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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
JUL 24 3,897 -40 3,933 3,933 3,891 1,933 7,339 JUL 24 42.76 -0.73 43.57 42.88 42.75 73,347 26,036
AUG 24 3,874 -40 3,909 3,913 3,863 7,694 33,612 AUG 24 43.03 -0.76 43.79 43.16 43.01 75,602 107,998
SEP 24 3,859 -39 3,891 3,900 3,846 32,571 61,014 SEP 24 43.02 -0.83 43.83 43.14 43.00 28,747 65,472
OCT 24 3,852 -36 3,882 3,891 3,841 8,437 26,724 OCT 24 42.80 -0.91 43.70 42.89 42.79 20,466 39,556
NOV 24 3,856 -32 3,878 3,894 3,847 4,056 17,728 DEC 24 42.82 -1.02 43.83 42.92 42.79 92,719 242,372
DEC 24 3,874 -28 3,900 3,908 3,864 2,972 15,950 JAN 25 42.93 -1.00 43.91 43.01 42.91 16,136 42,805
JAN 25 3,899 -26 3,915 3,929 3,889 1,878 14,801 MAR 25 43.16 -0.91 44.13 43.28 43.18 7,460 29,728
FEB 25 3,922 -25 3,937 3,937 3,912 1,618 7,823 MAY 25 43.40 -0.80 44.11 43.40 43.40 3,792 11,708
MAR 25 3,935 -21 3,946 3,956 3,924 2,149 14,692 JUL 25 43.60 -0.73 44.32 43.60 43.60 2121 5,879
APR 25 3,931 -21 3,942 3,946 3,926 588 4,500 AUG 25 43.46 -0.68 43.91 43.91 43.39 235 1,520
MAY 25 3,923 -21 3,936 3,940 3,918 915 4,360 SEP 25 43.22 -0.63 43.75 43.75 43.14 177 1,105
JUN 25 3,908 -21 3,922 3,922 3,922 27 10 OCT 25 42.82 -0.65 43.52 - - 267 1,081
JUL 25 3,893 -21 3,907 3,907 3,892 201 2,062 DEC 25 42.74 -0.64 43.59 - - 462 4,791
SEP 25 3,870 -21 3,884 3,890 3,877 95 616 JAN 26 42.76 -0.64 - - - - 17
NOV 25 3,872 -18 3,870 3,882 3,870 106 286 MAR 26 42.78 -0.64 - - - - 12
JAN 26 3,872 -18
MAR 26 3,872 -18 Source : Bloomberg
MAY 26 3,872 -18
JUL 26 3,872 -18
SEP 26 3,872 -18
NOV 26 3,872 -18
JAN 27 3,872 -18
MAR 27 3,872 -18
MAY 27 3,872 -18
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Sep-24 (14d 7/10/24); CSize 25; KOU4 3835.00
KOU4C 2650 2650 1207.5 0.00 - - - - - KOU4P 2650 2650 0.5 0.00 - - - - -
KOU4C 2700 2700 1157.5 0.00 - - - - - KOU4P 2700 2700 0.5 0.00 - - - - -
KOU4C 2750 2750 1107.5 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1057.5 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1007.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 958 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 908 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 858 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 808 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 758 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 708 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 658 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 608 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 558.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 508.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 458.5 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 409 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 360 0.00 - - - - - KOU4P 3500 3500 1.5 0.00 - - - - -
KOU4C 3550 3550 3115 0.00 - - - - - KOU4P 3550 3550 3 0.00 - - - - -
KOU4C 3600 3600 264.5 0.00 - - - - - KOU4P 3600 3600 6 0.00 - - - - -
KOU4C 3650 3650 219.5 0.00 - - - - - KOU4P 3650 3650 1 0.00 - - - - -
KOU4C 3700 3700 178 0.00 - - - - - KOU4P 3700 3700 19 0.00 - - - - -
KOU4C 3750 3750 140 0.00 - - - - - KOU4P 3750 3750 31 0.00 - - - - -
KOU4C 3800 3800 106.5 0.00 - - - - - KOU4P 3800 3800 475 0.00 - - - 100 -
KOU4C 3850 3850 785 0.00 - - - - - KOU4P 3850 3850 69.5 0.00 - - - - -
KOU4C 3900 3900 55.5 0.00 - - - - - KOU4P 3900 3900 96.5 0.00 - - - - -
KOU4C 3950 3950 38 0.00 - - - - - KOU4P 3950 3950 128.5 0.00 - - - - -
KOU4C 4000 4000 25 0.00 - - - - - KOU4P 4000 4000 165.5 0.00 - - - - -
KOU4C 4050 4050 15.5 0.00 - - - 100.0 - KOU4P 4050 4050 206.5 0.00 - - - - -
KOU4C 4100 4100 9.5 0.00 - - - 200.0 - KOU4P 4100 4100 250 0.00 - - - - -
KOU4C 4150 4150 55 0.00 - - - - - KOU4P 4150 4150 296 0.00 - - - - -
