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HD Company No. 353603-X

Underlying instrument - FCPO

FCPO Futures - OPTION

Daily Preview
February 28, 2023

CBOT Soybean oil futures

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
MAR 23 4,184 28 4,138 4,191 4,109 873 2,277 MAR 23 60.04 -1.07 61.31 61.71 59.76 18,680 9,940
APR 23 4,219 21 4,168 4,236 4,143 7,967 25,504 MAY 23 60.34 -0.88 61.33 61.85 60.05 71,484 182,927
MAY 23 4,225 23 4,171 4,242 4,147 24,604 49,303 JUL 23 60.06 -0.75 60.94 61.42 59.77 25,563 103,848
JUN 23 4,208 26 4,135 4,222 4,130 5,980 22,559 AUG 23 59.49 -0.62 60.29 60.61 59.19 3,709 25,938
JUL 23 4,172 28 4,104 4,189 4,098 4,291 20,789 SEP 23 58.90 -0.46 59.50 59.86 58.54 2,528 24,114
AUG 23 4,130 28 4,067 4,145 4,061 3,008 11,588 OCT 23 58.23 -0.29 58.66 58.94 57.83 1,716 14,305
SEP 23 4,090 25 4,027 4,111 4,023 2,319 11,786 DEC 23 57.93 -0.15 58.21 58.66 57.47 9,001 50,539
OCT 23 4,058 18 4,012 4,080 3,999 1,187 4,852 JAN 24 57.74 -0.08 57.99 58.31 57.28 1,310 9,228
NOV 23 4,049 23 4,005 4,064 3,980 1,567 8,648 MAR 24 57.48 -0.01 57.66 57.80 57.02 585 4,694
DEC 23 4,041 23 4,005 4,055 3,979 613 2,452 MAY 24 57.34 0.01 57.78 57.78 57.21 266 1,604
JAN 24 4,037 23 3,999 4,048 3,999 173 3,223 JUL 24 57.27 0.02 57.22 57.22 57.15 143 1,467
FEB 24 4,036 23 4,007 4,014 4,007 7 377 AUG 24 57.08 0.02 56.95 56.95 56.95 18 529
MAR 24 4,027 23 1 1,912 SEP 24 56.85 0.02 - - - 615
MAY 24 4,016 23 150 OCT 24 56.51 0.02 - - - 139
JUL 24 4,016 23 5 DEC 24 56.43 0.00 - - - 1,770
SEP 24 4,016 23

NOV 24 4,016 23 Source : Bloomberg

JAN 25 4,016 23

MAR 25 4,016 23

MAY 25 4,016 23

JUL 25 4,016 23

SEP 25 4,016 23

NOV 25 4,016 23

JAN 26 4,016 23

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (10d 3/10/23); CSize 25; KOK3 4220.00

