
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
AUG 23 3,818 32 3,829 3,829 3,815 99 1,026 AUG 23 65.05 -1.78 65.75 66.62 64.21 24,728    67,426      
SEP 23 3,844 1 3,853 3,900 3,780 1,273 9,529 SEP 23 62.81 -0.64 63.35 64.21 61.93 18,901    60,028      
OCT 23 3,881 16 3,886 3,935 3,812 29,352 41,366 OCT 23 61.33 -0.52 61.93 62.65 60.49 11,047    48,819      
NOV 23 3,899 19 3,895 3,947 3,829 16,664 38,318 DEC 23 60.76 -0.56 61.26 61.97 59.86 47,568    189,414    
DEC 23 3,908 21 3,892 3,950 3,840 6,505 21,228 JAN 24 60.37 -0.51 60.75 61.47 59.47 6,626      45,556      
JAN 24 3,920 24 3,912 3,956 3,857 4,669 18,333 MAR 24 59.75 -0.44 60.05 60.76 58.88 2,855      34,617      
FEB 24 3,942 23 3,929 3,970 3,880 5,666 18,876 MAY 24 59.15 -0.39 59.27 60.11 58.30 1,747      19,113      
MAR 24 3,963 28 3,950 3,985 3,897 3,183 7,359 JUL 24 58.56 -0.35 58.83 59.41 57.74 1,532      21,300      
APR 24 3,963 19 3,950 3,994 3,908 2,748 13,683 AUG 24 57.84 -0.29 58.02 58.02 58.02 207         2,043        
MAY 24 3,958 15 3,956 3,991 3,899 1,468 3,339 SEP 24 57.02 -0.24 56.41 57.11 56.36 124         1,444        
JUN 24 3,941 7 3,937 3,978 3,882 1,901 9,214 OCT 24 56.23 -0.22 55.64 56.29 55.60 79           829           
JUL 24 3,911 7 3,958 3,960 3,868 963 1,924 DEC 24 55.85 -0.20 55.52 55.95 55.30 275         5,462        
SEP 24 3,871 7 3,922 3,928 3,837 765 4,640 JAN 25 55.55 -0.19 - - - 9             33             
NOV 24 3,860 20 3,895 3,895 3,818 110 1,107 MAR 25 55.24 -0.18 - - - 12           24             
JAN 25 3,840 26 3,874 3,874 3,840 22 816 MAY 25 54.97 -0.24 - - - 3             23             
MAR 25 3,840 26
MAY 25 3,840 26 Source : Bloomberg
JUL 25 3,840 26
SEP 25 3,840 26
NOV 25 3,840 26
JAN 26 3,840 26
MAR 26 3,840 26
MAY 26 3,840 26
JUL 26 3,840 26

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh
Oct-23 (24d 8/10/23); CSize 25; KOV3 3899.00
KOV3C 2700 2700 1196 0.00 -         -       -      -            -        KOV3P 2700 2700 0.5 0.00 -           -          -          -          -            
KOV3C 2750 2750 1146.5 0.00 -         -       -      -            -        KOV3P 2750 2750 0.5 0.00 -           -          -          -          -            
KOV3C 2800 2800 1096.5 0.00 -         -       -      -            -        KOV3P 2800 2800 0.5 0.00 -           -          -          -          -            
KOV3C 2850 2850 1046.5 0.00 -         -       -      -            -        KOV3P 2850 2850 0.5 0.00 -           -          -          -          -            
KOV3C 2900 2900 997 0.00 -         -       -      -            -        KOV3P 2900 2900 0.5 0.00 -           -          -          -          -            
KOV3C 2950 2950 947 0.00 -         -       -      -            -        KOV3P 2950 2950 0.5 0.00 -           -          -          -          -            
KOV3C 3000 3000 897.5 0.00 -         -       -      -            -        KOV3P 3000 3000 0.5 0.00 -           -          -          -          -            
KOV3C 3050 3050 848 0.00 -         -       -      -            -        KOV3P 3050 3050 1 0.00 -           -          -          50           -            
KOV3C 3100 3100 798.5 0.00 -         -       -      -            -        KOV3P 3100 3100 1.5 0.00 -           -          -          -          -            
KOV3C 3150 3150 749.5 0.00 -         -       -      -            -        KOV3P 3150 3150 2.5 0.00 -           -          -          -          -            
KOV3C 3200 3200 701 0.00 -         -       -      -            -        KOV3P 3200 3200 3.5 0.00 -           -          -          200         -            
KOV3C 3250 3250 652.5 0.00 -         -       -      -            -        KOV3P 3250 3250 5 0.00 -           -          -          -          -            
KOV3C 3300 3300 605 0.00 -         -       -      -            -        KOV3P 3300 3300 7.5 0.00 -           -          -          500         -            
KOV3C 3350 3350 558.5 0.00 -         -       -      -            -        KOV3P 3350 3350 11 0.00 -           -          -          -          -            
KOV3C 3400 3400 513 0.00 -         -       -      -            -        KOV3P 3400 3400 15 0.00 -           -          -          -          -            
