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CBOT Soybean oil futures

Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change JLow [Volm [ Openint
DEC 23 3,809 -60 3,850 3,850 3,788 1,107 11,545 DEC 23 52.01 0.38 51.90 52.52 51.28 41,243 56,050
JAN 24 3,891 -66 3,956 3,963 3,873 13,165 37,675 JAN 24 51.21 0.37 51.02 51.66 50.46 44,180 142,843
FEB 24 3,931 -67 3,997 4,004 3,912 27,140 37,548 MAR 24 50.85 0.31 50.77 51.34 50.16 31,430 113,838
MAR 24 3,948 -67 4,014 4,021 3,931 8,707 36,909 MAY 24 50.74 0.33 50.55 51.20 50.07 16,278 62,789
APR 24 3,945 -64 4,010 4,016 3,928 3,349 19,657 JUL 24 50.56 0.35 50.35 51.01 49.90 9,401 64,259
MAY 24 3,927 -59 3,982 3,990 3,908 3,025 26,018 AUG 24 50.10 0.31 49.62 50.45 49.55 1,742 14,841
JUN 24 3,892 -59 3,945 3,948 3,874 855 11,852 SEP 24 49.63 0.29 49.20 49.99 49.15 755 12,175
JUL 24 3,856 -59 3,910 3,910 3,854 1,184 13,742 OCT 24 49.06 0.28 48.60 49.38 48.60 278 8,083
AUG 24 3,832 -54 3,882 3,882 3,838 312 5,272 DEC 24 48.85 0.31 48.67 49.21 48.45 1,706 30,437
SEP 24 3,814 -54 3,802 3,839 3,802 459 8,783 JAN 25 48.69 0.29 48.81 48.90 48.59 108 1,437
OCT 24 3,807 -54 3,853 3,853 3,781 54 196 MAR 25 48.48 0.27 48.49 48.49 48.49 26 1,980
NOV 24 3,801 -54 3,850 3,850 3,810 203 5,256 MAY 25 48.39 0.27 - - - - 671
JAN 25 3,810 -54 3,830 3,840 3,830 16 450 JUL 25 48.34 0.27 - - - - 520
MAR 25 3,810 -54 3 AUG 25 48.14 0.27 - - - - 27
MAY 25 3,810 -54 SEP 25 47.84 0.26 - - - - 23
JUL 25 3,810 -54

SEP 25 3,810 -54 Source : Bloomberg

NOV 25 3,810 -54

JAN 26 3,810 -54

MAR 26 3,810 -54

MAY 26 3,810 -54

JUL 26 3,810 -54

SEP 26 3,810 -54

NOV 26 3,810 -54

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Feb-24 (18d 12/8/23); CSize 25; KOG4 3931.00

