
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
NOV 23 3,658 57 3,610 3,675 3,610 354 2,949 DEC 23 50.32 0.42 50.11 50.58 49.32 65,608     143,781     
DEC 23 3,743 94 3,658 3,757 3,653 5,127 20,261 JAN 24 50.03 0.64 49.60 50.25 49.03 41,807     111,754     
JAN 24 3,784 96 3,697 3,800 3,682 33,246 46,474 MAR 24 49.91 0.68 49.52 50.11 48.95 41,548     86,168       
FEB 24 3,811 94 3,731 3,825 3,714 9,502 28,066 MAY 24 49.89 0.72 49.43 50.06 48.94 24,268     54,565       
MAR 24 3,819 88 3,744 3,835 3,729 7,574 32,806 JUL 24 49.81 0.67 49.44 49.98 48.91 23,721     47,348       
APR 24 3,810 81 3,735 3,826 3,725 3,814 20,593 AUG 24 49.47 0.60 49.10 49.61 48.64 4,233       11,982       
MAY 24 3,791 79 3,722 3,805 3,718 2,305 23,106 SEP 24 49.12 0.56 48.86 49.28 48.31 3,332       9,467         
JUN 24 3,765 76 3,694 3,773 3,694 1,221 11,524 OCT 24 48.66 0.50 48.58 48.80 47.94 2,695       6,521         
JUL 24 3,743 76 3,671 3,752 3,671 1,609 12,677 DEC 24 48.55 0.47 48.26 48.70 47.80 5,343       21,741       
AUG 24 3,719 64 3,663 3,735 3,663 815 4,539 JAN 25 48.50 0.45 48.56 48.56 47.92 203          1,551         
SEP 24 3,707 64 3,691 3,710 3,685 610 8,233 MAR 25 48.38 0.45 48.02 48.02 48.01 15            1,515         
OCT 24 3,701 64 3,690 3,690 3,682 67 169 MAY 25 48.33 0.45 48.35 48.35 48.35 10            540            
NOV 24 3,701 64 3,654 3,692 3,654 65 5,159 JUL 25 48.33 0.44 - - - 1              523            
JAN 25 3,728 64 3,717 3,717 3,717 2 184 AUG 25 48.09 0.43 - - - - 25              
MAR 25 3,728 64 3 SEP 25 47.80 0.40 - - - - 22              
MAY 25 3,728 64
JUL 25 3,728 64 Source : Bloomberg
SEP 25 3,728 64
NOV 25 3,728 64
JAN 26 3,728 64
MAR 26 3,728 64
MAY 26 3,728 64
JUL 26 3,728 64
SEP 26 3,728 64

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Jan-24 (7d 11/10/23); CSize 25; KOF4 3784.00
KOF4C 2600 2600 1183 0.00 -          -        -      -            -        KOF4P 2600 2600 0.5 0.00 -            -           -           -           -            
KOF4C 2650 2650 1133 0.00 -          -        -      -            -        KOF4P 2650 2650 0.5 0.00 -            -           -           -           -            
KOF4C 2700 2700 1083.5 0.00 -          -        -      -            -        KOF4P 2700 2700 0.5 0.00 -            -           -           -           -            
KOF4C 2750 2750 1033.5 0.00 -          -        -      -            -        KOF4P 2750 2750 0.5 0.00 -            -           -           -           -            
KOF4C 2800 2800 983.5 0.00 -          -        -      -            -        KOF4P 2800 2800 0.5 0.00 -            -           -           -           -            
KOF4C 2850 2850 933.5 0.00 -          -        -      -            -        KOF4P 2850 2850 0.5 0.00 -            -           -           -           -            
KOF4C 2900 2900 883.5 0.00 -          -        -      -            -        KOF4P 2900 2900 0.5 0.00 -            -           -           -           -            
KOF4C 2950 2950 833.5 0.00 -          -        -      -            -        KOF4P 2950 2950 0.5 0.00 -            -           -           -           -            
KOF4C 3000 3000 783.5 0.00 -          -        -      -            -        KOF4P 3000 3000 0.5 0.00 -            -           -           150          -            
KOF4C 3050 3050 733.5 0.00 -          -        -      -            -        KOF4P 3050 3050 0.5 0.00 -            -           -           -           -            
KOF4C 3100 3100 683.5 0.00 -          -        -      -            -        KOF4P 3100 3100 0.5 0.00 -            -           -           -           -            
KOF4C 3150 3150 633.5 0.00 -          -        -      -            -        KOF4P 3150 3150 0.5 0.00 -            -           -           -           -            
KOF4C 3200 3200 583.5 0.00 -          -        -      -            -        KOF4P 3200 3200 0.5 0.00 -            -           -           -           -            
KOF4C 3250 3250 533.5 0.00 -          -        -      -            -        KOF4P 3250 3250 0.5 0.00 -            -           -           -           -            
KOF4C 3300 3300 483.5 0.00 -          -        -      -            -        KOF4P 3300 3300 0.5 0.00 -            -           -           75            -            
