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Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
JUN 24 3,872 35 3,828 3,891 3,796 3,130 17,829 JUL 24 43.55 0.87 43.44 43.73 43.47 86,778 238,645
JUL 24 3,861 46 3,805 3,880 3,780 29,448 80,914 AUG 24 43.85 0.45 43.73 44.01 43.79 20,050 56,640
AUG 24 3,855 42 3,801 3,874 3,778 19,549 64,511 SEP 24 4411 0.40 43.97 44.26 44.03 12,844 36,461
SEP 24 3,856 41 3,801 3,875 3,780 9,597 40,516 OCT 24 44.31 0.37 44.11 44.42 4423 6,180 25,476
OCT 24 3,862 38 3,827 3,880 3,790 2,561 11,492 DEC 24 44.68 0.57 44.54 44.81 44.60 26,291 127,751
NOV 24 3,876 39 3,839 3,891 3,808 5,286 20,883 JAN 25 44.89 0.43 44.64 45.00 44.81 4,345 21,770
DEC 24 3,893 37 3,850 3,907 3,828 3,515 10,565 MAR 25 45.06 0.41 44.79 45.18 45.06 2,088 20,817
JAN 25 3,912 32 3,872 3,930 3,850 3,616 12,571 MAY 25 45.30 0.46 45.39 45.41 45.30 645 6,035
FEB 25 3,929 31 3,897 3,949 3,873 1,909 4,639 JUL 25 45.54 0.43 45.60 45.60 45.53 493 3,087
MAR 25 3,939 31 3,884 3,955 3,884 1,926 10,406 AUG 25 45.44 0.11 45.72 45.72 45.72 279 722
APR 25 3,934 24 3,890 3,953 3,887 1,186 1,881 SEP 25 45.23 -0.02 - 45.23 45.23 17 662
MAY 25 3,934 24 3,887 3,945 3,887 556 2,998 OCT 25 44.92 -0.13 - - - 21 908
JUL 25 3,904 24 3,892 3,920 3,892 98 1,795 DEC 25 44.90 0.13 44.61 44.61 44.44 39 3,526
SEP 25 3,865 24 12 330 JAN 26 44.91 0.15 - - - - 7
NOV 25 3,870 24 28 148 MAR 26 44.92 0.14 - - - - 12
JAN 26 3,870 24
MAR 26 3,870 24 Source : Bloomberg
MAY 26 3,870 24
JUL 26 3,870 24
SEP 26 3,870 24
NOV 26 3,870 24
JAN 27 3,870 24
MAR 27 3,870 24
MAY 27 - -
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Aug-24 (25d 6/10/24); CSize 25; KOQ4 3855.00
KOQ4C 2650 2650 1202.5 0.00 - - - - - KOQ4P 2650 2650 0.5 0.00 - - - - -
KOQ4C 2700 2700 1152.5 0.00 - - - - - KOQ4P 2700 2700 0.5 0.00 - - - - -
KOQ4C 2750 2750 1102.5 0.00 - - - - - KOQ4P 2750 2750 0.5 0.00 - - - - -
KOQ4C 2800 2800 1052.5 0.00 - - - - - KOQ4P 2800 2800 0.5 0.00 - - - - -
KOQ4C 2850 2850 1002.5 0.00 - - - - - KOQ4P 2850 2850 0.5 0.00 - - - - -
KOQ4C 2900 2900 953 0.00 - - - - - KOQ4P 2900 2900 0.5 0.00 - - - - -
KOQ4C 2950 2950 903 0.00 - - - - - KOQ4P 2950 2950 0.5 0.00 - - - - -
KOQ4C 3000 3000 853 0.00 - - - - - KOQ4P 3000 3000 0.5 0.00 - - - - -
KOQ4C 3050 3050 803 0.00 - - - - - KOQ4P 3050 3050 0.5 0.00 - - - - -
KOQ4C 3100 3100 753.5 0.00 - - - - - KOQ4P 3100 3100 0.5 0.00 - - - - -
KOQ4C 3150 3150 703.5 0.00 - - - - - KOQ4P 3150 3150 0.5 0.00 - - - - -
KOQ4C 3200 3200 653.5 0.00 - - - - - KOQ4P 3200 3200 0.5 0.00 - - - 50 -
KOQ4C 3250 3250 604 0.00 - - - - - KOQ4P 3250 3250 0.5 0.00 - - - - -
KOQ4C 3300 3300 554.5 0.00 - - - - - KOQ4P 3300 3300 0.5 0.00 - - - - -
KOQ4C 3350 3350 505 0.00 - - - - - KOQ4P 3350 3350 1 0.00 - - - - -
KOQ4C 3400 3400 456 0.00 - - - - - KOQ4P 3400 3400 2 0.00 - - - - -