KOU4C 4200 4200 3 0.00 - - - 50.0 - KOU4P 4200 4200 343.5 0.00 - - - - -
KOU4C 4250 4250 1.5 0.00 - - - - - KOU4P 4250 4250 392 0.00 - - - - -
KOU4C 4300 4300 1 0.00 - - - - - KOU4P 4300 4300 4415 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 491 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 540.5 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 590.5 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 640 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 690 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 740 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 790 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 840 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 890 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 940 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 989.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 1039.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1089.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1139.5 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1189.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1239.5 0.00 - - - - -
Oct-24 (44d 8/9/24); CSize 25; KOV4 3830.00
KOV4C 2650 2650 1197 0.00 0.0 0 0 0 0[KOV4P 2650 2650 0.5 0.00 - - 0 - -
KOV4C 2700 2700 1147.5 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1097.5 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1048 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 998 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 948 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 898.5 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 848.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 799 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 7495 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 700 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 650.5 0.00 - - - - - KOV4P 3200 3200 1 0.00 - - - - -
KOV4C 3250 3250 601.5 0.00 - - - - - KOV4P 3250 3250 2 0.00 - - - - -
KOV4C 3300 3300 553 0.00 - - - - - KOV4P 3300 3300 35 0.00 - - - - -
KOV4C 3350 3350 505.5 0.00 - - - - - KOV4P 3350 3350 55 0.00 - - - - -
KOV4C 3400 3400 458.5 0.00 - - - - - KOV4P 3400 3400 8.5 0.00 - - - - -
KOVA4C 3450 3450 413 0.00 - - - - - KOV4P 3450 3450 125 0.00 - - - - -
KOV4C 3500 3500 369 0.00 - - - - - KOV4P 3500 3500 18.5 0.00 - - - - -
KOV4C 3550 3550 326.5 0.00 - - - - - KOV4P 3550 3550 26 0.00 - - - - -
KOV4C 3600 3600 286.5 0.00 - - - - - KOV4P 3600 3600 35.5 0.00 - - - - -
KOV4C 3650 3650 249 0.00 - - - - - KOV4P 3650 3650 475 0.00 - - - - -
KOV4C 3700 3700 214 0.00 - - - - - KOV4P 3700 3700 62.5 0.00 - - - - -
KOV4C 3750 3750 182 0.00 - - - - - KOV4P 3750 3750 80.5 0.00 - - - - -
KOV4C 3800 3800 153 0.00 - - - - - KOV4P 3800 3800 101 0.00 - - - - -
KOV4C 3850 3850 127 0.00 - - - - - KOV4P 3850 3850 125 0.00 - - - - -
KOV4C 3900 3900 104.5 0.00 - - - - - KOV4P 3900 3900 152.5 0.00 - - - - -
KOV4C 3950 3950 85 0.00 - - - - - KOV4P 3950 3950 182.5 0.00 - - - - -
KOV4C 4000 4000 68 0.00 - - - - - KOV4P 4000 4000 215.5 0.00 - - - - -
KOV4C 4050 4050 54 0.00 - - - - - KOV4P 4050 4050 251.5 0.00 - - - - -




KOV4P 4100
KOV4P 4150
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415.5
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0.00
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0.00
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0.00
0.00
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0.00
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KOV4C 4100 4100 42.5 0.00
KOV4C 4150 4150 33 0.00
KOV4C 4200 4200 25 0.00
KOV4C 4250 4250 19 0.00
KOV4C 4300 4300 14 0.00
KOV4C 4350 4350 10.5 0.00
KOV4C 4400 4400 7.5 0.00
KOV4C 4450 4450 55 0.00
KOV4C 4500 4500 4 0.00
KOV4C 4550 4550 3 0.00
KOV4C 4600 4600 2 0.00
KOV4C 4650 4650 1.5 0.00
KOV4C 4700 4700 1 0.00