KOF4C 3350 3350 434 0.00 -          -        -      -            -        KOF4P 3350 3350 0.5 0.00 -            -           -           -           -            
KOF4C 3400 3400 384.5 0.00 -          -        -      -            -        KOF4P 3400 3400 0.5 0.00 -            -           -           -           -            
KOF4C 3450 3450 335 0.00 -          -        -      -            -        KOF4P 3450 3450 1.5 0.00 -            -           -           200          -            
KOF4C 3500 3500 287 0.00 -          -        -      -            -        KOF4P 3500 3500 3 0.00 -            -           -           -           -            
KOF4C 3550 3550 240 0.00 -          -        -      -            -        KOF4P 3550 3550 6 0.00 -            -           -           -           -            
KOF4C 3600 3600 195.5 0.00 -          -        -      -            -        KOF4P 3600 3600 11.5 0.00 -            -           -           -           -            
KOF4C 3650 3650 154.5 0.00 -          -        -      -            -        KOF4P 3650 3650 20.5 0.00 -            -           -           -           -            
KOF4C 3700 3700 118 0.00 -          -        -      -            -        KOF4P 3700 3700 34 0.00 -            -           -           -           -            
KOF4C 3750 3750 87 0.00 -          -        -      -            -        KOF4P 3750 3750 53 0.00 -            -           -           -           -            
KOF4C 3800 3800 61.5 0.00 -          -        -      -            -        KOF4P 3800 3800 77.5 0.00 -            -           -           -           -            
KOF4C 3850 3850 41.5 0.00 -          -        -      -            -        KOF4P 3850 3850 107.5 0.00 -            -           -           -           -            
KOF4C 3900 3900 26.5 0.00 -          -        -      -            -        KOF4P 3900 3900 142.5 0.00 -            -           -           -           -            
KOF4C 3950 3950 16.5 0.00 -          -        -      -            -        KOF4P 3950 3950 182.5 0.00 -            -           -           -           -            
KOF4C 4000 4000 9.5 0.00 -          -        -      150.0         -        KOF4P 4000 4000 225.5 0.00 -            -           -           -           -            
KOF4C 4050 4050 5.5 0.00 -          -        -      -            -        KOF4P 4050 4050 271 0.00 -            -           -           -           -            
KOF4C 4100 4100 3 0.00 -          -        -      -            -        KOF4P 4100 4100 318.5 0.00 -            -           -           -           -            
KOF4C 4150 4150 1.5 0.00 -          -        -      -            -        KOF4P 4150 4150 367 0.00 -            -           -           -           -            
KOF4C 4200 4200 0.5 0.00 -          -        -      50.0           -        KOF4P 4200 4200 416.5 0.00 -            -           -           -           -            
KOF4C 4250 4250 0.5 0.00 -          -        -      -            -        KOF4P 4250 4250 466 0.00 -            -           -           -           -            
KOF4C 4300 4300 0.5 0.00 -          -        -      50.0           -        KOF4P 4300 4300 516 0.00 -            -           -           -           -            
KOF4C 4350 4350 0.5 0.00 -          -        -      -            -        KOF4P 4350 4350 565.5 0.00 -            -           -           -           -            
KOF4C 4400 4400 0.5 0.00 -          -        -      -            -        KOF4P 4400 4400 615.5 0.00 -            -           -           -           -            
KOF4C 4450 4450 0.5 0.00 -          -        -      -            -        KOF4P 4450 4450 665.5 0.00 -            -           -           -           -            
KOF4C 4500 4500 0.5 0.00 -          -        -      -            -        KOF4P 4500 4500 715.5 0.00 -            -           -           -           -            
KOF4C 4550 4550 0.5 0.00 -          -        -      -            -        KOF4P 4550 4550 765.5 0.00 -            -           -           -           -            
KOF4C 4600 4600 0.5 0.00 -          -        -      -            -        KOF4P 4600 4600 815.5 0.00 -            -           -           -           -            
KOF4C 4650 4650 0.5 0.00 -          -        -      -            -        KOF4P 4650 4650 865.5 0.00 -            -           -           -           -            