KOQ4C 3450 3450 408 0.00 - - - - - KOQ4P 3450 3450 4 0.00 - - - - -
KOQ4C 3500 3500 360.5 0.00 - - - - - KOQ4P 3500 3500 6.5 0.00 - - - - -
KOQ4C 3550 3550 315 0.00 - - - - - KOQ4P 3550 3550 1 0.00 - - - - -
KOQ4C 3600 3600 2715 0.00 - - - - - KOQ4P 3600 3600 17 0.00 - - - 100 -
KOQ4C 3650 3650 230.5 0.00 - - - - - KOQ4P 3650 3650 255 0.00 - - - - -
KOQ4C 3700 3700 192 0.00 - - - - - KOQ4P 3700 3700 375 0.00 - - - 200 -
KOQ4C 3750 3750 157.5 0.00 - - - - - KOQ4P 3750 3750 53 0.00 - - - - -
KOQ4C 3800 3800 127 0.00 - - - - - KOQ4P 3800 3800 72 0.00 - - - - -
KOQ4C 3850 3850 100 0.00 - - - - - KOQ4P 3850 3850 95 0.00 - - - - -
KOQ4C 3900 3900 775 0.00 - - - - - KOQ4P 3900 3900 122 0.00 - - - 200 -
KOQ4C 3950 3950 58.5 0.00 - - - - - KOQ4P 3950 3950 153.5 0.00 - - - - -
KOQ4C 4000 4000 435 0.00 - - - 400.0 - KOQ4P 4000 4000 188 0.00 - - - - -
KOQ4C 4050 4050 315 0.00 - - - - - KOQ4P 4050 4050 226 0.00 - - - - -
KOQ4C 4100 4100 225 0.00 - - - 300.0 - KOQ4P 4100 4100 266.5 0.00 - - - - -
KOQ4C 4150 4150 15.5 0.00 - - - 100.0 - KOQ4P 4150 4150 310 0.00 - - - 50 -
KOQ4C 4200 4200 10.5 0.00 - - - 500.0 - KOQ4P 4200 4200 354.5 0.00 - - - - -
KOQ4C 4250 4250 7 0.00 - - - - - KOQ4P 4250 4250 401 0.00 - - - - -
KOQ4C 4300 4300 45 0.00 - - - 200.0 - KOQ4P 4300 4300 448.5 0.00 - - - - -
KOQ4C 4350 4350 3 0.00 - - - 50.0 - KOQ4P 4350 4350 497 0.00 - - - - -
KOQ4C 4400 4400 2 0.00 - - - - - KOQ4P 4400 4400 545.5 0.00 - - - - -
KOQ4C 4450 4450 1 0.00 - - - - - KOQ4P 4450 4450 594.5 0.00 - - - - -
KOQ4C 4500 4500 0.5 0.00 - - - - - KOQ4P 4500 4500 644 0.00 - - - - -
KOQ4C 4550 4550 0.5 0.00 - - - - - KOQ4P 4550 4550 694 0.00 - - - - -
KOQ4C 4600 4600 0.5 0.00 - - - - - KOQ4P 4600 4600 743.5 0.00 - - - - -
KOQ4C 4650 4650 0.5 0.00 - - - - - KOQ4P 4650 4650 793.5 0.00 - - - - -
KOQ4C 4700 4700 0.5 0.00 - - - - - KOQ4P 4700 4700 843 0.00 - - - - -
KOQ4C 4750 4750 0.5 0.00 - - - - - KOQ4P 4750 4750 893 0.00 - - - - -
KOQ4C 4800 4800 0.5 0.00 - - - - - KOQ4P 4800 4800 943 0.00 - - - - -
KOQ4C 4850 4850 0.5 0.00 - - - - - KOQ4P 4850 4850 993 0.00 - - - - -
KOQ4C 4900 4900 0.5 0.00 - - - - - KOQ4P 4900 4900 1042.5 0.00 - - - - -
KOQ4C 4950 4950 0.5 0.00 - - - - - KOQ4P 4950 4950 1092.5 0.00 - - - - -
KOQ4C 5000 5000 0.5 0.00 - - - - - KOQ4P 5000 5000 1142.5 0.00 - - - - -
KOQ4C 5050 5050 0.5 0.00 - - - - - KOQ4P 5050 5050 1192.5 0.00 - - - - -
KOQ4C 5100 5100 0.5 0.00 - - - - - KOQ4P 5100 5100 1242 0.00 - - - - -
|Sep-24 (55d 7/10/24); CSize 25; KOU4 3854.00
KOU4C 2650 2650 1200 0.00 0.0 0 0 0 0[KOU4P 2650 2650 0.5 0.00 - - 0 - -
KOU4C 2700 2700 1150.5 0.00 - - - - - KOU4P 2700 2700 0.5 0.00 - - - - -