KOGA4C 2750 2750 1179 0.00 - - - - - KOG4P 2750 2750 0.5 0.00 - - - - -
KOG4C 2800 2800 1129 0.00 - - - - - KOG4P 2800 2800 0.5 0.00 - - - - -
KOG4C 2850 2850 1079 0.00 - - - - - KOG4P 2850 2850 0.5 0.00 - - - - -
KOG4C 2900 2900 1029 0.00 - - - - - KOG4P 2900 2900 0.5 0.00 - - - - -
KOGA4C 2950 2950 979 0.00 - - - - - KOG4P 2950 2950 0.5 0.00 - - - - -
KOG4C 3000 3000 929.5 0.00 - - - - - KOG4P 3000 3000 0.5 0.00 - - - - -
KOG4C 3050 3050 879.5 0.00 - - - - - KOG4P 3050 3050 0.5 0.00 - - - - -
KOG4C 3100 3100 829.5 0.00 - - - - - KOG4P 3100 3100 0.5 0.00 - - - - -
KOG4C 3150 3150 779.5 0.00 - - - - - KOG4P 3150 3150 0.5 0.00 - - - - -
KOG4C 3200 3200 730 0.00 - - - - - KOG4P 3200 3200 0.5 0.00 - - - - -
KOG4C 3250 3250 680 0.00 - - - - - KOG4P 3250 3250 0.5 0.00 - - - - -
KOG4C 3300 3300 630.5 0.00 - - - - - KOG4P 3300 3300 1 0.00 - - - - -
KOG4C 3350 3350 581.5 0.00 - - - - - KOG4P 3350 3350 1.5 0.00 - - - 275 -
KOGA4C 3400 3400 5325 0.00 - - - - - KOG4P 3400 3400 25 0.00 - - - - -
KOGA4C 3450 3450 484 0.00 - - - - - KOG4P 3450 3450 4 0.00 - - - - -
KOG4C 3500 3500 437 0.00 - - - - - KOG4P 3500 3500 6.5 0.00 - - - - -
KOGA4C 3550 3550 390.5 0.00 - - - - - KOG4P 3550 3550 10.5 0.00 - - - - -
KOG4C 3600 3600 346 0.00 - - - - - KOG4P 3600 3600 15.5 0.00 - - - - -
KOGA4C 3650 3650 303.5 0.00 - - - - - KOG4P 3650 3650 23 0.00 - - - - -
KOG4C 3700 3700 263 0.00 - - - - - KOG4P 3700 3700 325 0.00 - - - - -
KOG4C 3750 3750 225 0.00 - - - - - KOG4P 3750 3750 445 0.00 - - - - -
KOG4C 3800 3800 190.5 0.00 - - - - - KOG4P 3800 3800 59.5 0.00 - - - - -
KOGA4C 3850 3850 159 0.00 - - - - - KOG4P 3850 3850 78 0.00 - - - - -
KOG4C 3900 3900 131 0.00 - - - - - KOG4P 3900 3900 100 0.00 - - - - -
KOGA4C 3950 3950 106 0.00 - - - - - KOG4P 3950 3950 125 0.00 - - - - -
KOG4C 4000 4000 85 0.00 - - - 50.0 - KOG4P 4000 4000 154 0.00 - - - - -
KOGA4C 4050 4050 67 0.00 - - - - - KOG4P 4050 4050 185.5 0.00 - - - - -
KOG4C 4100 4100 52 0.00 - - - - - KOG4P 4100 4100 2205 0.00 - - - - -
KOGA4C 4150 4150 40 0.00 - - - - - KOG4P 4150 4150 258.5 0.00 - - - - -
KOGA4C 4200 4200 30 0.00 - - - 50.0 - KOG4P 4200 4200 298.5 0.00 - - - - -
KOGA4C 4250 4250 22 0.00 - - - - - KOG4P 4250 4250 340.5 0.00 - - - - -
KOGA4C 4300 4300 16.5 0.00 - - - 50.0 - KOG4P 4300 4300 384.5 0.00 - - - - -
KOGA4C 4350 4350 11.5 0.00 - - - - - KOG4P 4350 4350 430 0.00 - - - - -
KOGA4C 4400 4400 8.5 0.00 - - - - - KOG4P 4400 4400 476.5 0.00 - - - - -
KOGA4C 4450 4450 6 0.00 - - - - - KOG4P 4450 4450 524 0.00 - - - - -
KOGA4C 4500 4500 4 0.00 - - - - - KOG4P 4500 4500 572 0.00 - - - - -
KOGA4C 4550 4550 25 0.00 - - - - - KOG4P 4550 4550 620.5 0.00 - - - - -
KOG4C 4600 4600 2 0.00 - - - - - KOG4P 4600 4600 669.5 0.00 - - - - -
KOGA4C 4650 4650 1 0.00 - - - - - KOG4P 4650 4650 719 0.00 - - - - -
KOGA4C 4700 4700 1 0.00 - - - - - KOG4P 4700 4700 768.5 0.00 - - - - -
KOGA4C 4750 4750 0.5 0.00 - - - - - KOG4P 4750 4750 818 0.00 - - - - -
KOG4C 4800 4800 0.5 0.00 - - - - - KOG4P 4800 4800 867.5 0.00 - - - - -
KOGA4C 4850 4850 0.5 0.00 - - - - - KOG4P 4850 4850 917.5 0.00 - - - - -
KOGA4C 4900 4900 0.5 0.00 - - - - - KOG4P 4900 4900 967.5 0.00 - - - - -
KOGA4C 4950 4950 0.5 0.00 - - - - - KOG4P 4950 4950 1017 0.00 - - - - -
KOG4C 5000 5000 0.5 0.00 - - - - - KOG4P 5000 5000 1067 0.00 - - - - -
KOG4C 5050 5050 0.5 0.00 - - - - - KOG4P 5050 5050 1117 0.00 - - - - -
KOG4C 5100 5100 0.5 0.00 - - - - - KOG4P 5100 5100 1167 0.00 - - - - -
KOG4C 5150 5150 0.5 0.00 - - - - - KOG4P 5150 5150 1216.5 0.00 - - - - -
KOG4C 5200 5200 0.5 0.00 - - - - - KOG4P 5200 5200 1266.5 0.00 - - - - -
Mar-24 (51d 1/10/24); CSize 25; KOH4 3948.00

