAN 24 52.76 0.66 52.00 53.26 51.55 36,487    85,776      
JAN 24 3,659 88 3,564 3,669 3,562 18,442 40,791 MAR 24 52.33 0.68 51.61 52.84 51.16 23,528    62,265      
FEB 24 3,677 83 3,584 3,689 3,584 8,802 23,450 MAY 24 52.15 0.70 51.42 52.70 51.01 17,851    43,605      
MAR 24 3,693 84 3,602 3,704 3,600 11,133 26,066 JUL 24 52.00 0.76 51.23 52.55 50.83 12,594    35,445      
APR 24 3,695 84 3,618 3,705 3,602 6,063 18,996 AUG 24 51.60 0.71 50.90 52.16 50.50 3,131      8,878        
MAY 24 3,680 82 3,599 3,692 3,590 5,316 23,852 SEP 24 51.21 0.64 50.58 51.80 50.20 1,579      6,321        
JUN 24 3,651 82 3,592 3,662 3,568 1,802 10,508 OCT 24 50.76 0.55 50.00 51.22 49.92 672         4,552        
JUL 24 3,621 82 3,536 3,609 3,536 2,145 10,346 DEC 24 50.63 0.49 50.39 51.30 49.82 3,305      16,009      
AUG 24 3,599 82 3,513 3,585 3,513 1,316 3,183 JAN 25 50.56 0.46 - - - 34           782           
SEP 24 3,587 82 3,500 3,586 3,500 1,500 6,036 MAR 25 50.36 0.43 - - - 25           739           
NOV 24 3,582 82 3,520 3,550 3,519 269 4,560 MAY 25 50.22 0.43 49.85 50.32 49.85 23           127           
JAN 25 3,608 82 9 92 JUL 25 50.11 0.43 - - - 6             290           
MAR 25 3,608 82 3 AUG 25 49.86 0.41 - - - - 17             
MAY 25 3,608 82
JUL 25 3,608 82 Source : Bloomberg
SEP 25 3,608 82
NOV 25 3,608 82
JAN 26 3,608 82
MAR 26 3,608 82
MAY 26 3,608 82
JUL 26 3,608 82
SEP 26 3,608 82

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Jan-24 (28d 11/10/23); CSize 25; KOF4 3634.00
KOF4C 2450 2450 1206 0.00 -         -       -      -            -        KOF4P 2450 2450 0.5 0.00 -           -          -          -          -            
KOF4C 2500 2500 1156 0.00 -         -       -      -            -        KOF4P 2500 2500 0.5 0.00 -           -          -          -          -            
KOF4C 2550 2550 1106 0.00 -         -       -      -            -        KOF4P 2550 2550 0.5 0.00 -           -          -          -          -            
KOF4C 2600 2600 1056.5 0.00 -         -       -      -            -        KOF4P 2600 2600 0.5 0.00 -           -          -          -          -            
KOF4C 2650 2650 1006.5 0.00 -         -       -      -            -        KOF4P 2650 2650 0.5 0.00 -           -          -          -          -            
KOF4C 2700 2700 956.5 0.00 -         -       -      -            -        KOF4P 2700 2700 0.5 0.00 -           -          -          -          -            
KOF4C 2750 2750 907 0.00 -         -       -      -            -        KOF4P 2750 2750 0.5 0.00 -           -          -          -          -            
KOF4C 2800 2800 857 0.00 -         -       -      -            -        KOF4P 2800 2800 0.5 0.00 -           -          -          -          -            
KOF4C 2850 2850 807.5 0.00 -         -       -      -            -        KOF4P 2850 2850 0.5 0.00 -           -          -          -          -            
KOF4C 2900 2900 758 0.00 -         -       -      -            -        KOF4P 2900 2900 1 0.00 -           -          -          -          -            
KOF4C 2950 2950 708.5 0.00 -         -       -      -            -        KOF4P 2950 2950 1.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 659.5 0.00 -         -       -      -            -        KOF4P 3000 3000 2.5 0.00 -           -          -          150         -            
KOF4C 3050 3050 611 0.00 -         -       -      -            -        KOF4P 3050 3050 3.5 0.00 -           -          -          -          -            
KOF4C 3100 3100 563.5 0.00 -         -       -      -            -        KOF4P 3100 3100 6 0.00 -           -          -          -          -            
KOF4C 3150 3150 516.5 0.00 -         -       -      -            -        KOF4P 3150 3150 8.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 470.5 0.00 -         -       -      -            -        KOF4P 3200 3200 12.5 0.00 -           -          -          -          -            
KOF4C 3250 3250 425.5 0.00 -         -       -      -            -        KOF4P 3250 3250 17.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 382.5 0.00 -         -       -      -            -        KOF4P 3300 3300 24.5 0.00 -           -          -          75           -            