KOU4C 2750 2750 1100.5 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1051 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1001 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 9515 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 901.5 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 852 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 802.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 753 0.00 - - - - - KOU4P 3100 3100 1 0.00 - - - - -
KOU4C 3150 3150 704 0.00 - - - - - KOU4P 3150 3150 1.5 0.00 - - - - -
KOU4C 3200 3200 655 0.00 - - - - - KOU4P 3200 3200 25 0.00 - - - - -
KOU4C 3250 3250 607 0.00 - - - - - KOU4P 3250 3250 4 0.00 - - - - -
KOU4C 3300 3300 559 0.00 - - - - - KOU4P 3300 3300 6 0.00 - - - - -
KOU4C 3350 3350 512 0.00 - - - - - KOU4P 3350 3350 8.5 0.00 - - - - -
KOU4C 3400 3400 466.5 0.00 - - - - - KOU4P 3400 3400 125 0.00 - - - - -
KOU4C 3450 3450 422 0.00 - - - - - KOU4P 3450 3450 18 0.00 - - - - -
KOU4C 3500 3500 379 0.00 - - - - - KOU4P 3500 3500 25 0.00 - - - - -
KOU4C 3550 3550 338 0.00 - - - - - KOU4P 3550 3550 335 0.00 - - - - -
KOU4C 3600 3600 299 0.00 - - - - - KOU4P 3600 3600 445 0.00 - - - - -
KOU4C 3650 3650 262.5 0.00 - - - - - KOU4P 3650 3650 57.5 0.00 - - - - -
KOU4C 3700 3700 2285 0.00 - - - - - KOU4P 3700 3700 73 0.00 - - - - -
KOU4C 3750 3750 197 0.00 - - - - - KOU4P 3750 3750 915 0.00 - - - - -
KOU4C 3800 3800 168.5 0.00 - - - - - KOU4P 3800 3800 112.5 0.00 - - - 100 100
KOU4C 3850 3850 1425 0.00 - - - - - KOU4P 3850 3850 137 0.00 - - - - -
KOU4C 3900 3900 120 0.00 - - - - - KOU4P 3900 3900 163.5 0.00 - - - - -
KOU4C 3950 3950 99.5 0.00 - - - - - KOU4P 3950 3950 193 0.00 - - - - -
KOU4C 4000 4000 82 0.00 - - - - - KOU4P 4000 4000 225.5 0.00 - - - - -
KOU4C 4050 4050 67 0.00 - - - 100.0 100.0 |KOU4P 4050 4050 260 0.00 - - - - -
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KOU4C 4100 4100 54 0.00
KOU4C 4150 4150 43.5 0.00
KOU4C 4200 4200 34.5 0.00
KOUA4C 4250 4250 27 0.00
KOU4C 4300 4300 21 0.00
KOUA4C 4350 4350 16.5 0.00
KOU4C 4400 4400 125 0.00
KOUA4C 4450 4450 9.5 0.00
KOU4C 4500 4500 7 0.00
KOUA4C 4550 4550 55 0.00
KOU4C 4600 4600 4 0.00
KOUA4C 4650 4650 3 0.00
KOU4C 4700 4700 2 0.00
KOUA4C 4750 4750 1.5 0.00
KOU4C 4800 4800 1 0.00
KOUA4C 4850 4850 1 0.00
KOU4C 4900 4900 0.5 0.00
KOUA4C 4950 4950 0.5 0.00
KOU4C 5000 5000 0.5 0.00
KOU4C 5050 5050 0.5 0.00
KOU4C 5100 5100 0.5 0.00
Oct-24 (85d 8/9/24); CSize 25; KOV4 3860.00
KOV4C 2650 2650 1203 0.00
KOV4C 2700 2700 1153.5 0.00
KOV4C 2750 2750 1104 0.00
KOV4C 2800 2800 1054.5 0.00
KOV4C 2850 2850 1005 0.00
KOV4C 2900 2900 955.5 0.00
KOV4C 2950 2950 906 0.00
KOV4C 3000 3000 857 0.00
KOV4C 3050 3050 808.5 0.00
KOV4C 3100 3100 760 0.00
KOV4C 3150 3150 712 0.00
KOV4C 3200 3200 664.5 0.00
KOV4C 3250 3250 618 0.00
KOV4C 3300 3300 5725 0.00
KOV4C 3350 3350 528 0.00
KOV4C 3400 3400 4845 0.00
KOV4C 3450 3450 4425 0.00
KOV4C 3500 3500 402.5 0.00
KOV4C 3550 3550 364 0.00
KOV4C 3600 3600 327.5 0.00