KOV3C 3450 3450 468.5 0.00 -         -       -      -            -        KOV3P 3450 3450 20.5 0.00 -           -          -          -          -            
KOV3C 3500 3500 425.5 0.00 -         -       -      -            -        KOV3P 3500 3500 27.5 0.00 -           -          -          -          -            
KOV3C 3550 3550 384.5 0.00 -         -       -      -            -        KOV3P 3550 3550 36 0.00 -           -          -          -          -            
KOV3C 3600 3600 345 0.00 -         -       -      -            -        KOV3P 3600 3600 46.5 0.00 -           -          -          200         -            
KOV3C 3650 3650 307.5 0.00 -         -       -      -            -        KOV3P 3650 3650 59.5 0.00 -           -          -          -          -            
KOV3C 3700 3700 272.5 0.00 -         -       -      -            -        KOV3P 3700 3700 74 0.00 -           -          -          -          -            
KOV3C 3750 3750 240 0.00 -         -       -      -            -        KOV3P 3750 3750 91.5 0.00 -           -          -          -          -            
KOV3C 3800 3800 210 0.00 -         -       -      200.0        -        KOV3P 3800 3800 111 0.00 -           -          -          -          -            
KOV3C 3850 3850 182 0.00 -         -       -      -            -        KOV3P 3850 3850 133.5 0.00 -           -          -          -          -            
KOV3C 3900 3900 157 0.00 -         -       -      500.0        -        KOV3P 3900 3900 158 0.00 -           -          -          -          -            
KOV3C 3950 3950 134.5 0.00 -         -       -      -            -        KOV3P 3950 3950 185.5 0.00 -           -          -          -          -            
KOV3C 4000 4000 114 0.00 -         -       -      -            -        KOV3P 4000 4000 215 0.00 -           -          -          -          -            
KOV3C 4050 4050 96.5 0.00 -         -       -      -            -        KOV3P 4050 4050 247 0.00 -           -          -          -          -            
KOV3C 4100 4100 80.5 0.00 -         -       -      -            -        KOV3P 4100 4100 281 0.00 -           -          -          -          -            
KOV3C 4150 4150 67 0.00 -         -       -      -            -        KOV3P 4150 4150 317.5 0.00 -           -          -          -          -            
KOV3C 4200 4200 55.5 0.00 -         -       -      100.0        -        KOV3P 4200 4200 355.5 0.00 -           -          -          -          -            
KOV3C 4250 4250 45.5 0.00 -         -       -      -            -        KOV3P 4250 4250 395.5 0.00 -           -          -          -          -            
KOV3C 4300 4300 37 0.00 -         -       -      200.0        -        KOV3P 4300 4300 437 0.00 -           -          -          -          -            
KOV3C 4350 4350 30 0.00 -         -       -      -            -        KOV3P 4350 4350 480 0.00 -           -          -          -          -            
KOV3C 4400 4400 24 0.00 -         -       -      -            -        KOV3P 4400 4400 524 0.00 -           -          -          -          -            
KOV3C 4450 4450 19 0.00 -         -       -      -            -        KOV3P 4450 4450 569 0.00 -           -          -          -          -            
KOV3C 4500 4500 15 0.00 -         -       -      -            -        KOV3P 4500 4500 614.5 0.00 -           -          -          -          -            
KOV3C 4550 4550 12 0.00 -         -       -      -            -        KOV3P 4550 4550 661.5 0.00 -           -          -          -          -            
KOV3C 4600 4600 9.5 0.00 -         -       -      -            -        KOV3P 4600 4600 708.5 0.00 -           -          -          -          -            
KOV3C 4650 4650 7 0.00 -         -       -      -            -        KOV3P 4650 4650 756.5 0.00 -           -          -          -          -            
KOV3C 4700 4700 5.5 0.00 -         -       -      -            -        KOV3P 4700 4700 804.5 0.00 -           -          -          -          -            
KOV3C 4750 4750 4.5 0.00 -         -       -      -            -        KOV3P 4750 4750 853.5 0.00 -           -          -          -          -            
