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Underlying Instrument - FKLI
Cont Sett Change Open High Low Volm Openlnt
NOV 26 1,601.0 -13.50 1623.00 1631.50 | 1593.50 8,718 35,086
DEC 26 1,602.0 -14.50| 1622.50 | 1632.00 | 1595.00 390 1,179
MAR 27 1,585.0 -14.00( 1610.50 1614.50 | 1579.50 55 387
JUN 27 1,586.0 -13.00] 1587.00 | 1587.00 | 1582.00 3 8
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Nov-26 (19d 11/30/26); CSize 50; IKX6 1597.00
IKX6C 1530 1530 70.9 0 0 0 0|IKX6P 1530 1530 0.1 0 0 0 0
IKX6C 1540 1540 60.9 0 0 0 0[IKX6P 1540 1540 0.1 0 0 0 0
IKX6C 1550 1550 51 0 0 0 0|IKX6P 1550 1550 0.1 0 0 0 0
IKX6C 1560 1560 413 0 0 0 0[IKX6P 1560 1560 0.3 0 0 0 0
IKX6C 1570 1570 31.9 0 0 0 0|IKX6P 1570 1570 0.9 0 0 0 0
IKX6C 1580 1580 232 0 0 30 0[IKX6P 1580 1580 25 0 0 0 0
IKX6C 1590 1590 16.2 0 0 920 0|IKX6P 1590 1590 5 0 0 0 0
IKX6C 1600 1600 104 0 0 102 0[IKX6P 1600 1600 10.9 0 10.9 10.9 0 3 1
IKX6C 1610 1610 5.7 0 0 92 0|IKX6P 1610 1610 18 0 18 18 0 40 5
IKX6C 1620 1620 27 0 0 46 0[IKX6P 1620 1620 171 0 171 171 0 101 0
IKX6C 1630 1630 1.2 0 0 0 0|IKX6P 1630 1630 30.2 0 0 125 0
IKX6C 1640 1640 0.5 0 0 0 0[IKX6P 1640 1640 39.4 0 0 70 0
IKX6C 1650 1650 0.2 0 0 0 0|IKX6P 1650 1650 49.1 0 0 72 0
IKX6C 1660 1660 0.1 0 0 0 0[IKX6P 1660 1660 59 0 0 6 0
IKX6C 1670 1670 0.1 0 0 0 0|IKX6P 1670 1670 68.9 0 0 0 0
IKX6C 1680 1680 0.1 0 0 0 0[IKX6P 1680 1680 789 0 0 0 0
IKX6C 1690 1690 0.1 0 0 0 0|IKX6P 1690 1690 88.9 0 0 0 0
IKX6C 1700 1700 0.1 0 0 0 0[IKX6P 1700 1700 98.9 0 0 0 0
Dec-26 (50d 12/31/26); CSize 50; IKZ6 1598.00
IKZ6C 1540 1540 624 0 0 0 0[IKZ6P 1540 1540 0.7 0 0 0 0
IKZ6C 1550 1550 53.1 0 0 0 0]IKZ6P 1550 1550 13 0 0 0 0
IKZ6C 1560 1560 44.1 0 0 0 0[IKZ6P 1560 1560 23 0 0 0 0
IKZ6C 1570 1570 35.7 0 0 0 0]IKZ6P 1570 1570 3.9 0 0 0 0
IKZ6C 1580 1580 281 0 0 0 0|IKZ6P 1580 1580 9.3 0 0 0 0
IKZ6C 1590 1590 23.2 0 23.2 21.2 0 10 10[IKZ6P 1590 1590 12 0 0 0 0
IKZ6C 1600 1600 16.1 -13.903743 16.3 16.1 10 10 10]IKZ6P 1600 1600 16.5 0 0 0 0
IKZ6C 1610 1610 13.6 0 0 0 0]IKZ6P 1610 1610 21.8 0 0 0 0
IKZ6C 1620 1620 9.3 0 0 0 0[IKZ6P 1620 1620 255 0 0 0 0
IKZ6C 1630 1630 4.9 0 0 0 0]IKZ6P 1630 1630 32.8 0 0 0 0
IKZ6C 1640 1640 3 0 0 0 0[IKZ6P 1640 1640 40.9 0 0 0 0
IKZ6C 1650 1650 18 0 0 0 0]IKZ6P 1650 1650 49.6 0 0 2 0
IKZ6C 1660 1660 1 0 0 0 0|IKZ6P 1660 1660 58.8 0 0 0 0
IKZ6C 1670 1670 0.5 0 0 0 0]IKZ6P 1670 1670 68.3 0 0 0 0
IKZ6C 1680 1680 0.3 0 0 0 0|IKZ6P 1680 1680 78 0 0 0 0
IKZ6C 1690 1690 0.1 0 0 0 0]IKZ6P 1690 1690 87.8 0 0 0 0
IKZ6C 1700 1700 0.1 0 0 0 0|IKZ6P 1700 1700 97.7 0 0 0 0