KOF4C 3350 3350 341.5 0.00 -         -       -      -            -        KOF4P 3350 3350 33 0.00 -           -          -          -          -            
KOF4C 3400 3400 302.5 0.00 -         -       -      -            -        KOF4P 3400 3400 44 0.00 -           -          -          -          -            
KOF4C 3450 3450 265.5 0.00 -         -       -      -            -        KOF4P 3450 3450 57 0.00 -           -          -          200         200           
KOF4C 3500 3500 231.5 0.00 -         -       -      -            -        KOF4P 3500 3500 72.5 0.00 -           -          -          -          -            
KOF4C 3550 3550 200 0.00 -         -       -      -            -        KOF4P 3550 3550 91 0.00 -           -          -          -          -            
KOF4C 3600 3600 171 0.00 -         -       -      -            -        KOF4P 3600 3600 112 0.00 -           -          -          -          -            
KOF4C 3650 3650 145 0.00 -         -       -      -            -        KOF4P 3650 3650 136 0.00 -           -          -          -          -            
KOF4C 3700 3700 122 0.00 -         -       -      -            -        KOF4P 3700 3700 163 0.00 -           -          -          -          -            
KOF4C 3750 3750 102 0.00 -         -       -      -            -        KOF4P 3750 3750 192.5 0.00 -           -          -          -          -            
KOF4C 3800 3800 84 0.00 -         -       -      -            -        KOF4P 3800 3800 224.5 0.00 -           -          -          -          -            
KOF4C 3850 3850 69 0.00 -         -       -      -            -        KOF4P 3850 3850 259.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 56 0.00 -         -       -      -            -        KOF4P 3900 3900 296 0.00 -           -          -          -          -            
KOF4C 3950 3950 45 0.00 -         -       -      -            -        KOF4P 3950 3950 335 0.00 -           -          -          -          -            
KOF4C 4000 4000 35.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 376 0.00 -           -          -          -          -            
KOF4C 4050 4050 28 0.00 -         -       -      -            -        KOF4P 4050 4050 418 0.00 -           -          -          -          -            
KOF4C 4100 4100 22 0.00 -         -       -      -            -        KOF4P 4100 4100 462 0.00 -           -          -          -          -            
KOF4C 4150 4150 17 0.00 -         -       -      -            -        KOF4P 4150 4150 507 0.00 -           -          -          -          -            
KOF4C 4200 4200 13 0.00 -         -       -      50.0          -        KOF4P 4200 4200 552.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 10 0.00 -         -       -      -            -        KOF4P 4250 4250 599.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 7.5 0.00 -         -       -      50.0          -        KOF4P 4300 4300 647 0.00 -           -          -          -          -            
KOF4C 4350 4350 5.5 0.00 -         -       -      -            -        KOF4P 4350 4350 695 0.00 -           -          -          -          -            
KOF4C 4400 4400 4 0.00 -         -       -      -            -        KOF4P 4400 4400 743.5 0.00 -           -          -          -          -            
KOF4C 4450 4450 3 0.00 -         -       -      -            -        KOF4P 4450 4450 792 0.00 -           -          -          -          -            
KOF4C 4500 4500 2.5 0.00 -         -       -      -            -        KOF4P 4500 4500 841 0.00 -           -          -          -          -            
KOF4C 4550 4550 1.5 0.00 -         -       -      -            -        KOF4P 4550 4550 890.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 1 0.00 -         -       -      -            -        KOF4P 4600 4600 940 0.00 -           -          -          -          -            
KOF4C 4650 4650 1 0.00 -         -       -      -            -        KOF4P 4650 4650 989.5 0.00 -           -          -          -          -            