KOV3C 4800 4800 3.5 0.00 -         -       -      -            -        KOV3P 4800 4800 902 0.00 -           -          -          -          -            
KOV3C 4850 4850 2.5 0.00 -         -       -      -            -        KOV3P 4850 4850 951 0.00 -           -          -          -          -            
KOV3C 4900 4900 2 0.00 -         -       -      -            -        KOV3P 4900 4900 1000.5 0.00 -           -          -          -          -            
KOV3C 4950 4950 1.5 0.00 -         -       -      -            -        KOV3P 4950 4950 1050 0.00 -           -          -          -          -            
KOV3C 5000 5000 1 0.00 -         -       -      -            -        KOV3P 5000 5000 1099.5 0.00 -           -          -          -          -            
KOV3C 5050 5050 1 0.00 -         -       -      -            -        KOV3P 5050 5050 1149 0.00 -           -          -          -          -            
KOV3C 5100 5100 0.5 0.00 -         -       -      -            -        KOV3P 5100 5100 1198.5 0.00 -           -          -          -          -            
KOV3C 5150 5150 0.5 0.00 -         -       -      -            -        KOV3P 5150 5150 1248.5 0.00 -           -          -          -          -            
Nov-23 (53d 9/8/23); CSize 25; KOX3 3908.00
KOX3C 2700 2700 1203 0.00 0.0 0 0 0 0 KOX3P 2700 2700 1 0.00 -           -          0 -          -            
KOX3C 2750 2750 1153.5 0.00 -         -       -      -            -        KOX3P 2750 2750 1 0.00 -           -          -          -          -            
KOX3C 2800 2800 1104.5 0.00 -         -       -      -            -        KOX3P 2800 2800 1.5 0.00 -           -          -          -          -            
KOX3C 2850 2850 1055.5 0.00 -         -       -      -            -        KOX3P 2850 2850 2.5 0.00 -           -          -          -          -            
KOX3C 2900 2900 1006.5 0.00 -         -       -      -            -        KOX3P 2900 2900 3.5 0.00 -           -          -          -          -            
KOX3C 2950 2950 958 0.00 -         -       -      -            -        KOX3P 2950 2950 5 0.00 -           -          -          -          -            
KOX3C 3000 3000 910 0.00 -         -       -      -            -        KOX3P 3000 3000 6.5 0.00 -           -          -          -          -            
KOX3C 3050 3050 862.5 0.00 -         -       -      -            -        KOX3P 3050 3050 9 0.00 -           -          -          -          -            
KOX3C 3100 3100 815.5 0.00 -         -       -      -            -        KOX3P 3100 3100 11.5 0.00 -           -          -          -          -            
KOX3C 3150 3150 769.5 0.00 -         -       -      -            -        KOX3P 3150 3150 15 0.00 -           -          -          -          -            
KOX3C 3200 3200 724 0.00 -         -       -      -            -        KOX3P 3200 3200 19.5 0.00 -           -          -          -          -            
KOX3C 3250 3250 679.5 0.00 -         -       -      -            -        KOX3P 3250 3250 25 0.00 -           -          -          -          -            
KOX3C 3300 3300 636 0.00 -         -       -      -            -        KOX3P 3300 3300 31 0.00 -           -          -          -          -            
KOX3C 3350 3350 593.5 0.00 -         -       -      -            -        KOX3P 3350 3350 38.5 0.00 -           -          -          -          -            
KOX3C 3400 3400 552.5 0.00 -         -       -      -            -        KOX3P 3400 3400 47 0.00 -           -          -          -          -            
KOX3C 3450 3450 513 0.00 -         -       -      -            -        KOX3P 3450 3450 57 0.00 -           -          -          -          -            
KOX3C 3500 3500 474.5 0.00 -         -       -      -            -        KOX3P 3500 3500 68.5 0.00 -           -          -          -          -            
KOX3C 3550 3550 438 0.00 -         -       -      -            -        KOX3P 3550 3550 81.5 0.00 -           -          -          -          -            
KOX3C 3600 3600 402.5 0.00 -         -       -      -            -        KOX3P 3600 3600 96 0.00 -           -          -          -          -            