KOV4C 4750 4750 0.5 0.00
KOV4C 4800 4800 0.5 0.00
KOV4C 4850 4850 0.5 0.00
KOV4C 4900 4900 0.5 0.00
KOV4C 4950 4950 0.5 0.00
KOV4C 5000 5000 0.5 0.00
KOV4C 5050 5050 0.5 0.00
KOVv4C 5100 5100 0.5 0.00
Nov-24 (76d 9/10/24); CSize 25; KOX4 3836.00
KOX4C 2650 2650 1198 0.00
KOX4C 2700 2700 1148 0.00
KOX4C 2750 2750 1098.5 0.00
KOX4C 2800 2800 1049 0.00
KOX4C 2850 2850 999.5 0.00
KOX4C 2900 2900 950 0.00
KOX4C 2950 2950 900.5 0.00
KOX4C 3000 3000 8515 0.00
KOX4C 3050 3050 802.5 0.00
KOX4C 3100 3100 754 0.00
KOX4C 3150 3150 705.5 0.00
KOX4C 3200 3200 658 0.00
KOX4C 3250 3250 611 0.00
KOX4C 3300 3300 565 0.00
KOX4C 3350 3350 519.5 0.00
KOX4C 3400 3400 476 0.00
KOX4C 3450 3450 4335 0.00
KOX4C 3500 3500 393 0.00
KOX4C 3550 3550 354 0.00
KOX4C 3600 3600 317 0.00
KOX4C 3650 3650 2825 0.00
KOX4C 3700 3700 250 0.00
KOX4C 3750 3750 220 0.00
KOX4C 3800 3800 192.5 0.00
KOX4C 3850 3850 167 0.00
KOX4C 3900 3900 1445 0.00
KOX4C 3950 3950 1235 0.00
KOX4C 4000 4000 105.5 0.00
KOX4C 4050 4050 89.5 0.00
KOX4C 4100 4100 75 0.00
KOX4C 4150 4150 63 0.00
KOX4C 4200 4200 52 0.00
KOX4C 4250 4250 43 0.00
KOX4C 4300 4300 35.5 0.00
KOX4C 4350 4350 29 0.00
KOX4C 4400 4400 23.5 0.00
KOX4C 4450 4450 19 0.00
KOX4C 4500 4500 15 0.00
KOX4C 4550 4550 12 0.00
KOX4C 4600 4600 9.5 0.00
KOX4C 4650 4650 7.5 0.00
KOX4C 4700 4700 6 0.00
KOX4C 4750 4750 4.5 0.00
KOX4C 4800 4800 3.5 0.00
KOX4C 4850 4850 25 0.00
KOX4C 4900 4900 2 0.00
KOX4C 4950 4950 1.5 0.00
KOX4C 5000 5000 1 0.00
KOX4C 5050 5050 1 0.00
KOX4C 5100 5100 0.5 0.00
Dec-24 (106d 10/10/24); CSize 25; KOZ4 3854.00
KOZ4C 2650 2650 1213 0.00
KOZ4C 2700 2700 1163.5 0.00
KOZ4C 2750 2750 1114 0.00
KOZ4C 2800 2800 1064.5 0.00
KOZ4C 2850 2850 1015.5 0.00
KOZ4C 2900 2900 966.5 0.00
KOZ4C 2950 2950 917.5 0.00
KOZ4C 3000 3000 869 0.00
KOZ4C 3050 3050 821 0.00
KOZ4C 3100 3100 773 0.00
KOZ4C 3150 3150 726 0.00
KOZ4C 3200 3200 679.5 0.00
KOZ4C 3250 3250 634 0.00
KOZ4C 3300 3300 589.5 0.00
KOZ4C 3350 3350 546 0.00
KOZ4C 3400 3400 503.5 0.00
KOZ4C 3450 3450 463 0.00
KOZ4C 3500 3500 4235 0.00
KOZ4C 3550 3550 386 0.00
KOZ4C 3600 3600 350.5 0.00
KOZ4C 3650 3650 316.5 0.00
KOZ4C 3700 3700 285 0.00
KOZ4C 3750 3750 255.5 0.00
KOZ4C 3800 3800 227.5 0.00
KOZ4C 3850 3850 202 0.00
KOZ4C 3900 3900 178.5 0.00
KOZ4C 3950 3950 157 0.00
KOZ4C 4000 4000 137.5 0.00
KOZ4C 4050 4050 120 0.00
KOZ4C 4100 4100 104 0.00
KOZ4C 4150 4150 90 0.00
KOZ4C 4200 4200 77.5 0.00
KOZ4C 4250 4250 66.5 0.00
KOZ4C 4300 4300 56.5 0.00
KOZ4C 4350 4350 48 0.00
KOZ4C 4400 4400 40.5 0.00
KOZ4C 4450 4450 34 0.00
KOZ4C 4500 4500 28.5 0.00
KOZ4C 4550 4550 24 0.00
KOZ4C 4600 4600 20 0.00
KOZ4C 4650 4650 16.5 0.00
KOZ4C 4700 4700 13.5 0.00
KOZ4C 4750 4750 115 0.00
KOZ4C 4800 4800 9 0.00
KOZ4C 4850 4850 7.5 0.00
KOZ4C 4900 4900 6 0.00
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KOZ4P 3750
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0.00
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0.00
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KOZ4C 4950 4950 5 0.00 - - - KOZ4P 4950 4950 1071 0.00 - - - -
KOZ4C 5000 5000 4 0.00 - - - KOZ4P 5000 5000 11195 0.00 - - - -
KOZ4C 5050 5050 3.5 0.00 - - - KOZ4P 5050 5050 11685 0.00 - - - -
KOZ4C 5100 5100 2.5 0.00 - - - KOZ4P 5100 5100 1217 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days 30Days | 60Days | 90Days
CALL 23.42 23.36 0.26 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.41 23.36 0.21 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.42 23.36 0.24 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.46 23.39 0.30 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.46 23.39 0.30 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.46 23.39 0.30
CALL 23.42 23.36 0.26
NOv24  |putr 23.41 23.36 0.21
MEAN 23.42 23.36 0.24
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