KOH4C 2750 2750 1192 0.00 0.0 0 0 0 0[KOH4P 2750 2750 0.5 0.00 - - 0 - -
KOH4C 2800 2800 11425 0.00 - - - - - KOH4P 2800 2800 0.5 0.00 - - - - -
KOH4C 2850 2850 1093 0.00 - - - - - KOH4P 2850 2850 0.5 0.00 - - - - -
KOH4C 2900 2900 1043.5 0.00 - - - - - KOH4P 2900 2900 0.5 0.00 - - - - -
KOH4C 2950 2950 994 0.00 - - - - - KOH4P 2950 2950 1 0.00 - - - - -
KOH4C 3000 3000 9445 0.00 - - - - - KOH4P 3000 3000 1 0.00 - - - - -
KOH4C 3050 3050 895.5 0.00 - - - - - KOH4P 3050 3050 2 0.00 - - - - -
KOH4C 3100 3100 846.5 0.00 - - - - - KOH4P 3100 3100 25 0.00 - - - - -
KOH4C 3150 3150 798 0.00 - - - - - KOH4P 3150 3150 4 0.00 - - - - -
KOH4C 3200 3200 750 0.00 - - - - - KOH4P 3200 3200 55 0.00 - - - - -
KOH4C 3250 3250 702.5 0.00 - - - - - KOH4P 3250 3250 8 0.00 - - - - -
KOH4C 3300 3300 656 0.00 - - - - - KOH4P 3300 3300 1 0.00 - - - 500 -
KOH4C 3350 3350 610 0.00 - - - - - KOH4P 3350 3350 15 0.00 - - - - -
KOH4C 3400 3400 565 0.00 - - - - - KOH4P 3400 3400 20 0.00 - - - - -
KOH4C 3450 3450 5215 0.00 - - - - - KOH4P 3450 3450 26 0.00 - - - - -
KOH4C 3500 3500 479 0.00 - - - - - KOH4P 3500 3500 33 0.00 - - - - -
KOH4C 3550 3550 438 0.00 - - - - - KOH4P 3550 3550 42 0.00 - - - - -
KOH4C 3600 3600 399 0.00 - - - - - KOH4P 3600 3600 52.5 0.00 - - - - -
KOH4C 3650 3650 361.5 0.00 - - - - - KOH4P 3650 3650 65 0.00 - - - - -
KOH4C 3700 3700 326 0.00 - - - - - KOH4P 3700 3700 795 0.00 - - - - -
KOH4C 3750 3750 293 0.00 - - - 250.0 - KOH4P 3750 3750 96 0.00 - - - - -
KOH4C 3800 3800 261.5 0.00 - - - - - KOH4P 3800 3800 114.5 0.00 - - - - -
KOH4C 3850 3850 2325 0.00 - - - - - KOH4P 3850 3850 135 0.00 - - - - -
KOH4C 3900 3900 205.5 0.00 - - - - - KOH4P 3900 3900 158 0.00 - - - - -
KOH4C 3950 3950 181 0.00 - - - - - KOH4P 3950 3950 183 0.00 - - - - -
KOH4C 4000 4000 158.5 0.00 - - - 200.0 - KOH4P 4000 4000 210 0.00 - - - - -
KOH4C 4050 4050 138 0.00 - - - - - KOH4P 4050 4050 239.5 0.00 - - - - -
KOH4C 4100 4100 119.5 0.00 - - - - - KOH4P 4100 4100 270.5 0.00 - - - - -
KOH4C 4150 4150 103 0.00 - - - - - KOH4P 4150 4150 304 0.00 - - - - -




KOH4P 4200
KOH4P 4250
KOH4P 4300
KOH4P 4350
KOH4P 4400
KOH4P 4450
KOH4P 4500
KOH4P 4550
KOH4P 4600
KOH4P 4650
KOH4P 4700
KOH4P 4750
KOH4P 4800
KOH4P 4850
KOH4P 4900
KOH4P 4950
KOH4P 5000
KOH4P 5050
KOH4P 5100
KOH4P 5150
KOH4P 5200

