
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
JUL 26 4,483 -2 4,500 4,514 4,480 494 2,987 JUL 26 68.79 0.64 68.48 68.69 68.48 11            351            
AUG 26 4,516 -7 4,531 4,563 4,513 9,419 36,815 AUG 26 68.59 0.83 67.70 68.67 67.64 35,559     112,351     
SEP 26 4,547 -3 4,552 4,595 4,543 28,375 72,366 SEP 26 68.16 0.77 67.23 68.24 67.23 24,088     67,572       
OCT 26 4,573 1 4,581 4,620 4,570 8,824 32,433 OCT 26 67.62 0.68 66.75 67.72 66.75 12,936     56,122       
NOV 26 4,601 7 4,600 4,645 4,593 6,576 25,801 DEC 26 67.27 0.64 66.50 67.43 66.45 60,477     262,887     
DEC 26 4,625 9 4,625 4,669 4,619 4,428 26,477 JAN 27 67.18 0.59 66.45 67.35 66.44 20,840     64,641       
JAN 27 4,648 12 4,641 4,692 4,635 5,295 25,695 MAR 27 66.99 0.55 66.38 67.18 66.35 7,142       40,587       
FEB 27 4,658 17 4,645 4,700 4,645 2,729 11,786 MAY 27 66.70 0.51 66.37 66.93 66.15 2,537       18,505       
MAR 27 4,654 18 4,638 4,697 4,638 4,376 17,015 JUL 27 66.26 0.46 66.03 66.45 65.85 2,222       12,998       
APR 27 4,640 20 4,628 4,680 4,628 1,769 11,033 AUG 27 65.51 0.42 65.31 65.42 65.13 201          1,497         
MAY 27 4,631 27 4,613 4,658 4,609 2,925 11,960 SEP 27 64.75 0.41 64.66 64.66 64.54 57            916            
JUN 27 4,608 25 4,629 4,640 4,603 787 766 OCT 27 63.94 0.38 63.74 63.74 63.74 30            888            
JUL 27 4,592 25 4,580 4,615 4,580 1,117 6,429 DEC 27 63.52 0.34 63.76 63.88 63.32 199          2,985         
SEP 27 4,565 25 4,544 4,575 4,544 394 4,943 JAN 28 63.17 0.32 - - - 9              121            
NOV 27 4,560 25 4,543 4,555 4,543 98 3,176 MAR 28 62.61 0.26 - - - 39            74              
JAN 28 4,551 25 19
MAR 28 4,551 25 Source : Bloomberg
MAY 28 4,551 25
JUL 28 4,551 25
SEP 28 4,551 25
NOV 28 4,551 25
JAN 29 4,551 25
MAR 29 4,551 25
MAY 29 4,551 25