KOK3C 3000 3000 1224 0.00 - - KOK3P 3000 3000 0.5 0.00 - - - - -
KOK3C 3050 3050 1174 0.00 - - KOK3P 3050 3050 0.5 0.00 - - - - -
KOK3C 3100 3100 1124 0.00 - - KOK3P 3100 3100 0.5 0.00 - - - - -
KOK3C 3150 3150 1074 0.00 - - KOK3P 3150 3150 0.5 0.00 - - - - -
KOK3C 3200 3200 1024 0.00 - - KOK3P 3200 3200 0.5 0.00 - - - - -
KOK3C 3250 3250 974 0.00 - - KOK3P 3250 3250 0.5 0.00 - - - - -
KOK3C 3300 3300 924 0.00 - - KOK3P 3300 3300 0.5 0.00 - - - - -
KOK3C 3350 3350 874.5 0.00 - - KOK3P 3350 3350 0.5 0.00 - - - - -
KOK3C 3400 3400 824.5 0.00 - - KOK3P 3400 3400 0.5 0.00 - - - - -
KOK3C 3450 3450 7745 0.00 - - KOK3P 3450 3450 0.5 0.00 - - - - -
KOK3C 3500 3500 724.5 0.00 - - KOK3P 3500 3500 0.5 0.00 - - - 200 -
KOK3C 3550 3550 674.5 0.00 - - KOK3P 3550 3550 0.5 0.00 - - - - -
KOK3C 3600 3600 625 0.00 - - KOK3P 3600 3600 0.5 0.00 - - - - -
KOK3C 3650 3650 575.5 0.00 - - KOK3P 3650 3650 1 0.00 - - - - -
KOK3C 3700 3700 526.5 0.00 - - KOK3P 3700 3700 2 0.00 1,250 -
KOK3C 3750 3750 478 0.00 - - KOK3P 3750 3750 3 0.00 - -
KOK3C 3800 3800 430 0.00 - - KOK3P 3800 3800 5.5 0.00 200 -
KOK3C 3850 3850 383 0.00 - - KOK3P 3850 3850 8.5 0.00 - -
KOK3C 3900 3900 338 0.00 - - KOK3P 3900 3900 13.5 0.00 1,400 -
KOK3C 3950 3950 294.5 0.00 - - KOK3P 3950 3950 20 0.00 - - - - -
KOK3C 4000 4000 253.5 0.00 - - KOK3P 4000 4000 29 0.00 - - - - -
KOK3C 4050 4050 2155 0.00 - - - KOK3P 4050 4050 40.5 0.00 - - - - -
KOK3C 4100 4100 180.5 0.00 - - 1,250.0 - |KOK3P 4100 4100 55.5 0.00 - - - - -
KOK3C 4150 4150 149 0.00 - - - - - |KOK3P 4150 4150 74 0.00 - - - - -
KOK3C 4200 4200 121 0.00 - - - - - |KOK3P 4200 4200 96 0.00 - - - - -
KOK3C 4250 4250 96.5 0.00 - - - - - |KOK3P 4250 4250 121.5 0.00 - - - - -
KOK3C 4300 4300 75.5 0.00 - - - 1,400.0 - |KOK3P 4300 4300 150.5 0.00 - - - - -
KOK3C 4350 4350 58.5 0.00 - - - - - |KOK3P 4350 4350 183.5 0.00 - - - - -
KOK3C 4400 4400 445 0.00 - - - - - |KOK3P 4400 4400 219 0.00 - - - - -
KOK3C 4450 4450 33 0.00 - - - - - |KOK3P 4450 4450 258 0.00 - - - - -
KOK3C 4500 4500 24 0.00 - - - 100.0 - |KOK3P 4500 4500 299 0.00 - - - - -
KOK3C 4550 4550 17.5 0.00 - - - |KOK3P 4550 4550 342 0.00 - - - -

KOK3C 4600 4600 12 0.00 - - - |KOK3P 4600 4600 387 0.00 - - - -

KOK3C 4650 4650 8.5 0.00 - - - |KOK3P 4650 4650 433 0.00 - - - -

KOK3C 4700 4700 6 0.00 - - - |KOK3P 4700 4700 480.5 0.00 - - - -

KOK3C 4750 4750 4 0.00 - - - |KOK3P 4750 4750 528.5 0.00 - - - -

KOK3C 4800 4800 25 0.00 - 1,450.0 - |KOK3P 4800 4800 577 0.00 - - - -

KOK3C 4850 4850 1.5 0.00 - - - |KOK3P 4850 4850 626 0.00 - - - -

KOK3C 4900 4900 1 0.00 - - - |KOK3P 4900 4900 675.5 0.00 - - - -

KOK3C 4950 4950 0.5 0.00 - - - |KOK3P 4950 4950 725 0.00 - - - -

KOK3C 5000 5000 0.5 0.00 - - - |KOK3P 5000 5000 775 0.00 - - - -

KOK3C 5050 5050 0.5 0.00 - - - |KOK3P 5050 5050 824.5 0.00 - - - -

KOK3C 5100 5100 0.5 0.00 - 1,400.0 - |KOK3P 5100 5100 874.5 0.00 - - - -

KOK3C 5150 5150 0.5 0.00 - - - |KOK3P 5150 5150 924.5 0.00 - - - -

KOK3C 5200 5200 0.5 0.00 - - - |KOK3P 5200 5200 974 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1024 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1074 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1124 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1174 0.00 - - - -