KOX3C 3650 3650 369 0.00 -         -       -      -            -        KOX3P 3650 3650 112.5 0.00 -           -          -          -          -            
KOX3C 3700 3700 337.5 0.00 -         -       -      -            -        KOX3P 3700 3700 130.5 0.00 -           -          -          -          -            
KOX3C 3750 3750 307.5 0.00 -         -       -      -            -        KOX3P 3750 3750 150.5 0.00 -           -          -          -          -            
KOX3C 3800 3800 279.5 0.00 -         -       -      -            -        KOX3P 3800 3800 172 0.00 -           -          -          -          -            
KOX3C 3850 3850 253 0.00 -         -       -      75.0          -        KOX3P 3850 3850 195.5 0.00 -           -          -          -          -            
KOX3C 3900 3900 228.5 0.00 -         -       -      -            -        KOX3P 3900 3900 220.5 0.00 -           -          -          -          -            
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KOX3C 3950 3950 205.5 0.00 -         -       -      -            -        KOX3P 3950 3950 247.5 0.00 -           -          -          -          -            
KOX3C 4000 4000 184.5 0.00 -         -       -      -            -        KOX3P 4000 4000 276 0.00 -           -          -          -          -            
KOX3C 4050 4050 165 0.00 -         -       -      -            -        KOX3P 4050 4050 306.5 0.00 -           -          -          -          -            
KOX3C 4100 4100 147 0.00 -         -       -      -            -        KOX3P 4100 4100 338 0.00 -           -          -          -          -            
KOX3C 4150 4150 131 0.00 -         -       -      -            -        KOX3P 4150 4150 371.5 0.00 -           -          -          -          -            
KOX3C 4200 4200 116 0.00 -         -       -      -            -        KOX3P 4200 4200 406.5 0.00 -           -          -          -          -            
KOX3C 4250 4250 102.5 0.00 -         -       -      -            -        KOX3P 4250 4250 443 0.00 -           -          -          -          -            
KOX3C 4300 4300 90.5 0.00 -         -       -      -            -        KOX3P 4300 4300 480.5 0.00 -           -          -          -          -            
KOX3C 4350 4350 79.5 0.00 -         -       -      -            -        KOX3P 4350 4350 519 0.00 -           -          -          -          -            
KOX3C 4400 4400 69.5 0.00 -         -       -      -            -        KOX3P 4400 4400 559 0.00 -           -          -          -          -            
KOX3C 4450 4450 60.5 0.00 -         -       -      -            -        KOX3P 4450 4450 600 0.00 -           -          -          -          -            
KOX3C 4500 4500 53 0.00 -         -       -      -            -        KOX3P 4500 4500 642 0.00 -           -          -          -          -            
KOX3C 4550 4550 46 0.00 -         -       -      -            -        KOX3P 4550 4550 685 0.00 -           -          -          -          -            
KOX3C 4600 4600 40 0.00 -         -       -      -            -        KOX3P 4600 4600 728.5 0.00 -           -          -          -          -            
KOX3C 4650 4650 34.5 0.00 -         -       -      -            -        KOX3P 4650 4650 773 0.00 -           -          -          -          -            
KOX3C 4700 4700 29.5 0.00 -         -       -      -            -        KOX3P 4700 4700 818 0.00 -           -          -          -          -            
KOX3C 4750 4750 25.5 0.00 -         -       -      -            -        KOX3P 4750 4750 863.5 0.00 -           -          -          -          -            
KOX3C 4800 4800 22 0.00 -         -       -      -            -        KOX3P 4800 4800 909.5 0.00 -           -          -          -          -            
KOX3C 4850 4850 19 0.00 -         -       -      -            -        KOX3P 4850 4850 956 0.00 -           -          -          -          -            
KOX3C 4900 4900 16 0.00 -         -       -      -            -        KOX3P 4900 4900 1003 0.00 -           -          -          -          -            
KOX3C 4950 4950 13.5 0.00 -         -       -      -            -        KOX3P 4950 4950 1050.5 0.00 -           -          -          -          -            
