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June 6, 2024
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 3,868 -13 3,885 3,911 3,855 424 3,621 JUL 24 43.13 -0.49 43.63 43.39 43.11 80,694 216,124
JUL 24 3,906 -12 3,915 3,951 3,895 5,630 29,735 AUG 24 43.38 -0.47 43.87 43.64 43.37 22,616 71,579
AUG 24 3,906 -15 3,920 3,950 3,892 31,356 55,807 SEP 24 43.49 -0.49 43.97 43.76 43.49 10,062 42,349
SEP 24 3,905 -12 3,910 3,945 3,890 13,207 38,387 OCT 24 43.51 -0.50 44.03 43.80 43.51 5,233 28,996
OCT 24 3,906 -9 3,909 3,941 3,892 6,296 17,520 DEC 24 43.76 -0.50 44.28 44.03 43.75 31,138 149,765
NOV 24 3,914 -7 3,922 3,945 3,900 3,910 16,948 JAN 25 43.98 -0.45 44.46 44.24 44.04 5,945 26,566
DEC 24 3,930 -2 3,925 3,960 3919 2,157 13,830 MAR 25 44.23 -0.40 44.67 44.44 44.29 4,357 22,732
JAN 25 3,954 1 3,935 3,981 3,934 1,846 12,099 MAY 25 44.49 -0.40 44.97 44.69 44.49 2,188 8,438
FEB 25 3,975 1 3,978 3,997 3,971 561 5,963 JUL 25 44.69 -0.38 45.15 44.69 44.67 542 3,743
MAR 25 3,984 1 3,990 4,005 3,977 751 12,411 AUG 25 44.56 -0.40 44.50 44.50 44.50 128 1,363
APR 25 3,982 1 3,974 3,988 3,974 92 3,565 SEP 25 44.32 -0.40 44.50 44.50 44.50 87 776
MAY 25 3,976 1 3,961 3,990 3,961 116 3,751 OCT 25 44.00 -0.39 44.05 44.05 44.05 170 995
JUL 25 3,946 1 3,931 3,931 3,931 8 1,801 DEC 25 43.92 -0.32 44.08 44.08 44.08 189 4,055
SEP 25 3,924 1 370 JAN 26 43.93 -0.32 - - - - 11
NOV 25 3,912 1 143 MAR 26 43.95 -0.32 - - - - 12
JAN 26 3,912 1
MAR 26 3,912 1 Source : Bloomberg
MAY 26 3,912 1
JUL 26 3,912 1
SEP 26 3,912 1
NOV 26 3,912 1
JAN 27 3,912 1
MAR 27 3,912 1
MAY 27 3,912 1
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-24 (4d 6/10/24); CSize 25; KOQ4 3893.00
KOQ4C 2700 2700 1205.5 0.00 - - - - - KOQ4P 2700 2700 0.5 0.00 - - - - -
KOQ4C 2750 2750 1155.5 0.00 - - - - - KOQ4P 2750 2750 0.5 0.00 - - - - -
KOQ4C 2800 2800 1105.5 0.00 - - - - - KOQ4P 2800 2800 0.5 0.00 - - - - -
KOQ4C 2850 2850 1055.5 0.00 - - - - - KOQ4P 2850 2850 0.5 0.00 - - - - -
KOQ4C 2900 2900 1005.5 0.00 - - - - - KOQ4P 2900 2900 0.5 0.00 - - - - -
KOQ4C 2950 2950 955.5 0.00 - - - - - KOQ4P 2950 2950 0.5 0.00 - - - - -
KOQ4C 3000 3000 905.5 0.00 - - - - - KOQ4P 3000 3000 0.5 0.00 - - - - -
KOQ4C 3050 3050 855.5 0.00 - - - - - KOQ4P 3050 3050 0.5 0.00 - - - - -
KOQ4C 3100 3100 805.5 0.00 - - - - - KOQ4P 3100 3100 0.5 0.00 - - - - -
KOQ4C 3150 3150 755.5 0.00 - - - - - KOQ4P 3150 3150 0.5 0.00 - - - - -
KOQ4C 3200 3200 705.5 0.00 - - - - - KOQ4P 3200 3200 0.5 0.00 - - - 50 -
KOQ4C 3250 3250 655.5 0.00 - - - - - KOQ4P 3250 3250 0.5 0.00 - - - - -
KOQ4C 3300 3300 606 0.00 - - - - - KOQ4P 3300 3300 0.5 0.00 - - - - -
KOQ4C 3350 3350 556 0.00 - - - - - KOQ4P 3350 3350 0.5 0.00 - - - - -
KOQ4C 3400 3400 506 0.00 - - - - - KOQ4P 3400 3400 0.5 0.00 - - - - -
KOQ4C 3450 3450 456 0.00 - - - - - KOQ4P 3450 3450 0.5 0.00 - - - - -
KOQ4C 3500 3500 406 0.00 - - - - - KOQ4P 3500 3500 0.5 0.00 - - - - -
KOQ4C 3550 3550 356 0.00 - - - - - KOQ4P 3550 3550 0.5 0.00 - - - - -
KOQ4C 3600 3600 306 0.00 - - - - - KOQ4P 3600 3600 0.5 0.00 - - - 100 -
KOQ4C 3650 3650 256 0.00 - - - - - KOQ4P 3650 3650 0.5 0.00 - - - - -
KOQ4C 3700 3700 207 0.00 - - - - - KOQ4P 3700 3700 1 0.00 - - - 200 -
KOQ4C 3750 3750 159.5 0.00 - - - - - KOQ4P 3750 3750 35 0.00 - - - - -
KOQ4C 3800 3800 1155 0.00 - - - - - KOQ4P 3800 3800 9.5 0.00 - - - - -
KOQ4C 3850 3850 7 0.00 - - - - - KOQ4P 3850 3850 21 0.00 - - - - -
KOQ4C 3900 3900 47 0.00 - - - - - KOQ4P 3900 3900 41 0.00 - - - 200 -
KOQ4C 3950 3950 255 0.00 - - - - - KOQ4P 3950 3950 69.5 0.00 - - - - -
KOQ4C 4000 4000 125 0.00 - - - 400.0 - KOQ4P 4000 4000 106 0.00 - - - - -