KOF4C 4700 4700 0.5 0.00 -         -       -      -            -        KOF4P 4700 4700 1039 0.00 -           -          -          -          -            
KOF4C 4750 4750 0.5 0.00 -         -       -      -            -        KOF4P 4750 4750 1088.5 0.00 -           -          -          -          -            
KOF4C 4800 4800 0.5 0.00 -         -       -      -            -        KOF4P 4800 4800 1138.5 0.00 -           -          -          -          -            
KOF4C 4850 4850 0.5 0.00 -         -       -      -            -        KOF4P 4850 4850 1188 0.00 -           -          -          -          -            
KOF4C 4900 4900 0.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1238 0.00 -           -          -          -          -            
Feb-24 (56d 12/8/23); CSize 25; KOG4 3656.00
KOG4C 2450 2450 1221 0.00 0.0 0 0 0 0 KOG4P 2450 2450 0.5 0.00 -           -          0 -          -            
KOG4C 2500 2500 1171.5 0.00 -         -       -      -            -        KOG4P 2500 2500 0.5 0.00 -           -          -          -          -            
KOG4C 2550 2550 1121.5 0.00 -         -       -      -            -        KOG4P 2550 2550 0.5 0.00 -           -          -          -          -            
KOG4C 2600 2600 1072 0.00 -         -       -      -            -        KOG4P 2600 2600 0.5 0.00 -           -          -          -          -            
KOG4C 2650 2650 1023 0.00 -         -       -      -            -        KOG4P 2650 2650 1 0.00 -           -          -          -          -            
KOG4C 2700 2700 973.5 0.00 -         -       -      -            -        KOG4P 2700 2700 1.5 0.00 -           -          -          -          -            
KOG4C 2750 2750 924.5 0.00 -         -       -      -            -        KOG4P 2750 2750 2.5 0.00 -           -          -          -          -            
KOG4C 2800 2800 876 0.00 -         -       -      -            -        KOG4P 2800 2800 3.5 0.00 -           -          -          -          -            
KOG4C 2850 2850 827.5 0.00 -         -       -      -            -        KOG4P 2850 2850 5 0.00 -           -          -          -          -            
KOG4C 2900 2900 780 0.00 -         -       -      -            -        KOG4P 2900 2900 7 0.00 -           -          -          -          -            
KOG4C 2950 2950 732.5 0.00 -         -       -      -            -        KOG4P 2950 2950 9.5 0.00 -           -          -          -          -            
KOG4C 3000 3000 686 0.00 -         -       -      -            -        KOG4P 3000 3000 12.5 0.00 -           -          -          -          -            
KOG4C 3050 3050 640.5 0.00 -         -       -      -            -        KOG4P 3050 3050 16.5 0.00 -           -          -          -          -            
KOG4C 3100 3100 596 0.00 -         -       -      -            -        KOG4P 3100 3100 22 0.00 -           -          -          -          -            
KOG4C 3150 3150 552.5 0.00 -         -       -      -            -        KOG4P 3150 3150 28 0.00 -           -          -          -          -            
KOG4C 3200 3200 510.5 0.00 -         -       -      -            -        KOG4P 3200 3200 35.5 0.00 -           -          -          -          -            
KOG4C 3250 3250 469.5 0.00 -         -       -      -            -        KOG4P 3250 3250 45 0.00 -           -          -          -          -            
KOG4C 3300 3300 430.5 0.00 -         -       -      -            -        KOG4P 3300 3300 55.5 0.00 -           -          -          -          -            
KOG4C 3350 3350 393 0.00 -         -       -      -            -        KOG4P 3350 3350 67.5 0.00 -           -          -          275         200           
KOG4C 3400 3400 357.5 0.00 -         -       -      -            -        KOG4P 3400 3400 82 0.00 -           -          -          -          -            
KOG4C 3450 3450 324 0.00 -         -       -      -            -        KOG4P 3450 3450 98 0.00 -           -          -          -          -            
KOG4C 3500 3500 292 0.00 -         -       -      -            -        KOG4P 3500 3500 116 0.00 -           -          -          -          -            