KOX3C 5000 5000 11.5 0.00 -         -       -      -            -        KOX3P 5000 5000 1098.5 0.00 -           -          -          -          -            
KOX3C 5050 5050 10 0.00 -         -       -      -            -        KOX3P 5050 5050 1146.5 0.00 -           -          -          -          -            
KOX3C 5100 5100 8.5 0.00 -         -       -      -            -        KOX3P 5100 5100 1194.5 0.00 -           -          -          -          -            
KOX3C 5150 5150 7 0.00 -         -       -      -            -        KOX3P 5150 5150 1243 0.00 -           -          -          -          -            
Dec-23 (85d 10/10/23); CSize 25; KOZ3 3920.00
KOZ3C 2700 2700 1214.5 0.00 -         -       -      -            -        KOZ3P 2700 2700 4 0.00 -           -          -          -          -            
KOZ3C 2750 2750 1166.5 0.00 -         -       -      -            -        KOZ3P 2750 2750 5 0.00 -           -          -          -          -            
KOZ3C 2800 2800 1118.5 0.00 -         -       -      -            -        KOZ3P 2800 2800 7 0.00 -           -          -          -          -            
KOZ3C 2850 2850 1071 0.00 -         -       -      -            -        KOZ3P 2850 2850 9 0.00 -           -          -          -          -            
KOZ3C 2900 2900 1023.5 0.00 -         -       -      -            -        KOZ3P 2900 2900 11.5 0.00 -           -          -          -          -            
KOZ3C 2950 2950 977 0.00 -         -       -      -            -        KOZ3P 2950 2950 14.5 0.00 -           -          -          -          -            
KOZ3C 3000 3000 931 0.00 -         -       -      -            -        KOZ3P 3000 3000 18 0.00 -           -          -          -          -            
KOZ3C 3050 3050 886 0.00 -         -       -      -            -        KOZ3P 3050 3050 22.5 0.00 -           -          -          -          -            
KOZ3C 3100 3100 841.5 0.00 -         -       -      -            -        KOZ3P 3100 3100 27.5 0.00 -           -          -          -          -            
KOZ3C 3150 3150 797.5 0.00 -         -       -      -            -        KOZ3P 3150 3150 33.5 0.00 -           -          -          -          -            
KOZ3C 3200 3200 755 0.00 -         -       -      -            -        KOZ3P 3200 3200 40.5 0.00 -           -          -          -          -            
KOZ3C 3250 3250 713 0.00 -         -       -      -            -        KOZ3P 3250 3250 48.5 0.00 -           -          -          -          -            
KOZ3C 3300 3300 672.5 0.00 -         -       -      -            -        KOZ3P 3300 3300 57.5 0.00 -           -          -          300         -            
KOZ3C 3350 3350 633 0.00 -         -       -      -            -        KOZ3P 3350 3350 67.5 0.00 -           -          -          -          -            
KOZ3C 3400 3400 595 0.00 -         -       -      -            -        KOZ3P 3400 3400 78.5 0.00 -           -          -          200         -            
KOZ3C 3450 3450 557.5 0.00 -         -       -      -            -        KOZ3P 3450 3450 91.5 0.00 -           -          -          -          -            
KOZ3C 3500 3500 522 0.00 -         -       -      -            -        KOZ3P 3500 3500 105 0.00 -           -          -          -          -            
KOZ3C 3550 3550 487.5 0.00 -         -       -      -            -        KOZ3P 3550 3550 120.5 0.00 -           -          -          -          -            
KOZ3C 3600 3600 454.5 0.00 -         -       -      -            -        KOZ3P 3600 3600 137 0.00 -           -          -          -          -            
KOZ3C 3650 3650 423 0.00 -         -       -      -            -        KOZ3P 3650 3650 155 0.00 -           -          -          -          -            
KOZ3C 3700 3700 393 0.00 -         -       -      -            -        KOZ3P 3700 3700 174.5 0.00 -           -          -          50           -            
KOZ3C 3750 3750 364.5 0.00 -         -       -      -            -        KOZ3P 3750 3750 195.5 0.00 -           -          -          50           -            
KOZ3C 3800 3800 337 0.00 -         -       -      300.0        -        KOZ3P 3800 3800 218 0.00 -           -          -          -          -            