KOF4C 4700 4700 0.5 0.00 -          -        -      -            -        KOF4P 4700 4700 915.5 0.00 -            -           -           -           -            
KOF4C 4750 4750 0.5 0.00 -          -        -      -            -        KOF4P 4750 4750 965.5 0.00 -            -           -           -           -            
KOF4C 4800 4800 0.5 0.00 -          -        -      -            -        KOF4P 4800 4800 1015.5 0.00 -            -           -           -           -            
KOF4C 4850 4850 0.5 0.00 -          -        -      -            -        KOF4P 4850 4850 1065.5 0.00 -            -           -           -           -            
KOF4C 4900 4900 0.5 0.00 -          -        -      -            -        KOF4P 4900 4900 1115 0.00 -            -           -           -           -            
KOF4C 4950 4950 0.5 0.00 -          -        -      -            -        KOF4P 4950 4950 1165 0.00 -            -           -           -           -            
KOF4C 5000 5000 0.5 0.00 -          -        -      -            -        KOF4P 5000 5000 1215 0.00 -            -           -           -           -            
KOF4C 5050 5050 0.5 0.00 -          -        -      -            -        KOF4P 5050 5050 1265 0.00 -            -           -           -           -            
Feb-24 (35d 12/8/23); CSize 25; KOG4 3809.00
KOG4C 2600 2600 1207 0.00 0.0 0 0 0 0 KOG4P 2600 2600 0.5 0.00 -            -           0 -           -            
KOG4C 2650 2650 1157.5 0.00 -          -        -      -            -        KOG4P 2650 2650 0.5 0.00 -            -           -           -           -            
KOG4C 2700 2700 1107.5 0.00 -          -        -      -            -        KOG4P 2700 2700 0.5 0.00 -            -           -           -           -            
KOG4C 2750 2750 1057.5 0.00 -          -        -      -            -        KOG4P 2750 2750 0.5 0.00 -            -           -           -           -            
KOG4C 2800 2800 1008 0.00 -          -        -      -            -        KOG4P 2800 2800 0.5 0.00 -            -           -           -           -            
KOG4C 2850 2850 958 0.00 -          -        -      -            -        KOG4P 2850 2850 0.5 0.00 -            -           -           -           -            
KOG4C 2900 2900 908.5 0.00 -          -        -      -            -        KOG4P 2900 2900 0.5 0.00 -            -           -           -           -            
KOG4C 2950 2950 858.5 0.00 -          -        -      -            -        KOG4P 2950 2950 0.5 0.00 -            -           -           -           -            
KOG4C 3000 3000 809 0.00 -          -        -      -            -        KOG4P 3000 3000 0.5 0.00 -            -           -           -           -            
KOG4C 3050 3050 759.5 0.00 -          -        -      -            -        KOG4P 3050 3050 1 0.00 -            -           -           -           -            
KOG4C 3100 3100 710.5 0.00 -          -        -      -            -        KOG4P 3100 3100 1.5 0.00 -            -           -           -           -            
KOG4C 3150 3150 661.5 0.00 -          -        -      -            -        KOG4P 3150 3150 2.5 0.00 -            -           -           -           -            
KOG4C 3200 3200 613.5 0.00 -          -        -      -            -        KOG4P 3200 3200 4 0.00 -            -           -           -           -            
KOG4C 3250 3250 565.5 0.00 -          -        -      -            -        KOG4P 3250 3250 6.5 0.00 -            -           -           -           -            
KOG4C 3300 3300 519 0.00 -          -        -      -            -        KOG4P 3300 3300 9.5 0.00 -            -           -           -           -            
KOG4C 3350 3350 473 0.00 -          -        -      -            -        KOG4P 3350 3350 13.5 0.00 -            -           -           275          -            
KOG4C 3400 3400 428.5 0.00 -          -        -      -            -        KOG4P 3400 3400 19 0.00 -            -           -           -           -            
KOG4C 3450 3450 386 0.00 -          -        -      -            -        KOG4P 3450 3450 26 0.00 -            -           -           -           -            
KOG4C 3500 3500 345 0.00 -          -        -      -            -        KOG4P 3500 3500 34.5 0.00 -            -           -           -           -            