KOG4C 3550 3550 262.5 0.00 -         -       -      -            -        KOG4P 3550 3550 136 0.00 -           -          -          -          -            
KOG4C 3600 3600 234.5 0.00 -         -       -      -            -        KOG4P 3600 3600 158 0.00 -           -          -          -          -            
KOG4C 3650 3650 209 0.00 -         -       -      -            -        KOG4P 3650 3650 182 0.00 -           -          -          -          -            

FCPO Futures - OPTION

Daily Preview
October 13, 2023

KENANGA FUTURES SDN BHD Company No. 353603-X



KOG4C 3700 3700 185.5 0.00 -         -       -      -            -        KOG4P 3700 3700 208 0.00 -           -          -          -          -            
KOG4C 3750 3750 163.5 0.00 -         -       -      -            -        KOG4P 3750 3750 236.5 0.00 -           -          -          -          -            
KOG4C 3800 3800 144 0.00 -         -       -      -            -        KOG4P 3800 3800 266.5 0.00 -           -          -          -          -            
KOG4C 3850 3850 126 0.00 -         -       -      -            -        KOG4P 3850 3850 298 0.00 -           -          -          -          -            
KOG4C 3900 3900 110 0.00 -         -       -      -            -        KOG4P 3900 3900 332 0.00 -           -          -          -          -            
KOG4C 3950 3950 95.5 0.00 -         -       -      -            -        KOG4P 3950 3950 367 0.00 -           -          -          -          -            
KOG4C 4000 4000 82.5 0.00 -         -       -      -            -        KOG4P 4000 4000 404 0.00 -           -          -          -          -            
KOG4C 4050 4050 71.5 0.00 -         -       -      -            -        KOG4P 4050 4050 442.5 0.00 -           -          -          -          -            
KOG4C 4100 4100 61 0.00 -         -       -      -            -        KOG4P 4100 4100 482 0.00 -           -          -          -          -            
KOG4C 4150 4150 52.5 0.00 -         -       -      -            -        KOG4P 4150 4150 523 0.00 -           -          -          -          -            
KOG4C 4200 4200 44.5 0.00 -         -       -      50.0          -        KOG4P 4200 4200 565 0.00 -           -          -          -          -            
KOG4C 4250 4250 38 0.00 -         -       -      -            -        KOG4P 4250 4250 608 0.00 -           -          -          -          -            
KOG4C 4300 4300 32 0.00 -         -       -      50.0          -        KOG4P 4300 4300 652 0.00 -           -          -          -          -            
KOG4C 4350 4350 27 0.00 -         -       -      -            -        KOG4P 4350 4350 696.5 0.00 -           -          -          -          -            
KOG4C 4400 4400 22.5 0.00 -         -       -      -            -        KOG4P 4400 4400 742 0.00 -           -          -          -          -            
KOG4C 4450 4450 19 0.00 -         -       -      -            -        KOG4P 4450 4450 788 0.00 -           -          -          -          -            
KOG4C 4500 4500 16 0.00 -         -       -      -            -        KOG4P 4500 4500 834.5 0.00 -           -          -          -          -            
KOG4C 4550 4550 13 0.00 -         -       -      -            -        KOG4P 4550 4550 881.5 0.00 -           -          -          -          -            
KOG4C 4600 4600 11 0.00 -         -       -      -            -        KOG4P 4600 4600 929 0.00 -           -          -          -          -            
KOG4C 4650 4650 9 0.00 -         -       -      -            -        KOG4P 4650 4650 977 0.00 -           -          -          -          -            
KOG4C 4700 4700 7.5 0.00 -         -       -      -            -        KOG4P 4700 4700 1025 0.00 -           -          -          -          -            
KOG4C 4750 4750 6 0.00 -         -       -      -            -        KOG4P 4750 4750 1073.5 0.00 -           -          -          -          -            
KOG4C 4800 4800 5 0.00 -         -       -      -            -        KOG4P 4800 4800 1122.5 0.00 -           -          -          -          -            