KOQ4C 4050 4050 5 0.00 - - - - - KOQ4P 4050 4050 149 0.00 - - - - -
KOQ4C 4100 4100 2 0.00 - - - 300.0 - KOQ4P 4100 4100 196 0.00 - - - - -
KOQ4C 4150 4150 0.5 0.00 - - - 100.0 - KOQ4P 4150 4150 2445 0.00 - - - 50 -
KOQ4C 4200 4200 0.5 0.00 - - - 500.0 - KOQ4P 4200 4200 294 0.00 - - - - -
KOQ4C 4250 4250 0.5 0.00 - - - - - KOQ4P 4250 4250 344 0.00 - - - - -
KOQ4C 4300 4300 0.5 0.00 - - - 200.0 - KOQ4P 4300 4300 394 0.00 - - - - -
KOQ4C 4350 4350 0.5 0.00 - - - 50.0 - KOQ4P 4350 4350 444 0.00 - - - - -
KOQ4C 4400 4400 0.5 0.00 - - - - - KOQ4P 4400 4400 494 0.00 - - - - -
KOQ4C 4450 4450 0.5 0.00 - - - - - KOQ4P 4450 4450 544 0.00 - - - - -
KOQ4C 4500 4500 0.5 0.00 - - - - - KOQ4P 4500 4500 594 0.00 - - - - -
KOQ4C 4550 4550 0.5 0.00 - - - - - KOQ4P 4550 4550 643.5 0.00 - - - - -
KOQ4C 4600 4600 0.5 0.00 - - - - - KOQ4P 4600 4600 693.5 0.00 - - - - -
KOQ4C 4650 4650 0.5 0.00 - - - - - KOQ4P 4650 4650 743.5 0.00 - - - - -
KOQ4C 4700 4700 0.5 0.00 - - - - - KOQ4P 4700 4700 793.5 0.00 - - - - -
KOQ4C 4750 4750 0.5 0.00 - - - - - KOQ4P 4750 4750 843.5 0.00 - - - - -
KOQ4C 4800 4800 0.5 0.00 - - - - - KOQ4P 4800 4800 893.5 0.00 - - - - -
KOQ4C 4850 4850 0.5 0.00 - - - - - KOQ4P 4850 4850 943.5 0.00 - - - - -
KOQ4C 4900 4900 0.5 0.00 - - - - - KOQ4P 4900 4900 993.5 0.00 - - - - -
KOQ4C 4950 4950 0.5 0.00 - - - - - KOQ4P 4950 4950 1043.5 0.00 - - - - -
KOQ4C 5000 5000 0.5 0.00 - - - - - KOQ4P 5000 5000 1093.5 0.00 - - - - -
KOQ4C 5050 5050 0.5 0.00 - - - - - KOQ4P 5050 5050 1143.5 0.00 - - - - -
KOQ4C 5100 5100 0.5 0.00 - - - - - KOQ4P 5100 5100 1193.5 0.00 - - - - -
KOQ4C 5150 5150 0.5 0.00 - - - - - KOQ4P 5150 5150 1243.5 0.00 - - - - -
|Sep-24 (34d 7/10/24); CSize 25; KOU4 3893.00
KOuU4C 2700 2700 1201.5 0.00 0.0 0 0 0 0[KOU4P 2700 2700 0.5 0.00 - - 0 - -
KOU4C 2750 2750 11515 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1101.5 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1052 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1002 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 952 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 902 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 852.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 802.5 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 753 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 703 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 653.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 604 0.00 - - - - - KOU4P 3300 3300 1 0.00 - - - - -
KOU4C 3350 3350 555 0.00 - - - - - KOU4P 3350 3350 2 0.00 - - - - -
KOU4C 3400 3400 506.5 0.00 - - - - - KOU4P 3400 3400 3 0.00 - - - - -
KOU4C 3450 3450 459 0.00 - - - - - KOU4P 3450 3450 5 0.00 - - - - -
KOU4C 3500 3500 412 0.00 - - - - - KOU4P 3500 3500 8.5 0.00 - - - - -
KOU4C 3550 3550 366.5 0.00 - - - - - KOU4P 3550 3550 125 0.00 - - - - -
KOU4C 3600 3600 323 0.00 - - - - - KOU4P 3600 3600 19 0.00 - - - - -
KOU4C 3650 3650 281.5 0.00 - - - - - KOU4P 3650 3650 27 0.00 - - - - -
KOU4C 3700 3700 2425 0.00 - - - - - KOU4P 3700 3700 38 0.00 - - - - -
KOU4C 3750 3750 206 0.00 - - - - - KOU4P 3750 3750 515 0.00 - - - - -
KOU4C 3800 3800 173 0.00 - - - - - KOU4P 3800 3800 68.5 0.00 - - - 100 -
KOU4C 3850 3850 1435 0.00 - - - - - KOU4P 3850 3850 88.5 0.00 - - - - -
KOU4C 3900 3900 17 0.00 - - - - - KOU4P 3900 3900 112 0.00 - - - - -
KOU4C 3950 3950 94 0.00 - - - - - KOU4P 3950 3950 139 0.00 - - - - -
KOU4C 4000 4000 745 0.00 - - - - - KOU4P 4000 4000 169.5 0.00 - - - - -
KOU4C 4050 4050 58.5 0.00 - - - 100.0 - KOU4P 4050 4050 203 0.00 - - - - -
KOU4C 4100 4100 45 0.00 - - - 200.0 - KOU4P 4100 4100 239.5 0.00 - - - - -