KOG4C 3550 3550 306 0.00 -          -        -      -            -        KOG4P 3550 3550 45.5 0.00 -            -           -           -           -            
KOG4C 3600 3600 269 0.00 -          -        -      -            -        KOG4P 3600 3600 59 0.00 -            -           -           -           -            
KOG4C 3650 3650 235 0.00 -          -        -      -            -        KOG4P 3650 3650 74.5 0.00 -            -           -           -           -            
KOG4C 3700 3700 203.5 0.00 -          -        -      -            -        KOG4P 3700 3700 93 0.00 -            -           -           -           -            
KOG4C 3750 3750 175 0.00 -          -        -      -            -        KOG4P 3750 3750 114 0.00 -            -           -           -           -            
KOG4C 3800 3800 149 0.00 -          -        -      -            -        KOG4P 3800 3800 138 0.00 -            -           -           -           -            
KOG4C 3850 3850 125.5 0.00 -          -        -      -            -        KOG4P 3850 3850 164.5 0.00 -            -           -           -           -            
KOG4C 3900 3900 105 0.00 -          -        -      -            -        KOG4P 3900 3900 194 0.00 -            -           -           -           -            
KOG4C 3950 3950 87 0.00 -          -        -      -            -        KOG4P 3950 3950 226 0.00 -            -           -           -           -            
KOG4C 4000 4000 71.5 0.00 -          -        -      50.0           -        KOG4P 4000 4000 260 0.00 -            -           -           -           -            
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KOG4C 4050 4050 58.5 0.00 -          -        -      -            -        KOG4P 4050 4050 296.5 0.00 -            -           -           -           -            
KOG4C 4100 4100 47 0.00 -          -        -      -            -        KOG4P 4100 4100 335.5 0.00 -            -           -           -           -            
KOG4C 4150 4150 37.5 0.00 -          -        -      -            -        KOG4P 4150 4150 375.5 0.00 -            -           -           -           -            
KOG4C 4200 4200 30 0.00 -          -        -      50.0           -        KOG4P 4200 4200 417.5 0.00 -            -           -           -           -            
KOG4C 4250 4250 23.5 0.00 -          -        -      -            -        KOG4P 4250 4250 461 0.00 -            -           -           -           -            
KOG4C 4300 4300 18.5 0.00 -          -        -      50.0           -        KOG4P 4300 4300 506 0.00 -            -           -           -           -            
KOG4C 4350 4350 14 0.00 -          -        -      -            -        KOG4P 4350 4350 551.5 0.00 -            -           -           -           -            
KOG4C 4400 4400 11 0.00 -          -        -      -            -        KOG4P 4400 4400 598 0.00 -            -           -           -           -            
KOG4C 4450 4450 8.5 0.00 -          -        -      -            -        KOG4P 4450 4450 645.5 0.00 -            -           -           -           -            
KOG4C 4500 4500 6.5 0.00 -          -        -      -            -        KOG4P 4500 4500 693 0.00 -            -           -           -           -            
KOG4C 4550 4550 4.5 0.00 -          -        -      -            -        KOG4P 4550 4550 741.5 0.00 -            -           -           -           -            
KOG4C 4600 4600 3.5 0.00 -          -        -      -            -        KOG4P 4600 4600 790 0.00 -            -           -           -           -            
KOG4C 4650 4650 2.5 0.00 -          -        -      -            -        KOG4P 4650 4650 839 0.00 -            -           -           -           -            
KOG4C 4700 4700 2 0.00 -          -        -      -            -        KOG4P 4700 4700 888 0.00 -            -           -           -           -            
KOG4C 4750 4750 1.5 0.00 -          -        -      -            -        KOG4P 4750 4750 937.5 0.00 -            -           -           -           -            
KOG4C 4800 4800 1 0.00 -          -        -      -            -        KOG4P 4800 4800 987 0.00 -            -           -           -           -            