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Sep-26 (2d 7/10/26); CSize 25; KOU6 4543.00
KOU6C 3350 3350 1196.5 0.00 -      -            -        KOU6P 3350 3350 0.5 0.00 -           -           -            
KOU6C 3400 3400 1146.5 0.00 -      -            -        KOU6P 3400 3400 0.5 0.00 -           -           -            
KOU6C 3450 3450 1097 0.00 -      -            -        KOU6P 3450 3450 0.5 0.00 -           -           -            
KOU6C 3500 3500 1047 0.00 -      -            -        KOU6P 3500 3500 0.5 0.00 -           -           -            
KOU6C 3550 3550 997 0.00 -      -            -        KOU6P 3550 3550 0.5 0.00 -           -           -            
KOU6C 3600 3600 947 0.00 -      -            -        KOU6P 3600 3600 0.5 0.00 -           -           -            
KOU6C 3650 3650 897 0.00 -      -            -        KOU6P 3650 3650 0.5 0.00 -           -           -            
KOU6C 3700 3700 847 0.00 -      -            -        KOU6P 3700 3700 0.5 0.00 -           -           -            
KOU6C 3750 3750 797 0.00 -      -            -        KOU6P 3750 3750 0.5 0.00 -           -           -            
KOU6C 3800 3800 747 0.00 -      -            -        KOU6P 3800 3800 0.5 0.00 -           -           -            
KOU6C 3850 3850 697 0.00 -      -            -        KOU6P 3850 3850 0.5 0.00 -           300          -            
KOU6C 3900 3900 647 0.00 -      -            -        KOU6P 3900 3900 0.5 0.00 -           -           -            
KOU6C 3950 3950 597 0.00 -      -            -        KOU6P 3950 3950 0.5 0.00 -           -           -            
KOU6C 4000 4000 547 0.00 -      -            -        KOU6P 4000 4000 0.5 0.00 -           -           -            
KOU6C 4050 4050 497 0.00 -      -            -        KOU6P 4050 4050 0.5 0.00 -           -           -            
KOU6C 4100 4100 447 0.00 -      -            -        KOU6P 4100 4100 0.5 0.00 -           -           -            
KOU6C 4150 4150 397 0.00 -      -            -        KOU6P 4150 4150 0.5 0.00 -           -           -            
KOU6C 4200 4200 347 0.00 -      501.0         -        KOU6P 4200 4200 0.5 0.00 -           100          -            
KOU6C 4250 4250 297 0.00 -      -            -        KOU6P 4250 4250 0.5 0.00 -           -           -            
KOU6C 4300 4300 247 0.00 -      -            -        KOU6P 4300 4300 0.5 0.00 -           -           -            
KOU6C 4350 4350 197.5 0.00 -      -            -        KOU6P 4350 4350 0.5 0.00 -           -           -            
KOU6C 4400 4400 148.5 0.00 -      -            -        KOU6P 4400 4400 1.5 0.00 -           -           -            
KOU6C 4450 4450 103 0.00 -      -            -        KOU6P 4450 4450 6 0.00 -           -           -            
KOU6C 4500 4500 63.5 0.00 -      -            -        KOU6P 4500 4500 16.5 0.00 -           -           -            
KOU6C 4550 4550 33.5 0.00 -      -            -        KOU6P 4550 4550 36.5 0.00 -           -           -            
KOU6C 4600 4600 15 0.00 -      100.0         -        KOU6P 4600 4600 68 0.00 -           -           -            
KOU6C 4650 4650 5.5 0.00 -      -            -        KOU6P 4650 4650 108.5 0.00 -           -           -            
KOU6C 4700 4700 1.5 0.00 -      -            -        KOU6P 4700 4700 154.5 0.00 -           -           -            
KOU6C 4750 4750 0.5 0.00 -      -            -        KOU6P 4750 4750 203.5 0.00 -           -           -            
KOU6C 4800 4800 0.5 0.00 -      500.0         -        KOU6P 4800 4800 253 0.00 -           -           -            
KOU6C 4850 4850 0.5 0.00 -      -            -        KOU6P 4850 4850 303 0.00 -           -           -            
KOU6C 4900 4900 0.5 0.00 -      -            -        KOU6P 4900 4900 353 0.00 -           -           -            
KOU6C 4950 4950 0.5 0.00 -      -            -        KOU6P 4950 4950 403 0.00 -           -           -            
KOU6C 5000 5000 0.5 0.00 -      50.0           -        KOU6P 5000 5000 453 0.00 -           -           -            
KOU6C 5050 5050 0.5 0.00 -      -            -        KOU6P 5050 5050 503 0.00 -           -           -            
KOU6C 5100 5100 0.5 0.00 -      -            -        KOU6P 5100 5100 553 0.00 -           -           -            
KOU6C 5150 5150 0.5 0.00 -      -            -        KOU6P 5150 5150 603 0.00 -           -           -            
KOU6C 5200 5200 0.5 0.00 -      -            -        KOU6P 5200 5200 653 0.00 -           -           -            
KOU6C 5250 5250 0.5 0.00 -      -            -        KOU6P 5250 5250 703 0.00 -           -           -            