KOU4P 4150
KOU4P 4200
KOU4P 4250
KOU4P 4300
KOU4P 4350
KOU4P 4400
KOU4P 4450
KOU4P 4500
KOU4P 4550
KOU4P 4600
KOU4P 4650
KOU4P 4700
KOU4P 4750
KOU4P 4800
KOU4P 4850
KOU4P 4900
KOU4P 4950
KOU4P 5000
KOU4P 5050
KOU4P 5100
KOU4P 5150

4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150

278.5
319.5
362.5
407.5
453.5
500.5
548
596.5
645
694.5
743.5
793
843
892.5
942
992
1042
1091.5
1141.5
1191.5
1241

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

KOV4P 2700
KOV4P 2750
KOV4P 2800
KOV4P 2850
KOV4P 2900
KOV4P 2950
KOV4P 3000
KOV4P 3050
KOV4P 3100
KOV4P 3150
KOV4P 3200
KOV4P 3250
KOV4P 3300
KOV4P 3350
KOV4P 3400
KOVA4P 3450
KOV4P 3500
KOV4P 3550
KOV4P 3600
KOV4P 3650
KOV4P 3700
KOV4P 3750
KOV4P 3800
KOV4P 3850
KOV4P 3900
KOV4P 3950
KOV4P 4000
KOV4P 4050
KOV4P 4100
KOV4P 4150
KOV4P 4200
KOV4P 4250
KOV4P 4300
KOV4P 4350
KOV4P 4400
KOV4P 4450
KOV4P 4500
KOV4P 4550
KOV4P 4600
KOV4P 4650
KOV4P 4700
KOV4P 4750
KOV4P 4800
KOV4P 4850
KOV4P 4900
KOV4P 4950
KOV4P 5000
KOV4P 5050
KOV4P 5100
KOV4P 5150

2700
2750
2800
2850
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
5050
5100
5150

0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5

4.5
6.5
9.5
13
18
24.5
32.5
42.5
54.5
69
85.5
104.5
126.5
150.5
177.5
206.5
238.5
272.5
308.5
346.5
386
427.5
470
514
559
605
651.5
698.5
746.5
794.5
843
892
941
990
1039
1088.5
1138
1187.5
1237

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
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOU4C 4150 4150 34 0.00
KOU4C 4200 4200 255 0.00
KOUA4C 4250 4250 18.5 0.00
KOU4C 4300 4300 13.5 0.00
KOU4C 4350 4350 9.5 0.00
KOU4C 4400 4400 7 0.00
KOUA4C 4450 4450 4.5 0.00
KOU4C 4500 4500 3 0.00
KOUA4C 4550 4550 2 0.00
KOU4C 4600 4600 1.5 0.00
KOUA4C 4650 4650 1 0.00
KOUA4C 4700 4700 0.5 0.00
KOUA4C 4750 4750 0.5 0.00
KOU4C 4800 4800 0.5 0.00
KOUA4C 4850 4850 0.5 0.00
KOU4C 4900 4900 0.5 0.00
KOU4C 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
KOU4C 5150 5150 0.5 0.00
Oct-24 (64d 8/9/24); CSize 25; KOV4 3894.00

KOV4C 2700 2700 1199 0.00
KOV4C 2750 2750 1149.5 0.00
KOV4C 2800 2800 1099.5 0.00
KOV4C 2850 2850 1050 0.00
KOV4C 2900 2900 1000.5 0.00
KOV4C 2950 2950 950.5 0.00
KOV4C 3000 3000 901 0.00
KOV4C 3050 3050 852 0.00
KOV4C 3100 3100 802.5 0.00