KOG4C 4850 4850 4 0.00 -         -       -      -            -        KOG4P 4850 4850 1171 0.00 -           -          -          -          -            
KOG4C 4900 4900 3.5 0.00 -         -       -      -            -        KOG4P 4900 4900 1220 0.00 -           -          -          -          -            
Mar-24 (89d 1/10/24); CSize 25; KOH4 3672.00
KOH4C 2450 2450 1234.5 0.00 -         -       -      -            -        KOH4P 2450 2450 1 0.00 -           -          -          -          -            
KOH4C 2500 2500 1185.5 0.00 -         -       -      -            -        KOH4P 2500 2500 1.5 0.00 -           -          -          -          -            
KOH4C 2550 2550 1136.5 0.00 -         -       -      -            -        KOH4P 2550 2550 2.5 0.00 -           -          -          -          -            
KOH4C 2600 2600 1088 0.00 -         -       -      -            -        KOH4P 2600 2600 3.5 0.00 -           -          -          -          -            
KOH4C 2650 2650 1039.5 0.00 -         -       -      -            -        KOH4P 2650 2650 4.5 0.00 -           -          -          -          -            
KOH4C 2700 2700 991.5 0.00 -         -       -      -            -        KOH4P 2700 2700 6 0.00 -           -          -          -          -            
KOH4C 2750 2750 944 0.00 -         -       -      -            -        KOH4P 2750 2750 8.5 0.00 -           -          -          -          -            
KOH4C 2800 2800 897 0.00 -         -       -      -            -        KOH4P 2800 2800 11 0.00 -           -          -          -          -            
KOH4C 2850 2850 850.5 0.00 -         -       -      -            -        KOH4P 2850 2850 14 0.00 -           -          -          -          -            
KOH4C 2900 2900 805 0.00 -         -       -      -            -        KOH4P 2900 2900 18 0.00 -           -          -          -          -            
KOH4C 2950 2950 760 0.00 -         -       -      -            -        KOH4P 2950 2950 22.5 0.00 -           -          -          -          -            
KOH4C 3000 3000 716 0.00 -         -       -      -            -        KOH4P 3000 3000 28.5 0.00 -           -          -          -          -            
KOH4C 3050 3050 673 0.00 -         -       -      -            -        KOH4P 3050 3050 35 0.00 -           -          -          -          -            
KOH4C 3100 3100 631 0.00 -         -       -      -            -        KOH4P 3100 3100 42.5 0.00 -           -          -          -          -            
KOH4C 3150 3150 590.5 0.00 -         -       -      -            -        KOH4P 3150 3150 51.5 0.00 -           -          -          -          -            
KOH4C 3200 3200 551 0.00 -         -       -      -            -        KOH4P 3200 3200 62 0.00 -           -          -          -          -            
KOH4C 3250 3250 513 0.00 -         -       -      -            -        KOH4P 3250 3250 73.5 0.00 -           -          -          -          -            
KOH4C 3300 3300 476.5 0.00 -         -       -      -            -        KOH4P 3300 3300 86.5 0.00 -           -          -          500         500           
KOH4C 3350 3350 441.5 0.00 -         -       -      -            -        KOH4P 3350 3350 101 0.00 -           -          -          -          -            
KOH4C 3400 3400 408 0.00 -         -       -      -            -        KOH4P 3400 3400 117 0.00 -           -          -          -          -            
KOH4C 3450 3450 376 0.00 -         -       -      -            -        KOH4P 3450 3450 135 0.00 -           -          -          -          -            
KOH4C 3500 3500 345.5 0.00 -         -       -      -            -        KOH4P 3500 3500 154 0.00 -           -          -          -          -            
KOH4C 3550 3550 317 0.00 -         -       -      -            -        KOH4P 3550 3550 175 0.00 -           -          -          -          -            
KOH4C 3600 3600 290 0.00 -         -       -      -            -        KOH4P 3600 3600 197.5 0.00 -           -          -          -          -            