4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200

339
376
414
454
495

537.5
581
625

670.5

716.5
763
810

857.5

905.5

953.5

1002
1051
1099.5
1149
1198
12475

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOJ4P 2750
KOJ4P 2800
KOJ4P 2850
KOJ4P 2900
KOJ4P 2950
KOJ4P 3000
KOJ4P 3050
KOJ4P 3100
KOJ4P 3150
KOJ4P 3200
KOJ4P 3250
KOJ4P 3300
KOJ4P 3350
KOJ4P 3400
KOJ4P 3450
KOJ4P 3500
KOJ4P 3550
KOJ4P 3600
KOJ4P 3650
KOJ4P 3700
KOJ4P 3750
KOJ4P 3800
KOJ4P 3850
KOJ4P 3900
KOJ4P 3950
KOJ4P 4000
KOJ4P 4050
KOJ4P 4100
KOJ4P 4150
KOJ4P 4200
KOJ4P 4250
KOJ4P 4300
KOJ4P 4350
KOJ4P 4400
KOJ4P 4450
KOJ4P 4500
KOJ4P 4550
KOJ4P 4600
KOJ4P 4650
KOJ4P 4700
KOJ4P 4750
KOJ4P 4800
KOJ4P 4850
KOJ4P 4900
KOJ4P 4950
KOJ4P 5000
KOJ4P 5050
KOJ4P 5100
KOJ4P 5150
KOJ4P 5200

2750
2800
2850
2900
2950
3000
3050
3100
3150
3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
3850
3900
3950
4000
4050
4100
4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200

w N
NN =2 =

15.5
20
25.5
32
39.5
48.5
58.5
70.5
83.5
98.5
115
133.5
153.5
175.5
199.5
225
252
281
311.5
344
377.5
413
449.5
487.5
526.5
566.5
608
650
693
737
781.5
826.5
872.5
918.5
965
1012.5
1059.5
1107.5
1155.5
1203.5
1252

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

50

KOH4C 4200 4200 88 0.00
KOH4C 4250 4250 75.5 0.00
KOH4C 4300 4300 64 0.00
KOH4C 4350 4350 54 0.00
KOH4C 4400 4400 45.5 0.00
KOH4C 4450 4450 38 0.00
KOH4C 4500 4500 31.5 0.00
KOH4C 4550 4550 26 0.00
KOH4C 4600 4600 21.5 0.00
KOH4C 4650 4650 17.5 0.00
KOH4C 4700 4700 14.5 0.00
KOH4C 4750 4750 12 0.00
KOH4C 4800 4800 9.5 0.00
KOH4C 4850 4850 7.5 0.00
KOH4C 4900 4900 6 0.00
KOH4C 4950 4950 5 0.00
KOH4C 5000 5000 4 0.00
KOH4C 5050 5050 3 0.00
KOH4C 5100 5100 25 0.00
KOH4C 5150 5150 2 0.00
KOH4C 5200 5200 15 0.00
Apr-24 (81d 2/9/24); CSize 25; KOJ4 3945.00