KOK3C 5450 5450 0.5 0.00 - - - |KOK3P 5450 5450 1224 0.00 - - - -

Jun-23 (41d 4/10/23); CSize 25; KOM3 4200.00

KOMB3C 3000 3000 1204.5 0.00 0.0 0 0 0 0|KOM3P 3000 3000 0.5 0.00 - - 0 -

KOM3C 3050 3050 1155 0.00 - - - |KOM3P 3050 3050 0.5 0.00 - - - -

KOMB3C 3100 3100 1105.5 0.00 - - - |KOM3P 3100 3100 1 0.00 - - - -

KOM3C 3150 3150 1056 0.00 - - - |KOM3P 3150 3150 1.5 0.00 - - - -

KOMB3C 3200 3200 1006.5 0.00 - - - |KOMS3P 3200 3200 2 0.00 - - - -

KOM3C 3250 3250 958 0.00 - - - |KOMS3P 3250 3250 3 0.00 - - - -

KOMB3C 3300 3300 909 0.00 - - - |KOMS3P 3300 3300 4 0.00 - - - -

KOM3C 3350 3350 861 0.00 - - - |KOMS3P 3350 3350 5.5 0.00 - - - -

KOMB3C 3400 3400 813 0.00 - - - |KOMS3P 3400 3400 7.5 0.00 - - - -

KOM3C 3450 3450 766 0.00 - - - |KOM3P 3450 3450 10.5 0.00 - - - -

KOMB3C 3500 3500 719.5 0.00 - - - |KOMS3P 3500 3500 13.5 0.00 - - - 300

KOM3C 3550 3550 673.5 0.00 - - - |KOM3P 3550 3550 18 0.00 - - - -

KOMB3C 3600 3600 629 0.00 - - - |KOMS3P 3600 3600 23 0.00 - - - 100

KOM3C 3650 3650 585.5 0.00 - - - |KOM3P 3650 3650 29 0.00 - - - -

KOMB3C 3700 3700 543 0.00 - - - |KOM3P 3700 3700 36.5 0.00 - - - -

KOM3C 3750 3750 502 0.00 - - - |KOMS3P 3750 3750 45.5 0.00 - - - - -
KOMB3C 3800 3800 462 0.00 - - - |KOMS3P 3800 3800 55.5 0.00 - - - 300 100
KOM3C 3850 3850 424 0.00 - - - |KOM3P 3850 3850 67.5 0.00 - - - - -
KOMB3C 3900 3900 388 0.00 - - - |KOMS3P 3900 3900 81 0.00 - - - -

KOM3C 3950 3950 353.5 0.00 - - - |KOM3P 3950 3950 96 0.00 - - - -

KOMB3C 4000 4000 320.5 0.00 - 250.0 - |KOMS3P 4000 4000 1135 0.00 - - - 250

KOM3C 4050 4050 290 0.00 - - - |KOM3P 4050 4050 1325 0.00 - - - -

KOMB3C 4100 4100 261 0.00 - - - |KOM3P 4100 4100 153 0.00 - - - -

KOM3C 4150 4150 234 0.00 - - - |KOMS3P 4150 4150 176 0.00 - - - -

KOMB3C 4200 4200 209 0.00 - - - |KOMS3P 4200 4200 201 0.00 - - - -

KOM3C 4250 4250 186 0.00 - - - |KOMS3P 4250 4250 228 0.00 - - - -

KOMB3C 4300 4300 165 0.00 - - - |KOMS3P 4300 4300 256.5 0.00 - - - -

KOM3C 4350 4350 145.5 0.00 - - - |KOMS3P 4350 4350 287 0.00 - - - -




KOMSC 4400 4400 128 0.00

KOM3P 4400
KOM3P 4450
KOM3P 4500
KOM3P 4550
KOM3P 4600
KOM3P 4650
KOM3P 4700
KOMS3P 4750
KOM3P 4800
KOM3P 4850
KOM3P 4900
KOM3P 4950
KOMS3P 5000
KOM3P 5050
KOMS3P 5100
KOM3P 5150
KOM3P 5200
KOM3P 5250
KOMS3P 5300
KOM3P 5350
KOMS3P 5400
KOM3P 5450

4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350
5400
5450

319.5
353
388.5
426
464
504
545
587
630
673.5
718.5
763.5
809.5
856.5
903.5
951
998.5