KOU6C 5300 5300 0.5 0.00 -      -            -        KOU6P 5300 5300 753 0.00 -           -           -            
KOU6C 5350 5350 0.5 0.00 -      -            -        KOU6P 5350 5350 803 0.00 -           -           -            
KOU6C 5400 5400 0.5 0.00 -      -            -        KOU6P 5400 5400 853 0.00 -           -           -            
KOU6C 5450 5450 0.5 0.00 -      -            -        KOU6P 5450 5450 903 0.00 -           -           -            
KOU6C 5500 5500 0.5 0.00 -      -            -        KOU6P 5500 5500 953 0.00 -           -           -            
KOU6C 5550 5550 0.5 0.00 -      -            -        KOU6P 5550 5550 1003 0.00 -           -           -            
KOU6C 5600 5600 0.5 0.00 -      -            -        KOU6P 5600 5600 1053 0.00 -           -           -            
KOU6C 5650 5650 0.5 0.00 -      -            -        KOU6P 5650 5650 1103 0.00 -           -           -            
KOU6C 5700 5700 0.5 0.00 -      -            -        KOU6P 5700 5700 1152.5 0.00 -           -           -            
KOU6C 5750 5750 0.5 0.00 -      -            -        KOU6P 5750 5750 1202.5 0.00 -           -           -            
KOU6C 5800 5800 0.5 0.00 -      -            -        KOU6P 5800 5800 1252.5 0.00 -           -           -            
Oct-26 (33d 8/10/26); CSize 25; KOV6 4569.00
KOV6C 3300 3300 1269.5 0.00 0 0 0 KOV6P 3300 3300 0.5 0.00 0 -           -            
KOV6C 3350 3350 1220 0.00 -      -            -        KOV6P 3350 3350 0.5 0.00 -           -           -            
KOV6C 3400 3400 1170 0.00 -      -            -        KOV6P 3400 3400 0.5 0.00 -           -           -            
KOV6C 3450 3450 1120 0.00 -      -            -        KOV6P 3450 3450 0.5 0.00 -           -           -            
KOV6C 3500 3500 1070 0.00 -      -            -        KOV6P 3500 3500 0.5 0.00 -           -           -            
KOV6C 3550 3550 1020.5 0.00 -      -            -        KOV6P 3550 3550 0.5 0.00 -           -           -            
KOV6C 3600 3600 970.5 0.00 -      -            -        KOV6P 3600 3600 0.5 0.00 -           -           -            
KOV6C 3650 3650 920.5 0.00 -      -            -        KOV6P 3650 3650 0.5 0.00 -           -           -            
KOV6C 3700 3700 871 0.00 -      -            -        KOV6P 3700 3700 0.5 0.00 -           -           -            
KOV6C 3750 3750 821 0.00 -      -            -        KOV6P 3750 3750 0.5 0.00 -           -           -            
KOV6C 3800 3800 771 0.00 -      -            -        KOV6P 3800 3800 0.5 0.00 -           -           -            
KOV6C 3850 3850 721.5 0.00 -      -            -        KOV6P 3850 3850 0.5 0.00 -           -           -            
KOV6C 3900 3900 672 0.00 -      -            -        KOV6P 3900 3900 0.5 0.00 -           -           -            
KOV6C 3950 3950 622.5 0.00 -      -            -        KOV6P 3950 3950 1 0.00 -           -           -            
KOV6C 4000 4000 573 0.00 -      -            -        KOV6P 4000 4000 1.5 0.00 -           -           -            
KOV6C 4050 4050 524.5 0.00 -      -            -        KOV6P 4050 4050 3 0.00 -           -           -            
KOV6C 4100 4100 476.5 0.00 -      -            -        KOV6P 4100 4100 5 0.00 -           -           -            
KOV6C 4150 4150 429.5 0.00 -      -            -        KOV6P 4150 4150 7.5 0.00 -           -           -            
KOV6C 4200 4200 383.5 0.00 -      -            -        KOV6P 4200 4200 11.5 0.00 -           -           -            
KOV6C 4250 4250 339.5 0.00 -      -            -        KOV6P 4250 4250 17.5 0.00 -           50            -            
KOV6C 4300 4300 297 0.00 -      -            -        KOV6P 4300 4300 25 0.00 -           50            -            
KOV6C 4350 4350 257 0.00 -      -            -        KOV6P 4350 4350 35 0.00 -           -           -            
KOV6C 4400 4400 220 0.00 -      -            -        KOV6P 4400 4400 35 0.00 -           605          -            
KOV6C 4450 4450 186 0.00 -      -            -        KOV6P 4450 4450 63 0.00 -           -           -            
KOV6C 4500 4500 155 0.00 -      -            -        KOV6P 4500 4500 82 0.00 -           -           -            
KOV6C 4550 4550 127 0.00 -      -            -        KOV6P 4550 4550 104.5 0.00 -           -           -            
KOV6C 4600 4600 103 0.00 -      -            -        KOV6P 4600 4600 130 0.00 -           -           -            
KOV6C 4650 4650 82 0.00 -      -            -        KOV6P 4650 4650 159 0.00 -           -           -            