KOG4C 4850 4850 0.5 0.00 -          -        -      -            -        KOG4P 4850 4850 1036.5 0.00 -            -           -           -           -            
KOG4C 4900 4900 0.5 0.00 -          -        -      -            -        KOG4P 4900 4900 1086 0.00 -            -           -           -           -            
KOG4C 4950 4950 0.5 0.00 -          -        -      -            -        KOG4P 4950 4950 1136 0.00 -            -           -           -           -            
KOG4C 5000 5000 0.5 0.00 -          -        -      -            -        KOG4P 5000 5000 1185.5 0.00 -            -           -           -           -            
KOG4C 5050 5050 0.5 0.00 -          -        -      -            -        KOG4P 5050 5050 1235.5 0.00 -            -           -           -           -            
Mar-24 (68d 1/10/24); CSize 25; KOH4 3820.00
KOH4C 2600 2600 1211.5 0.00 -          -        -      -            -        KOH4P 2600 2600 0.5 0.00 -            -           -           -           -            
KOH4C 2650 2650 1162 0.00 -          -        -      -            -        KOH4P 2650 2650 0.5 0.00 -            -           -           -           -            
KOH4C 2700 2700 1112.5 0.00 -          -        -      -            -        KOH4P 2700 2700 0.5 0.00 -            -           -           -           -            
KOH4C 2750 2750 1063.5 0.00 -          -        -      -            -        KOH4P 2750 2750 1 0.00 -            -           -           -           -            
KOH4C 2800 2800 1014 0.00 -          -        -      -            -        KOH4P 2800 2800 1.5 0.00 -            -           -           -           -            
KOH4C 2850 2850 965 0.00 -          -        -      -            -        KOH4P 2850 2850 2 0.00 -            -           -           -           -            
KOH4C 2900 2900 916 0.00 -          -        -      -            -        KOH4P 2900 2900 3 0.00 -            -           -           -           -            
KOH4C 2950 2950 867.5 0.00 -          -        -      -            -        KOH4P 2950 2950 4 0.00 -            -           -           -           -            
KOH4C 3000 3000 819.5 0.00 -          -        -      -            -        KOH4P 3000 3000 5.5 0.00 -            -           -           -           -            
KOH4C 3050 3050 772 0.00 -          -        -      -            -        KOH4P 3050 3050 8 0.00 -            -           -           -           -            
KOH4C 3100 3100 725 0.00 -          -        -      -            -        KOH4P 3100 3100 10.5 0.00 -            -           -           -           -            
KOH4C 3150 3150 679 0.00 -          -        -      -            -        KOH4P 3150 3150 14 0.00 -            -           -           -           -            
KOH4C 3200 3200 634 0.00 -          -        -      -            -        KOH4P 3200 3200 18.5 0.00 -            -           -           -           -            
KOH4C 3250 3250 589.5 0.00 -          -        -      -            -        KOH4P 3250 3250 24 0.00 -            -           -           -           -            
KOH4C 3300 3300 546.5 0.00 -          -        -      -            -        KOH4P 3300 3300 31 0.00 -            -           -           500          -            
KOH4C 3350 3350 505 0.00 -          -        -      -            -        KOH4P 3350 3350 39 0.00 -            -           -           -           -            
KOH4C 3400 3400 465 0.00 -          -        -      -            -        KOH4P 3400 3400 48.5 0.00 -            -           -           -           -            
KOH4C 3450 3450 426 0.00 -          -        -      -            -        KOH4P 3450 3450 59.5 0.00 -            -           -           -           -            
KOH4C 3500 3500 389 0.00 -          -        -      -            -        KOH4P 3500 3500 72 0.00 -            -           -           -           -            
KOH4C 3550 3550 354 0.00 -          -        -      -            -        KOH4P 3550 3550 86.5 0.00 -            -           -           -           -            
KOH4C 3600 3600 321 0.00 -          -        -      -            -        KOH4P 3600 3600 103 0.00 -            -           -           -           -            
KOH4C 3650 3650 289.5 0.00 -          -        -      -            -        KOH4P 3650 3650 121.5 0.00 -            -           -           -           -            