KOZ3C 3850 3850 311.5 0.00 -         -       -      75.0          -        KOZ3P 3850 3850 242 0.00 -           -          -          -          -            
KOZ3C 3900 3900 287 0.00 -         -       -      50.0          -        KOZ3P 3900 3900 267.5 0.00 -           -          -          -          -            
KOZ3C 3950 3950 264 0.00 -         -       -      -            -        KOZ3P 3950 3950 294 0.00 -           -          -          -          -            
KOZ3C 4000 4000 242.5 0.00 -         -       -      200.0        -        KOZ3P 4000 4000 322 0.00 -           -          -          -          -            
KOZ3C 4050 4050 222.5 0.00 -         -       -      -            -        KOZ3P 4050 4050 351.5 0.00 -           -          -          -          -            
KOZ3C 4100 4100 203.5 0.00 -         -       -      -            -        KOZ3P 4100 4100 382.5 0.00 -           -          -          -          -            
KOZ3C 4150 4150 186 0.00 -         -       -      -            -        KOZ3P 4150 4150 414.5 0.00 -           -          -          -          -            
KOZ3C 4200 4200 170 0.00 -         -       -      -            -        KOZ3P 4200 4200 447.5 0.00 -           -          -          -          -            
KOZ3C 4250 4250 154.5 0.00 -         -       -      -            -        KOZ3P 4250 4250 482 0.00 -           -          -          -          -            
KOZ3C 4300 4300 140.5 0.00 -         -       -      -            -        KOZ3P 4300 4300 517.5 0.00 -           -          -          -          -            
KOZ3C 4350 4350 127.5 0.00 -         -       -      -            -        KOZ3P 4350 4350 554.5 0.00 -           -          -          -          -            
KOZ3C 4400 4400 115.5 0.00 -         -       -      50.0          -        KOZ3P 4400 4400 592 0.00 -           -          -          -          -            
KOZ3C 4450 4450 104.5 0.00 -         -       -      -            -        KOZ3P 4450 4450 630.5 0.00 -           -          -          -          -            
KOZ3C 4500 4500 94.5 0.00 -         -       -      -            -        KOZ3P 4500 4500 670 0.00 -           -          -          -          -            
KOZ3C 4550 4550 85 0.00 -         -       -      -            -        KOZ3P 4550 4550 710.5 0.00 -           -          -          -          -            
KOZ3C 4600 4600 76.5 0.00 -         -       -      -            -        KOZ3P 4600 4600 751.5 0.00 -           -          -          -          -            
KOZ3C 4650 4650 69 0.00 -         -       -      -            -        KOZ3P 4650 4650 793.5 0.00 -           -          -          -          -            
KOZ3C 4700 4700 62 0.00 -         -       -      -            -        KOZ3P 4700 4700 836 0.00 -           -          -          -          -            
KOZ3C 4750 4750 55.5 0.00 -         -       -      -            -        KOZ3P 4750 4750 879.5 0.00 -           -          -          -          -            
KOZ3C 4800 4800 49.5 0.00 -         -       -      -            -        KOZ3P 4800 4800 923 0.00 -           -          -          -          -            
KOZ3C 4850 4850 44.5 0.00 -         -       -      -            -        KOZ3P 4850 4850 967.5 0.00 -           -          -          -          -            
KOZ3C 4900 4900 39.5 0.00 -         -       -      -            -        KOZ3P 4900 4900 1012.5 0.00 -           -          -          -          -            
KOZ3C 4950 4950 35.5 0.00 -         -       -      -            -        KOZ3P 4950 4950 1057.5 0.00 -           -          -          -          -            
KOZ3C 5000 5000 31.5 0.00 -         -       -      -            -        KOZ3P 5000 5000 1103.5 0.00 -           -          -          -          -            
KOZ3C 5050 5050 28 0.00 -         -       -      -            -        KOZ3P 5050 5050 1149.5 0.00 -           -          -          -          -            
KOZ3C 5100 5100 25 0.00 -         -       -      -            -        KOZ3P 5100 5100 1196 0.00 -           -          -          -          -            
KOZ3C 5150 5150 22 0.00 -         -       -      -            -        KOZ3P 5150 5150 1243 0.00 -           -          -          -          -            