KOV4C 3150 3150 753.5 0.00
KOV4C 3200 3200 705 0.00
KOV4C 3250 3250 656.5 0.00
KOV4C 3300 3300 609 0.00
KOV4C 3350 3350 562 0.00
KOV4C 3400 3400 516.5 0.00
KOV4C 3450 3450 4715 0.00
KOV4C 3500 3500 428.5 0.00
KOV4C 3550 3550 386.5 0.00
KOV4C 3600 3600 347 0.00
KOV4C 3650 3650 309 0.00
KOV4C 3700 3700 2735 0.00
KOV4C 3750 3750 240.5 0.00
KOV4C 3800 3800 210 0.00
KOV4C 3850 3850 182 0.00
KOV4C 3900 3900 156.5 0.00
KOV4C 3950 3950 1335 0.00
KOV4C 4000 4000 113 0.00
KOV4C 4050 4050 95 0.00
KOV4C 4100 4100 79.5 0.00
KOV4C 4150 4150 65.5 0.00
KOV4C 4200 4200 54 0.00
KOV4C 4250 4250 44 0.00
KOV4C 4300 4300 35.5 0.00
KOV4C 4350 4350 28.5 0.00
KOV4C 4400 4400 23 0.00
KOV4C 4450 4450 18 0.00
KOV4C 4500 4500 14.5 0.00
KOV4C 4550 4550 1" 0.00
KOV4C 4600 4600 8.5 0.00
KOV4C 4650 4650 6.5 0.00
KOV4C 4700 4700 5 0.00
KOV4C 4750 4750 4 0.00
KOV4C 4800 4800 3 0.00
KOV4C 4850 4850 2 0.00
KOV4C 4900 4900 1.5 0.00
KOV4C 4950 4950 1 0.00
KOV4C 5000 5000 1 0.00
KOV4C 5050 5050 0.5 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (96d 9/10/24); CSize 25; KOX4 3909.00
KOX4C 2700 2700 1204 0.00
KOX4C 2750 2750 1154.5 0.00
KOX4C 2800 2800 1105 0.00
KOX4C 2850 2850 1055.5 0.00
KOX4C 2900 2900 1006 0.00
KOX4C 2950 2950 957 0.00
KOX4C 3000 3000 908 0.00
KOX4C 3050 3050 859.5 0.00
KOX4C 3100 3100 811 0.00
KOX4C 3150 3150 763.5 0.00
KOX4C 3200 3200 716 0.00
KOX4C 3250 3250 669.5 0.00
KOX4C 3300 3300 623.5 0.00
KOX4C 3350 3350 579 0.00
KOX4C 3400 3400 535 0.00
KOX4C 3450 3450 493 0.00
KOX4C 3500 3500 452 0.00
KOX4C 3550 3550 413 0.00
KOX4C 3600 3600 375.5 0.00
KOX4C 3650 3650 339.5 0.00
KOX4C 3700 3700 306 0.00
KOX4C 3750 3750 2745 0.00
KOX4C 3800 3800 245 0.00
KOX4C 3850 3850 217.5 0.00
KOX4C 3900 3900 192 0.00
KOX4C 3950 3950 169 0.00
KOX4C 4000 4000 148 0.00
KOX4C 4050 4050 129 0.00
KOX4C 4100 4100 1115 0.00
KOX4C 4150 4150 96.5 0.00
KOX4C 4200 4200 82.5 0.00
KOX4C 4250 4250 70.5 0.00
KOX4C 4300 4300 60 0.00
KOX4C 4350 4350 51 0.00
KOX4C 4400 4400 43 0.00
KOX4C 4450 4450 36 0.00
KOX4C 4500 4500 30 0.00
KOX4C 4550 4550 25 0.00
KOX4C 4600 4600 20.5 0.00
KOX4C 4650 4650 17 0.00
KOX4C 4700 4700 14 0.00
KOX4C 4750 4750 11.5 0.00
KOX4C 4800 4800 9.5 0.00
KOX4C 4850 4850 7.5 0.00
KOX4C 4900 4900 6 0.00
KOX4C 4950 4950 5 0.00