1046.5

1095
1144

1192.5
1241.5

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
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KON3P 3900
KON3P 3950
KON3P 4000
KONB3P 4050
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3000
3050
3100
3150
3200
3250
3300
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3400
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5000
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5100
5150
5200
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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
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KOMS3C 4450 4450 112 0.00
KOMSC 4500 4500 97.5 0.00
KOMS3C 4550 4550 85 0.00
KOMSC 4600 4600 73.5 0.00
KOMS3C 4650 4650 63.5 0.00
KOMSC 4700 4700 54.5 0.00
KOMS3C 4750 4750 46.5 0.00
KOMBSC 4800 4800 39.5 0.00
KOMS3C 4850 4850 34 0.00
KOM3C 4900 4900 28.5 0.00
KOMS3C 4950 4950 24 0.00
KOMSC 5000 5000 20.5 0.00
KOMS3C 5050 5050 17 0.00
KOMSC 5100 5100 14 0.00
KOMS3C 5150 5150 12 0.00
KOMSC 5200 5200 10 0.00
KOMS3C 5250 5250 8 0.00
KOMSC 5300 5300 6.5 0.00
KOMS3C 5350 5350 5.5 0.00
KOMSC 5400 5400 4.5 0.00
KOMS3C 5450 5450 3.5 0.00
Jul-23 (71d 5/10/23); CSize 25; KON3 4170.00
KONB3C 2950 2950 1217.5 0.00
KON3C 3000 3000 1169 0.00
KONB3C 3050 3050 1120.5 0.00
KON3C 3100 3100 1072.5 0.00
KONB3C 3150 3150 1024.5 0.00
KON3C 3200 3200 977.5 0.00
KONB3C 3250 3250 930.5 0.00
KON3C 3300 3300 884.5 0.00
KONB3C 3350 3350 839 0.00
KON3C 3400 3400 794.5 0.00
KONB3C 3450 3450 751 0.00
KON3C 3500 3500 708 0.00
KONB3C 3550 3550 666.5 0.00
KON3C 3600 3600 626 0.00
KONB3C 3650 3650 586.5 0.00
KON3C 3700 3700 548.5 0.00
KONB3C 3750 3750 511.5 0.00
KON3C 3800 3800 476.5 0.00
KONB3C 3850 3850 442.5 0.00
KON3C 3900 3900 410 0.00
KONB3C 3950 3950 379 0.00
KON3C 4000 4000 350 0.00
KONB3C 4050 4050 322 0.00
KON3C 4100 4100 296 0.00
KONB3C 4150 4150 271 0.00
KON3C 4200 4200 248 0.00
KONB3C 4250 4250 226 0.00
KON3C 4300 4300 206 0.00
KONB3C 4350 4350 187 0.00
KON3C 4400 4400 169.5 0.00
KONB3C 4450 4450 153.5 0.00
KON3C 4500 4500 138.5 0.00
KONB3C 4550 4550 124.5 0.00
KON3C 4600 4600 112 0.00
KONB3C 4650 4650 100.5 0.00
KON3C 4700 4700 20 0.00
KONB3C 4750 4750 80.5 0.00
KON3C 4800 4800 71.5 0.00
KONB3C 4850 4850 64 0.00
KON3C 4900 4900 56.5 0.00
KONB3C 4950 4950 50.5 0.00
KON3C 5000 5000 44.5 0.00
KONB3C 5050 5050 39.5 0.00
KON3C 5100 5100 34.5 0.00
KON3C 5150 5150 30.5 0.00
KON3C 5200 5200 27 0.00
KONB3C 5250 5250 23.5 0.00
KON3C 5300 5300 20.5 0.00
KONB3C 5350 5350 18 0.00
KON3C 5400 5400 16 .
Aug-23 (101d 6/9/23); CSize 25; KOQ3 4119.00
KOQ3C 2900 2900 1226.5 0.00
KOQ3C 2950 2950 1178.5 0.00
KOQ3C 3000 3000 1131 0.00
KOQ3C 3050 3050 1084 0.00
KOQ3C 3100 3100 1038 0.00
KOQ3C 3150 3150 992 0.00
KOQ3C 3200 3200 947 0.00
KOQ3C 3250 3250 902.5 0.00
KOQ3C 3300 3300 859 0.00
KOQ3C 3350 3350 816 0.00
KOQ3C 3400 3400 774.5 0.00
KOQ3C 3450 3450 733.5 0.00
KOQ3C 3500 3500 693.5 0.00
KOQ3C 3550 3550 655 0.00
KOQ3C 3600 3600 617.5 0.00
KOQ3C 3650 3650 581 0.00
KOQ3C 3700 3700 546 0.00
KOQ3C 3750 3750 512.5 0.00
KOQ3C 3800 3800 480 0.00
KOQ3C 3850 3850 448.5 0.00
KOQ3C 3900 3900 419 0.00
KOQ3C 3950 3950 390.5 0.00
KOQ3C 4000 4000 363.5 0.00
KOQ3C 4050 4050 337.5 0.00
KOQ3C 4100 4100 313 0.00
KOQ3C 4150 4150 290 0.00
KOQ3C 4200 4200 268 0.00
KOQ3C 4250 4250 247.5 0.00
KOQ3C 4300 4300 228.5 0.00
KOQ3C 4350 4350 210 0.00
KOQ3C 4400 4400 193 0.00
KOQ3C 4450 4450 177.5 0.00
KOQ3C 4500 4500 162.5 0.00
KOQ3C 4550 4550 148.5 0.00
KOQ3C 4600 4600 136 0.00
KOQ3C 4650 4650 124 0.00
KOQ3C 4700 4700 113 0.00
KOQ3C 4750 4750 108 0.00
KOQ3C 4800 4800 93.5 0.00
KOQ3C 4850 4850 85 0.00
KOQ3C 4900 4900 77 0.00
KOQ3C 4950 4950 70 0.00