Jan-24 (116d 11/10/23); CSize 25; KOF4 3942.00
KOF4C 2750 2750 1191 0.00 -         -       -      -            -        KOF4P 2750 2750 11 0.00 -           -          -          -          -            
KOF4C 2800 2800 1144 0.00 -         -       -      -            -        KOF4P 2800 2800 14 0.00 -           -          -          -          -            
KOF4C 2850 2850 1098 0.00 -         -       -      -            -        KOF4P 2850 2850 17 0.00 -           -          -          -          -            
KOF4C 2900 2900 1052 0.00 -         -       -      -            -        KOF4P 2900 2900 21 0.00 -           -          -          -          -            
KOF4C 2950 2950 1007 0.00 -         -       -      -            -        KOF4P 2950 2950 25.5 0.00 -           -          -          -          -            
KOF4C 3000 3000 963 0.00 -         -       -      -            -        KOF4P 3000 3000 30.5 0.00 -           -          -          150         -            
KOF4C 3050 3050 919.5 0.00 -         -       -      -            -        KOF4P 3050 3050 36.5 0.00 -           -          -          -          -            
KOF4C 3100 3100 876.5 0.00 -         -       -      -            -        KOF4P 3100 3100 43 0.00 -           -          -          -          -            
KOF4C 3150 3150 834.5 0.00 -         -       -      -            -        KOF4P 3150 3150 50.5 0.00 -           -          -          -          -            
KOF4C 3200 3200 793.5 0.00 -         -       -      -            -        KOF4P 3200 3200 59 0.00 -           -          -          -          -            
KOF4C 3250 3250 753.5 0.00 -         -       -      -            -        KOF4P 3250 3250 68.5 0.00 -           -          -          -          -            
KOF4C 3300 3300 715 0.00 -         -       -      -            -        KOF4P 3300 3300 79.5 0.00 -           -          -          -          -            
KOF4C 3350 3350 677 0.00 -         -       -      -            -        KOF4P 3350 3350 91 0.00 -           -          -          -          -            
KOF4C 3400 3400 640 0.00 -         -       -      -            -        KOF4P 3400 3400 103.5 0.00 -           -          -          -          -            
KOF4C 3450 3450 604.5 0.00 -         -       -      -            -        KOF4P 3450 3450 117.5 0.00 -           -          -          -          -            
KOF4C 3500 3500 570.5 0.00 -         -       -      -            -        KOF4P 3500 3500 133 0.00 -           -          -          -          -            
KOF4C 3550 3550 537 0.00 -         -       -      -            -        KOF4P 3550 3550 149 0.00 -           -          -          -          -            
KOF4C 3600 3600 505.5 0.00 -         -       -      -            -        KOF4P 3600 3600 167 0.00 -           -          -          -          -            
KOF4C 3650 3650 474.5 0.00 -         -       -      -            -        KOF4P 3650 3650 185.5 0.00 -           -          -          -          -            
KOF4C 3700 3700 445.5 0.00 -         -       -      -            -        KOF4P 3700 3700 206 0.00 -           -          -          -          -            
KOF4C 3750 3750 417 0.00 -         -       -      -            -        KOF4P 3750 3750 227 0.00 -           -          -          -          -            
KOF4C 3800 3800 390.5 0.00 -         -       -      -            -        KOF4P 3800 3800 250 0.00 -           -          -          -          -            
KOF4C 3850 3850 365 0.00 -         -       -      -            -        KOF4P 3850 3850 273.5 0.00 -           -          -          -          -            
KOF4C 3900 3900 340.5 0.00 -         -       -      -            -        KOF4P 3900 3900 299 0.00 -           -          -          -          -            
KOF4C 3950 3950 317.5 0.00 -         -       -      -            -        KOF4P 3950 3950 325 0.00 -           -          -          -          -            
KOF4C 4000 4000 295.5 0.00 -         -       -      150.0        -        KOF4P 4000 4000 353 0.00 -           -          -          -          -            
KOF4C 4050 4050 274.5 0.00 -         -       -      -            -        KOF4P 4050 4050 381.5 0.00 -           -          -          -          -            