KOJ4C 2750 2750 1187 0.00
KOJ4C 2800 2800 1138 0.00
KOJ4C 2850 2850 1089 0.00
KOJ4C 2900 2900 1040 0.00
KOJ4C 2950 2950 991.5 0.00
KOJ4C 3000 3000 943 0.00
KOJ4C 3050 3050 895.5 0.00
KOJ4C 3100 3100 848 0.00
KOJ4C 3150 3150 801.5 0.00
KOJ4C 3200 3200 755 0.00
KOJ4C 3250 3250 710 0.00
KOJ4C 3300 3300 666 0.00
KOJ4C 3350 3350 622.5 0.00
KOJ4C 3400 3400 580.5 0.00
KOJ4C 3450 3450 539.5 0.00
KOJ4C 3500 3500 500.5 0.00
KOJ4C 3550 3550 462.5 0.00
KOJ4C 3600 3600 426 0.00
KOJ4C 3650 3650 391.5 0.00
KOJ4C 3700 3700 358.5 0.00
KOJ4C 3750 3750 327 0.00
KOJ4C 3800 3800 297.5 0.00
KOJ4C 3850 3850 270 0.00
KOJ4C 3900 3900 244 0.00
KOJ4C 3950 3950 220 0.00
KOJ4C 4000 4000 197.5 0.00
KOJ4C 4050 4050 177 0.00
KOJ4C 4100 4100 158 0.00
KOJ4C 4150 4150 140.5 0.00
KOJ4C 4200 4200 124.5 0.00
KOJ4C 4250 4250 110 0.00
KOJ4C 4300 4300 97 0.00
KOJ4C 4350 4350 85.5 0.00
KOJ4C 4400 4400 75 0.00
KOJ4C 4450 4450 65.5 0.00
KOJ4C 4500 4500 57 0.00
KOJ4C 4550 4550 49.5 0.00
KOJ4C 4600 4600 43 0.00
KOJ4C 4650 4650 37 0.00
KOJ4C 4700 4700 32 0.00
KOJ4C 4750 4750 27.5 0.00
KOJ4C 4800 4800 23.5 0.00
KOJ4C 4850 4850 20 0.00
KOJ4C 4900 4900 17 0.00
KOJ4C 4950 4950 14.5 0.00
KOJ4C 5000 5000 125 0.00
KOJ4C 5050 5050 10.5 0.00
KOJ4C 5100 5100 9 0.00
KOJ4C 5150 5150 7.5 0.00
KOJ4C 5200 5200 6.5 0.00
|May-24 (109d 3/8/24); CSize 25; KOK4 3927.00
KOK4C 2750 2750 1168.5 0.00
KOK4C 2800 2800 1120 0.00
KOK4C 2850 2850 1071.5 0.00
KOK4C 2900 2900 1023.5 0.00
KOK4C 2950 2950 976 0.00
KOK4C 3000 3000 929.5 0.00
KOK4C 3050 3050 883 0.00
KOK4C 3100 3100 837 0.00
KOK4C 3150 3150 7925 0.00
KOK4C 3200 3200 748 0.00
KOK4C 3250 3250 705 0.00
KOK4C 3300 3300 663 0.00
KOK4C 3350 3350 622 0.00
KOK4C 3400 3400 582.5 0.00
KOK4C 3450 3450 544 0.00
KOK4C 3500 3500 507 0.00
KOK4C 3550 3550 471 0.00
KOK4C 3600 3600 437 0.00
KOK4C 3650 3650 404.5 0.00
KOK4C 3700 3700 373 0.00
KOK4C 3750 3750 3435 0.00
KOK4C 3800 3800 3155 0.00
KOK4C 3850 3850 289.5 0.00
KOK4C 3900 3900 264.5 0.00
KOK4C 3950 3950 2415 0.00
KOK4C 4000 4000 219.5 0.00
KOK4C 4050 4050 199.5 0.00
KOK4C 4100 4100 180.5 0.00
KOK4C 4150 4150 163.5 0.00
KOK4C 4200 4200 1475 0.00
KOK4C 4250 4250 132.5 0.00
KOK4C 4300 4300 119 0.00
KOK4C 4350 4350 106.5 0.00
KOK4C 4400 4400 95.5 0.00
KOK4C 4450 4450 85 0.00
KOK4C 4500 4500 76 0.00
KOK4C 4550 4550 67.5 0.00
KOK4C 4600 4600 60 0.00
KOK4C 4650 4650 53 0.00
KOK4C 4700 4700 47 0.00
KOK4C 4750 4750 415 0.00
KOK4C 4800 4800 36.5 0.00
KOK4C 4850 4850 32 0.00
KOK4C 4900 4900 28 0.00
KOK4C 4950 4950 24.5 0.00
KOK4C 5000 5000 21.5 0.00
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KOK4C 5050 5050 19 0.00 - - - KOK4P 5050 5050 1131 0.00 - - - -
KOK4C 5100 5100 165 0.00 - - - KOK4P 5100 5100 1178 0.00 - - - -
KOK4C 5150 5150 14 0.00 - - - KOK4P 5150 5150 12255 0.00 - - - -
KOKA4C 5200 5200 125 0.00 - - - KOK4P 5200 5200 1273 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days 30Days | 60Days | 90Days
CALL 29.71 29.71 0.00 Current 33.84 33.84 33.77 32.7 32
FEB24  [pur 29.72 29.70 0.07 1 week ago 29.02 26.94 26.48 27.75 29
MEAN 29.72 29.71 0.03 1 month ago 36.23 32.41 29.7 30.78 35
CALL 30.20 30.20 0.00 3 months ago 34.97 39.11 43.41 38.75 44
MAR 24  |puT 30.20 30.20 0.00 6 months ago 55.18 42.91 54.99 42.96 37
MEAN 30.20 30.20 0.00
CALL 29.71 29.71 0.00
APR24  [pur 29.72 29.70 0.07
MEAN 29.72 29.71 0.03
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