KOH4C 3650 3650 264.5 0.00 -         -       -      -            -        KOH4P 3650 3650 222 0.00 -           -          -          -          -            
KOH4C 3700 3700 241 0.00 -         -       -      -            -        KOH4P 3700 3700 248 0.00 -           -          -          -          -            
KOH4C 3750 3750 219 0.00 -         -       -      250.0        -        KOH4P 3750 3750 275.5 0.00 -           -          -          -          -            
KOH4C 3800 3800 198 0.00 -         -       -      -            -        KOH4P 3800 3800 304.5 0.00 -           -          -          -          -            
KOH4C 3850 3850 179 0.00 -         -       -      -            -        KOH4P 3850 3850 335 0.00 -           -          -          -          -            
KOH4C 3900 3900 161.5 0.00 -         -       -      -            -        KOH4P 3900 3900 367 0.00 -           -          -          -          -            
KOH4C 3950 3950 145 0.00 -         -       -      -            -        KOH4P 3950 3950 400.5 0.00 -           -          -          -          -            
KOH4C 4000 4000 130.5 0.00 -         -       -      200.0        -        KOH4P 4000 4000 435 0.00 -           -          -          -          -            
KOH4C 4050 4050 116.5 0.00 -         -       -      -            -        KOH4P 4050 4050 471 0.00 -           -          -          -          -            
KOH4C 4100 4100 104.5 0.00 -         -       -      -            -        KOH4P 4100 4100 508 0.00 -           -          -          -          -            
KOH4C 4150 4150 93 0.00 -         -       -      -            -        KOH4P 4150 4150 546.5 0.00 -           -          -          -          -            
KOH4C 4200 4200 82.5 0.00 -         -       -      250.0        -        KOH4P 4200 4200 586 0.00 -           -          -          -          -            
KOH4C 4250 4250 73.5 0.00 -         -       -      250.0        -        KOH4P 4250 4250 626 0.00 -           -          -          -          -            
KOH4C 4300 4300 65 0.00 -         -       -      50.0          -        KOH4P 4300 4300 667.5 0.00 -           -          -          -          -            
KOH4C 4350 4350 57.5 0.00 -         -       -      -            -        KOH4P 4350 4350 709.5 0.00 -           -          -          -          -            
KOH4C 4400 4400 50.5 0.00 -         -       -      -            -        KOH4P 4400 4400 752 0.00 -           -          -          -          -            
KOH4C 4450 4450 44.5 0.00 -         -       -      -            -        KOH4P 4450 4450 796 0.00 -           -          -          -          -            
KOH4C 4500 4500 39.5 0.00 -         -       -      -            -        KOH4P 4500 4500 840 0.00 -           -          -          -          -            
KOH4C 4550 4550 34.5 0.00 -         -       -      -            -        KOH4P 4550 4550 885 0.00 -           -          -          -          -            
KOH4C 4600 4600 30 0.00 -         -       -      -            -        KOH4P 4600 4600 930 0.00 -           -          -          -          -            
KOH4C 4650 4650 26.5 0.00 -         -       -      -            -        KOH4P 4650 4650 976 0.00 -           -          -          -          -            
KOH4C 4700 4700 23 0.00 -         -       -      -            -        KOH4P 4700 4700 1022 0.00 -           -          -          -          -            
KOH4C 4750 4750 20 0.00 -         -       -      -            -        KOH4P 4750 4750 1069 0.00 -           -          -          -          -            
KOH4C 4800 4800 17.5 0.00 -         -       -      -            -        KOH4P 4800 4800 1116 0.00 -           -          -          -          -            
KOH4C 4850 4850 15 0.00 -         -       -      -            -        KOH4P 4850 4850 1163 0.00 -           -          -          -          -            
KOH4C 4900 4900 13 0.00 -         -       -      -            -        KOH4P 4900 4900 1211 0.00 -           -          -          -          -            
Apr-24 (119d 2/9/24); CSize 25; KOJ4 3667.00
KOJ4C 2450 2450 1235.5 0.00 -         -       -      -            -        KOJ4P 2450 2450 3 0.00 -           -          -          -          -            