KOF4C 4100 4100 255 0.00 -         -       -      -            -        KOF4P 4100 4100 411.5 0.00 -           -          -          -          -            
KOF4C 4150 4150 236.5 0.00 -         -       -      -            -        KOF4P 4150 4150 442.5 0.00 -           -          -          -          -            
KOF4C 4200 4200 219 0.00 -         -       -      -            -        KOF4P 4200 4200 474.5 0.00 -           -          -          -          -            
KOF4C 4250 4250 203 0.00 -         -       -      -            -        KOF4P 4250 4250 507.5 0.00 -           -          -          -          -            
KOF4C 4300 4300 187.5 0.00 -         -       -      -            -        KOF4P 4300 4300 542 0.00 -           -          -          -          -            
KOF4C 4350 4350 173 0.00 -         -       -      -            -        KOF4P 4350 4350 577 0.00 -           -          -          -          -            
KOF4C 4400 4400 159.5 0.00 -         -       -      -            -        KOF4P 4400 4400 613 0.00 -           -          -          -          -            
KOF4C 4450 4450 147 0.00 -         -       -      -            -        KOF4P 4450 4450 650 0.00 -           -          -          -          -            
KOF4C 4500 4500 135.5 0.00 -         -       -      -            -        KOF4P 4500 4500 687.5 0.00 -           -          -          -          -            
KOF4C 4550 4550 124.5 0.00 -         -       -      -            -        KOF4P 4550 4550 726.5 0.00 -           -          -          -          -            
KOF4C 4600 4600 114.5 0.00 -         -       -      -            -        KOF4P 4600 4600 765.5 0.00 -           -          -          -          -            



KOF4C 4650 4650 105 0.00 -         -       -      -            -        KOF4P 4650 4650 805.5 0.00 -           -          -          -          -            
KOF4C 4700 4700 96 0.00 -         -       -      -            -        KOF4P 4700 4700 846.5 0.00 -           -          -          -          -            
KOF4C 4750 4750 88 0.00 -         -       -      -            -        KOF4P 4750 4750 888 0.00 -           -          -          -          -            
KOF4C 4800 4800 80.5 0.00 -         -       -      -            -        KOF4P 4800 4800 930 0.00 -           -          -          -          -            
KOF4C 4850 4850 73.5 0.00 -         -       -      -            -        KOF4P 4850 4850 972.5 0.00 -           -          -          -          -            
KOF4C 4900 4900 67.5 0.00 -         -       -      -            -        KOF4P 4900 4900 1015.5 0.00 -           -          -          -          -            
KOF4C 4950 4950 61.5 0.00 -         -       -      -            -        KOF4P 4950 4950 1059 0.00 -           -          -          -          -            
KOF4C 5000 5000 56 0.00 -         -       -      -            -        KOF4P 5000 5000 1103.5 0.00 -           -          -          -          -            
KOF4C 5050 5050 51 0.00 -         -       -      -            -        KOF4P 5050 5050 1148 0.00 -           -          -          -          -            
KOF4C 5100 5100 46.5 0.00 -         -       -      -            -        KOF4P 5100 5100 1192.5 0.00 -           -          -          -          -            
KOF4C 5150 5150 42.5 0.00 -         -       -      -            -        KOF4P 5150 5150 1238 0.00 -           -          -          -          -            
KOF4C 5200 5200 38.5 0.00 -         -       -      -            -        KOF4P 5200 5200 1283.5 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days
CALL Current 30.82 31.8 34.72 32.24 31           
PUT 1 week ago 31.77 26.94 26.54 27.85 31           
MEAN 1 month ago 35.92 32.13 29.58 32.86 35           
CALL 3 months ago 34.96 38.56 42.84 39.78 44           
PUT 6 months ago 55.25 42.44 55 42.88 38           
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.

37.01 37.02 -0.03

37.01 37.01 0.00
37.01 37.03 -0.05

37.01 37.03 -0.05
37.01 37.02 -0.03

36.52 0.03
37.01 37.01 0.00

Implied volatility for ATM 

OCT 23

NOV 23

DEC 23

Previous day 1D%CHG
36.51 36.55 -0.11
36.55 36.49 0.16
36.53