IKZ6C 1710 1710 0.1 0 0 0 0]IKZ6P 1710 1710 107.6 0 0 0 0
IKZ6C 1720 1720 0.1 0 0 0 0|IKZ6P 1720 1720 117.6 0 0 0 0
IKZ6C 1730 1730 0.1 0 0 0 0]IKZ6P 1730 1730 127.5 0 0 0 0
IKZ6C 1740 1740 0.1 0 0 0 0|IKZ6P 1740 1740 137.5 0 0 0 0
IKZ6C 1750 1750 0.1 0 0 0 0]IKZ6P 1750 1750 147.4 0 0 0 0
IKZ6C 1760 1760 0.1 0 0 0 0|IKZ6P 1760 1760 157.4 0 0 0 0
IKZ6C 1770 1770 0.1 0 0 0 0]IKZ6P 1770 1770 167.3 0 0 0 0
IKZ6C 1780 1780 0.1 0 0 0 0|IKZ6P 1780 1780 1773 0 0 0 0
IKZ6C 1790 1790 0.1 0 0 0 0]IKZ6P 1790 1790 187.3 0 0 0 0
IKZ6C 1800 1800 0.1 0 0 0 0IKZ6P 1800 1800 197.2 0 0 0 0
Mar-27 (140d 3/31/27); CSize 50; IKH7 1580.00
IKH7C 1520 1520 68.4 0 0 0 0[IKH7P 1520 1520 4.1 0 0 0 0
IKH7C 1540 1540 52.3 0 0 0 0|IKH7P 1540 1540 7.8 0 0 0 0
IKH7C 1560 1560 38.2 0 0 0 0[IKH7P 1560 1560 13.5 0 0 0 0
IKH7C 1580 1580 26.6 0 0 0 0|IKH7P 1580 1580 21.6 0 0 0 0
IKH7C 1600 1600 175 0 0 0 0[IKH7P 1600 1600 323 0 0 0 0
IKH7C 1620 1620 10.8 0 0 0 0|IKH7P 1620 1620 45.4 0 0 0 0
IKH7C 1640 1640 6.3 0 0 0 O[IKH7P 1640 1640 60.7 0 0 0 0
IKH7C 1660 1660 3.5 0 0 0 0|IKH7P 1660 1660 776 0 0 0 0
IKH7C 1680 1680 1.8 0 0 0 0[IKH7P 1680 1680 95.7 0 0 0 0
IKH7C 1700 1700 0.9 0 0 0 0|IKH7P 1700 1700 114.5 0 0 0 0
IKH7C 1720 1720 04 0 0 0 O[IKH7P 1720 1720 133.8 0 0 0 0
IKH7C 1740 1740 0.2 0 0 0 0|IKH7P 1740 1740 153.4 0 0 0 0
IKH7C 1760 1760 0.1 0 0 0 O[IKH7P 1760 1760 173 0 0 0 0
IKH7C 1780 1780 0.1 0 0 0 0]IKH7P 1780 1780 192.8 0 0 0 0
Jun-27 (231d 6/30/27); CSize 50; IKM7 1586.00
IKM7C 1520 1520 0 0 0 0 0|IKM7P 1520 1520 0 0 0 0 0
IKM7C 1540 1540 58 0 0 0 0[IKM7P 1540 1540 12.8 0 0 0 0
IKM7C 1560 1560 44.8 0 0 0 0|IKM7P 1560 1560 19.3 0 0 0 0
IKM7C 1580 1580 336 0 0 0 0[IKM7P 1580 1580 2717 0 0 0 0
IKM7C 1600 1600 24.4 0 0 0 0|IKM7P 1600 1600 38.1 0 0 0 0
IKM7C 1620 1620 171 0 0 0 0[IKM7P 1620 1620 50.5 0 0 0 0
IKM7C 1640 1640 116 0 0 0 0|IKM7P 1640 1640 64.5 0 0 0 0
IKM7C 1660 1660 76 0 0 0 0[IKM7P 1660 1660 80.1 0 0 0 0
IKM7C 1680 1680 4.7 0 0 0 0]IKM7P 1680 1680 97 0 0 0 0
Implied volatility for ATM Previous day 1D%CHG 10Days 20Days | 30Days | 60Days 90Days
NOV CALL 6.60 6.62 -0.30 Current 12.46 12.81 12.51 12.79 15.81
NOV PUT 7.74 6.19 25.04 1 week ago 9.65 14.07 12.94 17.39 16.68
MEAN 717 6.41 11.94 1 month ago 10.94 14.34 14.89 17.34 17.36

3 months ago 18.52 19.18 16.85 16.23 17.28
Implied volatility for ATM Previous day 1D%CHG 6 months ago 16.48 18.84 19.48 18.43 20.04
DEC CALL 7.40 6.21 19.16
DEC PUT 7.35 6.21 18.36
MEAN 7.38 6.21 18.76
Source: Bloomberg
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