KOJ4C 2500 2500 1187 0.00 -         -       -      -            -        KOJ4P 2500 2500 4 0.00 -           -          -          -          -            
KOJ4C 2550 2550 1139 0.00 -         -       -      -            -        KOJ4P 2550 2550 5.5 0.00 -           -          -          -          -            
KOJ4C 2600 2600 1091 0.00 -         -       -      -            -        KOJ4P 2600 2600 7.5 0.00 -           -          -          -          -            
KOJ4C 2650 2650 1044 0.00 -         -       -      -            -        KOJ4P 2650 2650 9.5 0.00 -           -          -          -          -            
KOJ4C 2700 2700 997 0.00 -         -       -      -            -        KOJ4P 2700 2700 12 0.00 -           -          -          -          -            
KOJ4C 2750 2750 951 0.00 -         -       -      -            -        KOJ4P 2750 2750 15.5 0.00 -           -          -          -          -            
KOJ4C 2800 2800 905.5 0.00 -         -       -      -            -        KOJ4P 2800 2800 19.5 0.00 -           -          -          -          -            
KOJ4C 2850 2850 860.5 0.00 -         -       -      -            -        KOJ4P 2850 2850 24 0.00 -           -          -          -          -            
KOJ4C 2900 2900 816.5 0.00 -         -       -      -            -        KOJ4P 2900 2900 29.5 0.00 -           -          -          -          -            
KOJ4C 2950 2950 773.5 0.00 -         -       -      -            -        KOJ4P 2950 2950 36 0.00 -           -          -          -          -            
KOJ4C 3000 3000 731 0.00 -         -       -      -            -        KOJ4P 3000 3000 43.5 0.00 -           -          -          -          -            
KOJ4C 3050 3050 690 0.00 -         -       -      -            -        KOJ4P 3050 3050 51.5 0.00 -           -          -          -          -            
KOJ4C 3100 3100 650 0.00 -         -       -      -            -        KOJ4P 3100 3100 61 0.00 -           -          -          -          -            
KOJ4C 3150 3150 611 0.00 -         -       -      -            -        KOJ4P 3150 3150 72 0.00 -           -          -          -          -            
KOJ4C 3200 3200 573.5 0.00 -         -       -      -            -        KOJ4P 3200 3200 84 0.00 -           -          -          -          -            
KOJ4C 3250 3250 537.5 0.00 -         -       -      -            -        KOJ4P 3250 3250 97 0.00 -           -          -          -          -            
KOJ4C 3300 3300 502.5 0.00 -         -       -      -            -        KOJ4P 3300 3300 111.5 0.00 -           -          -          -          -            
KOJ4C 3350 3350 469 0.00 -         -       -      -            -        KOJ4P 3350 3350 127.5 0.00 -           -          -          -          -            
KOJ4C 3400 3400 437 0.00 -         -       -      -            -        KOJ4P 3400 3400 145 0.00 -           -          -          -          -            
KOJ4C 3450 3450 406.5 0.00 -         -       -      -            -        KOJ4P 3450 3450 164 0.00 -           -          -          -          -            
KOJ4C 3500 3500 377 0.00 -         -       -      -            -        KOJ4P 3500 3500 184 0.00 -           -          -          -          -            
KOJ4C 3550 3550 349.5 0.00 -         -       -      -            -        KOJ4P 3550 3550 206 0.00 -           -          -          -          -            
KOJ4C 3600 3600 323 0.00 -         -       -      -            -        KOJ4P 3600 3600 229 0.00 -           -          -          -          -            
KOJ4C 3650 3650 298 0.00 -         -       -      -            -        KOJ4P 3650 3650 253.5 0.00 -           -          -          -          -            
KOJ4C 3700 3700 275 0.00 -         -       -      -            -        KOJ4P 3700 3700 279.5 0.00 -           -          -          -          -            
KOJ4C 3750 3750 253 0.00 -         -       -      -            -        KOJ4P 3750 3750 307 0.00 -           -          -          -          -            