KOH4C 3700 3700 260 0.00 -          -        -      -            -        KOH4P 3700 3700 142 0.00 -            -           -           -           -            
KOH4C 3750 3750 233 0.00 -          -        -      250.0         -        KOH4P 3750 3750 164.5 0.00 -            -           -           -           -            
KOH4C 3800 3800 207.5 0.00 -          -        -      -            -        KOH4P 3800 3800 188.5 0.00 -            -           -           -           -            
KOH4C 3850 3850 184.5 0.00 -          -        -      -            -        KOH4P 3850 3850 215 0.00 -            -           -           -           -            
KOH4C 3900 3900 163 0.00 -          -        -      -            -        KOH4P 3900 3900 243.5 0.00 -            -           -           -           -            
KOH4C 3950 3950 143.5 0.00 -          -        -      -            -        KOH4P 3950 3950 273.5 0.00 -            -           -           -           -            
KOH4C 4000 4000 126 0.00 -          -        -      200.0         -        KOH4P 4000 4000 305.5 0.00 -            -           -           -           -            
KOH4C 4050 4050 110 0.00 -          -        -      -            -        KOH4P 4050 4050 339.5 0.00 -            -           -           -           -            
KOH4C 4100 4100 95.5 0.00 -          -        -      -            -        KOH4P 4100 4100 375 0.00 -            -           -           -           -            
KOH4C 4150 4150 83 0.00 -          -        -      -            -        KOH4P 4150 4150 411.5 0.00 -            -           -           -           -            
KOH4C 4200 4200 71.5 0.00 -          -        -      450.0         100.0     KOH4P 4200 4200 450 0.00 -            -           -           -           -            
KOH4C 4250 4250 61.5 0.00 -          -        -      250.0         -        KOH4P 4250 4250 489.5 0.00 -            -           -           -           -            
KOH4C 4300 4300 52.5 0.00 -          -        -      50.0           -        KOH4P 4300 4300 530.5 0.00 -            -           -           -           -            
KOH4C 4350 4350 45 0.00 -          -        -      -            -        KOH4P 4350 4350 572.5 0.00 -            -           -           -           -            
KOH4C 4400 4400 38 0.00 -          -        -      -            -        KOH4P 4400 4400 615.5 0.00 -            -           -           -           -            
KOH4C 4450 4450 32.5 0.00 -          -        -      -            -        KOH4P 4450 4450 659.5 0.00 -            -           -           -           -            
KOH4C 4500 4500 27.5 0.00 -          -        -      -            -        KOH4P 4500 4500 704 0.00 -            -           -           -           -            
KOH4C 4550 4550 23 0.00 -          -        -      -            -        KOH4P 4550 4550 749.5 0.00 -            -           -           -           -            
KOH4C 4600 4600 19 0.00 -          -        -      -            -        KOH4P 4600 4600 795.5 0.00 -            -           -           -           -            
KOH4C 4650 4650 16 0.00 -          -        -      -            -        KOH4P 4650 4650 842 0.00 -            -           -           -           -            
KOH4C 4700 4700 13.5 0.00 -          -        -      -            -        KOH4P 4700 4700 889 0.00 -            -           -           -           -            
KOH4C 4750 4750 11 0.00 -          -        -      -            -        KOH4P 4750 4750 936.5 0.00 -            -           -           -           -            
KOH4C 4800 4800 9 0.00 -          -        -      -            -        KOH4P 4800 4800 984 0.00 -            -           -           -           -            
KOH4C 4850 4850 7.5 0.00 -          -        -      -            -        KOH4P 4850 4850 1032 0.00 -            -           -           -           -            
KOH4C 4900 4900 6 0.00 -          -        -      -            -        KOH4P 4900 4900 1080.5 0.00 -            -           -           -           -            
KOH4C 4950 4950 5 0.00 -          -        -      -            -        KOH4P 4950 4950 1129 0.00 -            -           -           -           -            
KOH4C 5000 5000 4 0.00 -          -        -      -            -        KOH4P 5000 5000 1178 0.00 -            -           -           -           -            