KOV4C 3650 3650 293 0.00
KOV4C 3700 3700 260.5 0.00
KOV4C 3750 3750 230.5 0.00
KOV4C 3800 3800 203 0.00
KOV4C 3850 3850 177.5 0.00
KOV4C 3900 3900 1545 0.00
KOV4C 3950 3950 1335 0.00
KOV4C 4000 4000 115 0.00
KOV4C 4050 4050 98.5 0.00
KOV4C 4100 4100 83.5 0.00
KOV4C 4150 4150 70.5 0.00
KOV4C 4200 4200 59.5 0.00
KOV4C 4250 4250 49.5 0.00
KOV4C 4300 4300 4 0.00
KOV4C 4350 4350 34 0.00
KOV4C 4400 4400 28 0.00
KOV4C 4450 4450 23 0.00
KOV4C 4500 4500 18.5 0.00
KOV4C 4550 4550 15 0.00
KOV4C 4600 4600 12 0.00
KOV4C 4650 4650 9.5 0.00
KOV4C 4700 4700 8 0.00
KOV4C 4750 4750 6 0.00
KOV4C 4800 4800 5 0.00
KOV4C 4850 4850 4 0.00
KOV4C 4900 4900 3 0.00
KOV4C 4950 4950 25 0.00
KOV4C 5000 5000 2 0.00
KOV4C 5050 5050 1.5 0.00
KOVv4C 5100 5100 1 0.00
Nov-24 (117d 9/10/24); CSize 25; KOX4 3872.00
KOX4C 2650 2650 1213.5 0.00
KOX4C 2700 2700 1164.5 0.00
KOX4C 2750 2750 1115 0.00
KOX4C 2800 2800 1066 0.00
KOX4C 2850 2850 1017 0.00
KOX4C 2900 2900 968 0.00
KOX4C 2950 2950 919.5 0.00
KOX4C 3000 3000 871 0.00
KOX4C 3050 3050 823 0.00
KOX4C 3100 3100 776 0.00
KOX4C 3150 3150 729 0.00
KOX4C 3200 3200 683 0.00
KOX4C 3250 3250 638 0.00
KOX4C 3300 3300 594 0.00
KOX4C 3350 3350 551 0.00
KOX4C 3400 3400 509 0.00
KOX4C 3450 3450 469 0.00
KOX4C 3500 3500 430.5 0.00
KOX4C 3550 3550 393.5 0.00
KOX4C 3600 3600 358 0.00
KOX4C 3650 3650 325 0.00
KOX4C 3700 3700 2935 0.00
KOX4C 3750 3750 264 0.00
KOX4C 3800 3800 236.5 0.00
KOX4C 3850 3850 21 0.00
KOX4C 3900 3900 187.5 0.00
KOX4C 3950 3950 166 0.00
KOX4C 4000 4000 146 0.00
KOX4C 4050 4050 128.5 0.00
KOX4C 4100 4100 112 0.00
KOX4C 4150 4150 97.5 0.00
KOX4C 4200 4200 84.5 0.00
KOX4C 4250 4250 73 0.00
KOX4C 4300 4300 63 0.00
KOX4C 4350 4350 54 0.00
KOX4C 4400 4400 46 0.00
KOX4C 4450 4450 39.5 0.00
KOX4C 4500 4500 33.5 0.00
KOX4C 4550 4550 28 0.00
KOX4C 4600 4600 23.5 0.00
KOX4C 4650 4650 20 0.00
KOX4C 4700 4700 16.5 0.00
KOX4C 4750 4750 14 0.00
KOX4C 4800 4800 11.5 0.00
KOX4C 4850 4850 9.5 0.00
KOX4C 4900 4900 8 0.00
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KOX4C 4950 4950 6.5 0.00 - - - KOX4P 4950 4950  1069.5 0.00 - - - -
KOX4C 5000 5000 5.5 0.00 - - - KOX4P 5000 5000 1118 0.00 - - - -
KOX4C 5050 5050 45 0.00 - - - KOX4P 5050 5050  1166.5 0.00 - - - -
KOX4C 5100 5100 3.5 0.00 - - - KOX4P 5100 5100 1215 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 2317 23.19 -0.09 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.17 23.19 -0.09 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.17 23.19 -0.09 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.30 23.35 -0.21 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.37 23.35 0.09 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.34 23.35 -0.06
CALL 2317 23.19 -0.09
OCT24  |putr 23.17 23.19 -0.09
MEAN 23.17 23.19 -0.09
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