KOJ4C 3800 3800 232 0.00 -         -       -      -            -        KOJ4P 3800 3800 336 0.00 -           -          -          -          -            
KOJ4C 3850 3850 212.5 0.00 -         -       -      -            -        KOJ4P 3850 3850 366 0.00 -           -          -          -          -            
KOJ4C 3900 3900 194.5 0.00 -         -       -      -            -        KOJ4P 3900 3900 397.5 0.00 -           -          -          -          -            
KOJ4C 3950 3950 178 0.00 -         -       -      -            -        KOJ4P 3950 3950 430 0.00 -           -          -          -          -            
KOJ4C 4000 4000 162 0.00 -         -       -      -            -        KOJ4P 4000 4000 464 0.00 -           -          -          -          -            
KOJ4C 4050 4050 147.5 0.00 -         -       -      -            -        KOJ4P 4050 4050 499 0.00 -           -          -          -          -            
KOJ4C 4100 4100 134.5 0.00 -         -       -      -            -        KOJ4P 4100 4100 535 0.00 -           -          -          -          -            
KOJ4C 4150 4150 122 0.00 -         -       -      -            -        KOJ4P 4150 4150 572 0.00 -           -          -          -          -            
KOJ4C 4200 4200 110.5 0.00 -         -       -      -            -        KOJ4P 4200 4200 610.5 0.00 -           -          -          -          -            
KOJ4C 4250 4250 100 0.00 -         -       -      -            -        KOJ4P 4250 4250 649.5 0.00 -           -          -          -          -            
KOJ4C 4300 4300 90.5 0.00 -         -       -      -            -        KOJ4P 4300 4300 689 0.00 -           -          -          -          -            



KOJ4C 4350 4350 81.5 0.00 -         -       -      -            -        KOJ4P 4350 4350 730 0.00 -           -          -          -          -            
KOJ4C 4400 4400 73.5 0.00 -         -       -      -            -        KOJ4P 4400 4400 771.5 0.00 -           -          -          -          -            
KOJ4C 4450 4450 66 0.00 -         -       -      -            -        KOJ4P 4450 4450 813.5 0.00 -           -          -          -          -            
KOJ4C 4500 4500 59.5 0.00 -         -       -      -            -        KOJ4P 4500 4500 856 0.00 -           -          -          -          -            
KOJ4C 4550 4550 53.5 0.00 -         -       -      -            -        KOJ4P 4550 4550 899.5 0.00 -           -          -          -          -            
KOJ4C 4600 4600 48 0.00 -         -       -      -            -        KOJ4P 4600 4600 943.5 0.00 -           -          -          -          -            
KOJ4C 4650 4650 43 0.00 -         -       -      -            -        KOJ4P 4650 4650 988 0.00 -           -          -          -          -            
KOJ4C 4700 4700 38.5 0.00 -         -       -      -            -        KOJ4P 4700 4700 1033 0.00 -           -          -          -          -            
KOJ4C 4750 4750 34.5 0.00 -         -       -      -            -        KOJ4P 4750 4750 1078.5 0.00 -           -          -          -          -            
KOJ4C 4800 4800 30.5 0.00 -         -       -      -            -        KOJ4P 4800 4800 1124 0.00 -           -          -          -          -            
KOJ4C 4850 4850 27.5 0.00 -         -       -      -            -        KOJ4P 4850 4850 1170.5 0.00 -           -          -          -          -            
KOJ4C 4900 4900 24.5 0.00 -         -       -      -            -        KOJ4P 4900 4900 1217 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days
CALL Current 33.84 33.84 33.77 32.7 32           
PUT 1 week ago 29.02 26.94 26.48 27.75 29           
MEAN 1 month ago 36.23 32.41 29.7 30.78 35           
CALL 3 months ago 34.97 39.11 43.41 38.75 44           
PUT 6 months ago 55.18 42.91 54.99 42.96 37           
MEAN
CALL
PUT
MEAN

Source: Bloomberg
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Implied volatility for ATM 

DEC 23

JAN 24

FEB 24

Previous day 1D%CHG
34.02 34.19 -0.50
33.97 34.21 -0.70
34.00 34.20 -0.60
34.29 34.70 -1.18
34.29 34.65 -1.04
34.29 34.68 -1.11

34.00 34.20 -0.60

34.02 34.19 -0.50
33.97 34.21 -0.70