KOH4C 5050 5050 3.5 0.00 -          -        -      -            -        KOH4P 5050 5050 1227 0.00 -            -           -           -           -            
Apr-24 (98d 2/9/24); CSize 25; KOJ4 3814.00
KOJ4C 2600 2600 1200.5 0.00 -          -        -      -            -        KOJ4P 2600 2600 1 0.00 -            -           -           -           -            
KOJ4C 2650 2650 1151.5 0.00 -          -        -      -            -        KOJ4P 2650 2650 1.5 0.00 -            -           -           -           -            
KOJ4C 2700 2700 1102.5 0.00 -          -        -      -            -        KOJ4P 2700 2700 2 0.00 -            -           -           -           -            
KOJ4C 2750 2750 1054 0.00 -          -        -      -            -        KOJ4P 2750 2750 3 0.00 -            -           -           -           -            
KOJ4C 2800 2800 1005.5 0.00 -          -        -      -            -        KOJ4P 2800 2800 4.5 0.00 -            -           -           -           -            
KOJ4C 2850 2850 957.5 0.00 -          -        -      -            -        KOJ4P 2850 2850 6 0.00 -            -           -           -           -            
KOJ4C 2900 2900 910 0.00 -          -        -      -            -        KOJ4P 2900 2900 8 0.00 -            -           -           -           -            
KOJ4C 2950 2950 863 0.00 -          -        -      -            -        KOJ4P 2950 2950 10.5 0.00 -            -           -           -           -            
KOJ4C 3000 3000 816.5 0.00 -          -        -      -            -        KOJ4P 3000 3000 13.5 0.00 -            -           -           -           -            
KOJ4C 3050 3050 771 0.00 -          -        -      -            -        KOJ4P 3050 3050 17.5 0.00 -            -           -           -           -            
KOJ4C 3100 3100 726 0.00 -          -        -      -            -        KOJ4P 3100 3100 22 0.00 -            -           -           -           -            
KOJ4C 3150 3150 682 0.00 -          -        -      -            -        KOJ4P 3150 3150 28 0.00 -            -           -           -           -            
KOJ4C 3200 3200 639.5 0.00 -          -        -      -            -        KOJ4P 3200 3200 34.5 0.00 -            -           -           -           -            
KOJ4C 3250 3250 597.5 0.00 -          -        -      -            -        KOJ4P 3250 3250 42.5 0.00 -            -           -           -           -            
KOJ4C 3300 3300 557 0.00 -          -        -      -            -        KOJ4P 3300 3300 51.5 0.00 -            -           -           -           -            
KOJ4C 3350 3350 518 0.00 -          -        -      -            -        KOJ4P 3350 3350 62 0.00 -            -           -           -           -            
KOJ4C 3400 3400 480.5 0.00 -          -        -      -            -        KOJ4P 3400 3400 74 0.00 -            -           -           -           -            
KOJ4C 3450 3450 444 0.00 -          -        -      -            -        KOJ4P 3450 3450 87.5 0.00 -            -           -           -           -            
KOJ4C 3500 3500 409.5 0.00 -          -        -      -            -        KOJ4P 3500 3500 102 0.00 -            -           -           -           -            
KOJ4C 3550 3550 376.5 0.00 -          -        -      -            -        KOJ4P 3550 3550 119 0.00 -            -           -           -           -            
KOJ4C 3600 3600 345.5 0.00 -          -        -      -            -        KOJ4P 3600 3600 137 0.00 -            -           -           -           -            
KOJ4C 3650 3650 316 0.00 -          -        -      -            -        KOJ4P 3650 3650 157 0.00 -            -           -           -           -            
KOJ4C 3700 3700 288 0.00 -          -        -      -            -        KOJ4P 3700 3700 179 0.00 -            -           -           -           -            
KOJ4C 3750 3750 261.5 0.00 -          -        -      -            -        KOJ4P 3750 3750 202.5 0.00 -            -           -           -           -            
KOJ4C 3800 3800 237.5 0.00 -          -        -      -            -        KOJ4P 3800 3800 227.5 0.00 -            -           -           -           -            