KOX4P 2700
KOX4P 2750
KOX4P 2800
KOX4P 2850
KOX4P 2900
KOX4P 2950
KOX4P 3000
KOX4P 3050
KOX4P 3100
KOX4P 3150
KOX4P 3200
KOX4P 3250
KOX4P 3300
KOX4P 3350
KOX4P 3400
KOX4P 3450
KOX4P 3500
KOX4P 3550
KOX4P 3600
KOX4P 3650
KOX4P 3700
KOX4P 3750
KOX4P 3800
KOX4P 3850
KOX4P 3900
KOX4P 3950
KOX4P 4000
KOX4P 4050
KOX4P 4100
KOX4P 4150
KOX4P 4200
KOX4P 4250
KOX4P 4300
KOX4P 4350
KOX4P 4400
KOX4P 4450
KOX4P 4500
KOX4P 4550
KOX4P 4600
KOX4P 4650
KOX4P 4700
KOX4P 4750
KOX4P 4800
KOX4P 4850
KOX4P 4900
KOX4P 4950

2700
2750
2800
2850
2900
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3000
3050
3100
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3200
3250
3300
3350
3400
3450
3500
3550
3600
3650
3700
3750
3800
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3900
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4000
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4300
4350
4400
4450
4500
4550
4600
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4700
4750
4800
4850
4900
4950

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
0.00
0.00
0.00




KOX4C 5000 5000 4 0.00 - - - KOX4P 5000 5000 1081 0.00 - - - -
KOX4C 5050 5050 3 0.00 - - - KOX4P 5050 5050 11295 0.00 - - - -
KOX4C 5100 5100 2.5 0.00 - - - KOX4P 5100 5100 11785 0.00 - - - -
KOX4C 5150 5150 2 0.00 - - - KOX4P 5150 5150 12275 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.51 23.52 -0.04 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.51 23.52 -0.04 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.51 23.52 -0.04 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.82 23.85 0.13 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.82 23.81 0.04 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.82 23.83 -0.04
CALL 23.51 2352 -0.04
OCT24  |putr 23.51 23.52 -0.04
MEAN 23.51 23.52 -0.04
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