KOV6C 4700 4700 64.5 0.00 -      -            -        KOV6P 4700 4700 191.5 0.00 -           -           -            
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KOV6C 4750 4750 50 0.00 -      -            -        KOV6P 4750 4750 226.5 0.00 -           -           -            
KOV6C 4800 4800 38 0.00 -      -            -        KOV6P 4800 4800 264.5 0.00 -           -           -            
KOV6C 4850 4850 28.5 0.00 -      -            -        KOV6P 4850 4850 305 0.00 -           -           -            
KOV6C 4900 4900 21 0.00 -      -            -        KOV6P 4900 4900 347.5 0.00 -           -           -            
KOV6C 4950 4950 15.5 0.00 -      -            -        KOV6P 4950 4950 391.5 0.00 -           -           -            
KOV6C 5000 5000 11 0.00 -      500.0         -        KOV6P 5000 5000 437 0.00 -           -           -            
KOV6C 5050 5050 8 0.00 -      -            -        KOV6P 5050 5050 483.5 0.00 -           -           -            
KOV6C 5100 5100 5.5 0.00 -      -            -        KOV6P 5100 5100 531 0.00 -           -           -            
KOV6C 5150 5150 3.5 0.00 -      -            -        KOV6P 5150 5150 579 0.00 -           -           -            
KOV6C 5200 5200 2.5 0.00 -      -            -        KOV6P 5200 5200 628 0.00 -           -           -            
KOV6C 5250 5250 1.5 0.00 -      -            -        KOV6P 5250 5250 677 0.00 -           -           -            
KOV6C 5300 5300 1 0.00 -      -            -        KOV6P 5300 5300 726 0.00 -           -           -            
KOV6C 5350 5350 0.5 0.00 -      -            -        KOV6P 5350 5350 775.5 0.00 -           -           -            
KOV6C 5400 5400 0.5 0.00 -      -            -        KOV6P 5400 5400 825.5 0.00 -           -           -            
KOV6C 5450 5450 0.5 0.00 -      -            -        KOV6P 5450 5450 875 0.00 -           -           -            
KOV6C 5500 5500 0.5 0.00 -      -            -        KOV6P 5500 5500 925 0.00 -           -           -            
KOV6C 5550 5550 0.5 0.00 -      -            -        KOV6P 5550 5550 974.5 0.00 -           -           -            
KOV6C 5600 5600 0.5 0.00 -      -            -        KOV6P 5600 5600 1024.5 0.00 -           -           -            
KOV6C 5650 5650 0.5 0.00 -      -            -        KOV6P 5650 5650 1074.5 0.00 -           -           -            
KOV6C 5700 5700 0.5 0.00 -      -            -        KOV6P 5700 5700 1124 0.00 -           -           -            
KOV6C 5750 5750 0.5 0.00 -      -            -        KOV6P 5750 5750 1174 0.00 -           -           -            
Nov-26 (64d 9/10/26); CSize 25; KOX6 4597.00
KOX6C 3300 3300 1294.5 0.00 -      -            -        KOX6P 3300 3300 0.5 0.00 -           -           -            
KOX6C 3350 3350 1244.5 0.00 -      -            -        KOX6P 3350 3350 0.5 0.00 -           -           -            
KOX6C 3400 3400 1195 0.00 -      -            -        KOX6P 3400 3400 0.5 0.00 -           -           -            
KOX6C 3450 3450 1145 0.00 -      -            -        KOX6P 3450 3450 0.5 0.00 -           -           -            
KOX6C 3500 3500 1095.5 0.00 -      -            -        KOX6P 3500 3500 0.5 0.00 -           -           -            
KOX6C 3550 3550 1046 0.00 -      -            -        KOX6P 3550 3550 0.5 0.00 -           -           -            
KOX6C 3600 3600 996 0.00 -      -            -        KOX6P 3600 3600 0.5 0.00 -           -           -            
KOX6C 3650 3650 946.5 0.00 -      -            -        KOX6P 3650 3650 0.5 0.00 -           -           -            
KOX6C 3700 3700 897 0.00 -      -            -        KOX6P 3700 3700 0.5 0.00 -           -           -            
KOX6C 3750 3750 848 0.00 -      -            -        KOX6P 3750 3750 1 0.00 -           -           -            
KOX6C 3800 3800 798.5 0.00 -      -            -        KOX6P 3800 3800 1.5 0.00 -           -           -            
KOX6C 3850 3850 750 0.00 -      -            -        KOX6P 3850 3850 2.5 0.00 -           -           -            
KOX6C 3900 3900 701.5 0.00 -      -            -        KOX6P 3900 3900 4 0.00 -           -           -            
KOX6C 3950 3950 653.5 0.00 -      -            -        KOX6P 3950 3950 5.5 0.00 -           -           -            
KOX6C 4000 4000 606 0.00 -      -            -        KOX6P 4000 4000 8 0.00 -           -           -            
KOX6C 4050 4050 559.5 0.00 -      -            -        KOX6P 4050 4050 11.5 0.00 -           -           -            
KOX6C 4100 4100 514.5 0.00 -      -            -        KOX6P 4100 4100 16 0.00 -           -           -            