KOJ4C 3850 3850 214.5 0.00 -          -        -      -            -        KOJ4P 3850 3850 254 0.00 -            -           -           -           -            
KOJ4C 3900 3900 193.5 0.00 -          -        -      -            -        KOJ4P 3900 3900 282.5 0.00 -            -           -           -           -            
KOJ4C 3950 3950 174 0.00 -          -        -      -            -        KOJ4P 3950 3950 312.5 0.00 -            -           -           -           -            
KOJ4C 4000 4000 156 0.00 -          -        -      -            -        KOJ4P 4000 4000 344.5 0.00 -            -           -           -           -            
KOJ4C 4050 4050 139.5 0.00 -          -        -      -            -        KOJ4P 4050 4050 377.5 0.00 -            -           -           -           -            
KOJ4C 4100 4100 124.5 0.00 -          -        -      -            -        KOJ4P 4100 4100 412 0.00 -            -           -           -           -            
KOJ4C 4150 4150 110.5 0.00 -          -        -      -            -        KOJ4P 4150 4150 447.5 0.00 -            -           -           -           -            
KOJ4C 4200 4200 98 0.00 -          -        -      -            -        KOJ4P 4200 4200 485 0.00 -            -           -           -           -            
KOJ4C 4250 4250 87 0.00 -          -        -      -            -        KOJ4P 4250 4250 523 0.00 -            -           -           -           -            
KOJ4C 4300 4300 76.5 0.00 -          -        -      100.0         100.0     KOJ4P 4300 4300 562.5 0.00 -            -           -           -           -            
KOJ4C 4350 4350 67.5 0.00 -          -        -      -            -        KOJ4P 4350 4350 603 0.00 -            -           -           -           -            
KOJ4C 4400 4400 59.5 0.00 -          -        -      -            -        KOJ4P 4400 4400 644 0.00 -            -           -           -           -            
KOJ4C 4450 4450 52 0.00 -          -        -      -            -        KOJ4P 4450 4450 686.5 0.00 -            -           -           -           -            
KOJ4C 4500 4500 45.5 0.00 -          -        -      -            -        KOJ4P 4500 4500 729.5 0.00 -            -           -           -           -            
KOJ4C 4550 4550 39.5 0.00 -          -        -      -            -        KOJ4P 4550 4550 773.5 0.00 -            -           -           -           -            
KOJ4C 4600 4600 34.5 0.00 -          -        -      -            -        KOJ4P 4600 4600 817.5 0.00 -            -           -           -           -            
KOJ4C 4650 4650 30 0.00 -          -        -      -            -        KOJ4P 4650 4650 862.5 0.00 -            -           -           -           -            
KOJ4C 4700 4700 26 0.00 -          -        -      -            -        KOJ4P 4700 4700 908.5 0.00 -            -           -           -           -            
KOJ4C 4750 4750 22.5 0.00 -          -        -      -            -        KOJ4P 4750 4750 954.5 0.00 -            -           -           -           -            
KOJ4C 4800 4800 19.5 0.00 -          -        -      -            -        KOJ4P 4800 4800 1001 0.00 -            -           -           -           -            
KOJ4C 4850 4850 16.5 0.00 -          -        -      -            -        KOJ4P 4850 4850 1048 0.00 -            -           -           -           -            



KOJ4C 4900 4900 14.5 0.00 -          -        -      -            -        KOJ4P 4900 4900 1095 0.00 -            -           -           -           -            
KOJ4C 4950 4950 12.5 0.00 -          -        -      -            -        KOJ4P 4950 4950 1142.5 0.00 -            -           -           -           -            
KOJ4C 5000 5000 10.5 0.00 -          -        -      -            -        KOJ4P 5000 5000 1190.5 0.00 -            -           -           -           -            
KOJ4C 5050 5050 9 0.00 -          -        -      -            -        KOJ4P 5050 5050 1238.5 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
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.

Implied volatility for ATM 

JAN 24

FEB 24

MAR 24

Previous day 1D%CHG
29.72 29.69 0.10
29.71 29.71 0.00
29.72 29.70 0.05
30.18 30.12 0.20
30.18 30.19 -0.03
30.18 30.16 0.08

30.17 30.19 -0.08

30.18 30.19 -0.03
30.15 30.19 -0.13