KOQ3C 5000 5000 63 0.00

KOQ3P 2900
KOQ3P 2950
KOQ3P 3000
KOQ3P 3050
KOQ3P 3100
KOQ3P 3150
KOQ3P 3200
KOQ3P 3250
KOQ3P 3300
KOQ3P 3350
KOQ3P 3400
KOQ3P 3450
KOQ3P 3500
KOQ3P 3550
KOQ3P 3600
KOQ3P 3650
KOQ3P 3700
KOQ3P 3750
KOQ3P 3800
KOQ3P 3850
KOQ3P 3900
KOQ3P 3950
KOQ3P 4000
KOQ3P 4050
KOQ3P 4100
KOQ3P 4150
KOQ3P 4200
KOQ3P 4250
KOQ3P 4300
KOQ3P 4350
KOQ3P 4400
KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
KOQ3P 4700
KOQ3P 4750
KOQ3P 4800
KOQ3P 4850
KOQ3P 4900
KOQ3P 4950
KOQ3P 5000

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

16.5

245

35.5
425
50.5
59
69
79.5

105
119.5
135.5
152.5

171
190.5

212
234.5

258
283.5

310
337.5
366.5

397
428.5

461
494.5
529.5
565.5

602

640
678.5

718

758

799

841

883

926

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




KOQ3C 5050 5050 57 0.00 - - KOQ3P 5050 5050 969.5 0.00 - - - -
KOQ3C 5100 5100 51.5 0.00 - - KOQ3P 5100 5100 1013.5 0.00 - - - -
KOQ3C 5150 5150 46.5 0.00 - - KOQ3P 5150 5150 1058 0.00 - - - -
KOQ3C 5200 5200 42 0.00 - - KOQ3P 5200 5200 1103 0.00 - - - -
KOQ3C 5250 5250 375 0.00 - - KOQ3P 5250 5250 1148.5 0.00 - - - -
KOQ3C 5300 5300 34 0.00 - - KOQ3P 5300 5300 1194 0.00 - - - -
KOQ3C 5350 5350 30.5 0.00 - - KOQ3P 5350 5350 1240.5 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 34.73 34.88 -0.43 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 34.75 34.88 -0.37 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 34.74 34.88 -0.40 1 month ago 21.06 27.09 26.95 35.52 36
CALL 36.18 36.34 -0.44 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 36.18 36.34 -0.44 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 36.18 36.34 -0.44
CALL 35.54 35.69 -0.42
JuL23  |putr 35.51 35.69 -0.50
MEAN 35.53 35.69 -0.46
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