KOX6C 4150 4150 470 0.00 -      -            -        KOX6P 4150 4150 21.5 0.00 -           -           -            
KOX6C 4200 4200 427.5 0.00 -      -            -        KOX6P 4200 4200 28.5 0.00 -           -           -            
KOX6C 4250 4250 386 0.00 -      -            -        KOX6P 4250 4250 37 0.00 -           -           -            
KOX6C 4300 4300 347 0.00 -      -            -        KOX6P 4300 4300 47.5 0.00 -           -           -            
KOX6C 4350 4350 309.5 0.00 -      -            -        KOX6P 4350 4350 60 0.00 -           -           -            
KOX6C 4400 4400 274.5 0.00 -      -            -        KOX6P 4400 4400 74.5 0.00 -           -           -            
KOX6C 4450 4450 242 0.00 -      -            -        KOX6P 4450 4450 91.5 0.00 -           -           -            
KOX6C 4500 4500 211.5 0.00 -      -            -        KOX6P 4500 4500 111 0.00 -           -           -            
KOX6C 4550 4550 183.5 0.00 -      -            -        KOX6P 4550 4550 133 0.00 -           -           -            
KOX6C 4600 4600 119 0.00 -      204.0         -        KOX6P 4600 4600 157.5 0.00 -           -           -            
KOX6C 4650 4650 135.5 0.00 -      -            -        KOX6P 4650 4650 184.5 0.00 -           -           -            
KOX6C 4700 4700 115 0.00 -      -            -        KOX6P 4700 4700 213.5 0.00 -           -           -            
KOX6C 4750 4750 97 0.00 -      -            -        KOX6P 4750 4750 245.5 0.00 -           -           -            
KOX6C 4800 4800 81.5 0.00 -      -            -        KOX6P 4800 4800 279.5 0.00 -           -           -            
KOX6C 4850 4850 67.5 0.00 -      -            -        KOX6P 4850 4850 315.5 0.00 -           -           -            
KOX6C 4900 4900 55.5 0.00 -      -            -        KOX6P 4900 4900 353 0.00 -           -           -            
KOX6C 4950 4950 45.5 0.00 -      -            -        KOX6P 4950 4950 393 0.00 -           -           -            
KOX6C 5000 5000 37 0.00 -      500.0         -        KOX6P 5000 5000 434 0.00 -           -           -            
KOX6C 5050 5050 30 0.00 -      -            -        KOX6P 5050 5050 476.5 0.00 -           -           -            
KOX6C 5100 5100 24 0.00 -      -            -        KOX6P 5100 5100 520.5 0.00 -           -           -            
KOX6C 5150 5150 19 0.00 -      -            -        KOX6P 5150 5150 565 0.00 -           -           -            
KOX6C 5200 5200 15 0.00 -      -            -        KOX6P 5200 5200 611 0.00 -           -           -            
KOX6C 5250 5250 11.5 0.00 -      -            -        KOX6P 5250 5250 657.5 0.00 -           -           -            
KOX6C 5300 5300 9 0.00 -      -            -        KOX6P 5300 5300 704.5 0.00 -           -           -            
KOX6C 5350 5350 7 0.00 -      -            -        KOX6P 5350 5350 752 0.00 -           -           -            
KOX6C 5400 5400 5.5 0.00 -      -            -        KOX6P 5400 5400 800.5 0.00 -           -           -            
KOX6C 5450 5450 4 0.00 -      -            -        KOX6P 5450 5450 849 0.00 -           -           -            
KOX6C 5500 5500 3 0.00 -      -            -        KOX6P 5500 5500 897.5 0.00 -           -           -            
KOX6C 5550 5550 2.5 0.00 -      -            -        KOX6P 5550 5550 946.5 0.00 -           -           -            
KOX6C 5600 5600 1.5 0.00 -      -            -        KOX6P 5600 5600 995.5 0.00 -           -           -            
KOX6C 5650 5650 1.5 0.00 -      -            -        KOX6P 5650 5650 1045 0.00 -           -           -            
KOX6C 5700 5700 1 0.00 -      -            -        KOX6P 5700 5700 1094.5 0.00 -           -           -            
KOX6C 5750 5750 0.5 0.00 -      -            -        KOX6P 5750 5750 1144 0.00 -           -           -            
Dec-26 (93d 10/9/26); CSize 25; KOZ6 4625.00
KOZ6C 3350 3350 1265.5 0.00 -      -            -        KOZ6P 3350 3350 0.5 0.00 -           -           -            
KOZ6C 3400 3400 1216 0.00 -      -            -        KOZ6P 3400 3400 0.5 0.00 -           -           -            
KOZ6C 3450 3450 1166.5 0.00 -      -            -        KOZ6P 3450 3450 0.5 0.00 -           -           -            
KOZ6C 3500 3500 1117 0.00 -      -            -        KOZ6P 3500 3500 0.5 0.00 -           -           -            
KOZ6C 3550 3550 1067.5 0.00 -      -            -        KOZ6P 3550 3550 0.5 0.00 -           -           -            
KOZ6C 3600 3600 1018.5 0.00 -      -            -        KOZ6P 3600 3600 1 0.00 -           -           -            
KOZ6C 3650 3650 969 0.00 -      -            -        KOZ6P 3650 3650 1.5 0.00 -           -           -            
KOZ6C 3700 3700 920.5 0.00 -      -            -        KOZ6P 3700 3700 2.5 0.00 -           -           -            
KOZ6C 3750 3750 871.5 0.00 -      -            -        KOZ6P 3750 3750 3.5 0.00 -           -           -            
KOZ6C 3800 3800 823.5 0.00 -      -            -        KOZ6P 3800 3800 4.5 0.00 -           -           -            
KOZ6C 3850 3850 775.5 0.00 -      -            -        KOZ6P 3850 3850 6.5 0.00 -           -           -            
KOZ6C 3900 3900 728.5 0.00 -      -            -        KOZ6P 3900 3900 9 0.00 -           -           -            
KOZ6C 3950 3950 682 0.00 -      -            -        KOZ6P 3950 3950 12 0.00 -           -           -            
KOZ6C 4000 4000 636 0.00 -      -            -        KOZ6P 4000 4000 16 0.00 -           -           -            
KOZ6C 4050 4050 591.5 0.00 -      -            -        KOZ6P 4050 4050 20.5 0.00 -           -           -            
KOZ6C 4100 4100 547.5 0.00 -      -            -        KOZ6P 4100 4100 26.5 0.00 -           -           -            
KOZ6C 4150 4150 505.5 0.00 -      -            -        KOZ6P 4150 4150 34 0.00 -           -           -            
KOZ6C 4200 4200 464.5 0.00 -      -            -        KOZ6P 4200 4200 42.5 0.00 -           -           -            
KOZ6C 4250 4250 425 0.00 -      -            -        KOZ6P 4250 4250 52.5 0.00 -           -           -            
KOZ6C 4300 4300 387 0.00 -      -            -        KOZ6P 4300 4300 46 0.00 -           1,700       -            
KOZ6C 4350 4350 351 0.00 -      -            -        KOZ6P 4350 4350 78 0.00 -           -           -            
KOZ6C 4400 4400 317 0.00 -      -            -        KOZ6P 4400 4400 93.5 0.00 -           -           -            
KOZ6C 4450 4450 285 0.00 -      -            -        KOZ6P 4450 4450 111 0.00 -           -           -            
KOZ6C 4500 4500 255 0.00 -      -            -        KOZ6P 4500 4500 131 0.00 -           -           -            
KOZ6C 4550 4550 227 0.00 -      -            -        KOZ6P 4550 4550 152.5 0.00 -           -           -            
KOZ6C 4600 4600 155 0.00 -      991.0         -        KOZ6P 4600 4600 176 0.00 -           -           -            
KOZ6C 4650 4650 177 0.00 -      -            -        KOZ6P 4650 4650 202 0.00 -           -           -            
KOZ6C 4700 4700 155.5 0.00 -      -            -        KOZ6P 4700 4700 230 0.00 -           -           -            
KOZ6C 4750 4750 135.5 0.00 -      -            -        KOZ6P 4750 4750 260 0.00 -           -           -            
KOZ6C 4800 4800 118 0.00 -      -            -        KOZ6P 4800 4800 291.5 0.00 -           -           -            
KOZ6C 4850 4850 102 0.00 -      -            -        KOZ6P 4850 4850 325 0.00 -           -           -            
KOZ6C 4900 4900 87.5 0.00 -      -            -        KOZ6P 4900 4900 360.5 0.00 -           -           -            
KOZ6C 4950 4950 75 0.00 -      -            -        KOZ6P 4950 4950 397.5 0.00 -           -           -            
KOZ6C 5000 5000 55 0.00 -      1,550.0      -        KOZ6P 5000 5000 436 0.00 -           -           -            
KOZ6C 5050 5050 54 0.00 -      -            -        KOZ6P 5050 5050 476 0.00 -           -           -            
KOZ6C 5100 5100 45.5 0.00 -      -            -        KOZ6P 5100 5100 517 0.00 -           -           -            
KOZ6C 5150 5150 38.5 0.00 -      -            -        KOZ6P 5150 5150 559.5 0.00 -           -           -            
KOZ6C 5200 5200 32 0.00 -      -            -        KOZ6P 5200 5200 602.5 0.00 -           -           -            
KOZ6C 5250 5250 26.5 0.00 -      -            -        KOZ6P 5250 5250 647 0.00 -           -           -            
KOZ6C 5300 5300 22 0.00 -      -            -        KOZ6P 5300 5300 692 0.00 -           -           -            
KOZ6C 5350 5350 18 0.00 -      -            -        KOZ6P 5350 5350 737.5 0.00 -           -           -            
KOZ6C 5400 5400 15 0.00 -      -            -        KOZ6P 5400 5400 784 0.00 -           -           -            
KOZ6C 5450 5450 12 0.00 -      -            -        KOZ6P 5450 5450 831 0.00 -           -           -            
KOZ6C 5500 5500 10 0.00 -      750.0         -        KOZ6P 5500 5500 878.5 0.00 -           -           -            
KOZ6C 5550 5550 8 0.00 -      -            -        KOZ6P 5550 5550 926 0.00 -           -           -            
KOZ6C 5600 5600 6.5 0.00 -      -            -        KOZ6P 5600 5600 974 0.00 -           -           -            



KOZ6C 5650 5650 5 0.00 -      -            -        KOZ6P 5650 5650 1022.5 0.00 -           -           -            
KOZ6C 5700 5700 4 0.00 -      -            -        KOZ6P 5700 5700 1071 0.00 -           -           -            
KOZ6C 5750 5750 3.5 0.00 -      -            -        KOZ6P 5750 5750 1120 0.00 -           -           -            
KOZ6C 5800 5800 2.5 0.00 -      -            -        KOZ6P 5800 5800 1169 0.00 -           -           -            

10Days 20Days 30Days 60Days 90Days
CALL Current 35.15 34.53 36.16 32.64 31            
PUT 1 week ago 24.60 24.77 28.01 27.52 34            
MEAN 1 month ago 30.63 27.55 27.55 36.23 36            
CALL 3 months ago 45.37 46.23 41.11 41.01 44            
PUT 6 months ago 30.84 57.65 49.31 38.33 35            
MEAN
CALL
PUT
MEAN

Source: Bloomberg
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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.

18.00 18.23 -1.45

15.48 15.95 -2.95
20.51 20.50 0.05

20.86 20.83 0.14
20.84 20.83 0.02

21.32 -0.19
20.81 20.83 -0.10

Implied volatility for ATM 

SEP 26

OCT 26

NOV 26

Previous day 1D%CHG
21.28 21.32 -0.19
21.28 21.32 -0.19
21.28


