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June 28, 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
JUL 24 3,945 19 3,913 3,969 3910 2271 4,978 JUL 24 43.49 0.04 43.41 43.42 43.33 22,008 2,872
AUG 24 3,910 16 3,889 3,924 3,876 5,438 30,474 AUG 24 43.73 0.01 43.78 43.72 43.51 58,420 108,102
SEP 24 3,890 1" 3,877 3,908 3,858 30,059 58,006 SEP 24 43.75 0.00 43.80 43.76 43.58 24,022 67,535
OCT 24 3,884 13 3,869 3,901 3,852 7,599 27,908 OCT 24 43.57 -0.03 43.62 43.68 43.42 14,612 43,730
NOV 24 3,886 10 3,872 3,904 3,856 4,642 16,595 DEC 24 43.56 -0.09 43.65 43.57 43.39 72,057 247,085
DEC 24 3,901 8 3,889 3,920 3,873 2,040 15,758 JAN 25 43.57 -0.15 43.72 43.55 43.46 16,187 46,448
JAN 25 3,923 5 3,910 3,942 3,896 1,828 15,270 MAR 25 43.75 -0.18 43.96 43.70 43.67 10,000 32,608
FEB 25 3,945 5 3,940 3,964 3,919 1,282 7,199 MAY 25 43.91 -0.26 4417 43.88 43.88 2,239 12,461
MAR 25 3,955 5 3,950 3,974 3,928 1,353 14,857 JUL 25 44.03 -0.30 44.33 43.97 43.95 1,173 5,923
APR 25 3,950 4 3,944 3,964 3,926 1,196 5,066 AUG 25 43.83 -0.34 4417 4443 43.55 51 1,534
MAY 25 3,942 4 3,947 3,954 3,919 1,643 5,322 SEP 25 43.55 -0.37 44.37 4437 44.37 96 1,043
JUN 25 3,927 4 3,935 3,940 3,906 296 174 OCT 25 43.12 -0.41 43.94 - - 104 1,084
JUL 25 3,912 4 3,911 3,924 3,894 219 2,146 DEC 25 42.98 -0.43 43.76 - - 128 4,831
SEP 25 3,889 4 3,890 3,890 3,878 30 625 JAN 26 43.00 -0.42 - - - - 17
NOV 25 3,891 4 3,884 3,923 3,880 52 322 MAR 26 43.03 -0.41 - - - - 12
JAN 26 3,891 4
MAR 26 3,891 4 Source : Bloomberg
MAY 26 3,891 4
JUL 26 3,891 4
SEP 26 3,891 4
NOV 26 3,891 4
JAN 27 3,891 4
MAR 27 3,891 4
MAY 27 3,891 4
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-24 (12d 7/10/24); CSize 25; KOU4 3895.00
KOU4C 2700 2700 1188.5 0.00 - - - - - KOU4P 2700 2700 0.5 0.00 - - - - -
KOU4C 2750 2750 1138.5 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1089 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1039 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 989 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 939 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 889 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 839 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 789 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 739 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 689 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 639.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 589.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 539.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 489.5 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 439.5 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 390 0.00 - - - - - KOU4P 3500 3500 0.5 0.00 - - - - -
KOU4C 3550 3550 341 0.00 - - - - - KOU4P 3550 3550 1 0.00 - - - - -
KOU4C 3600 3600 292.5 0.00 - - - - - KOU4P 3600 3600 25 0.00 - - - - -
KOU4C 3650 3650 2455 0.00 - - - - - KOU4P 3650 3650 55 0.00 - - - - -
KOU4C 3700 3700 200.5 0.00 - - - - - KOU4P 3700 3700 1 0.00 - - - - -
KOU4C 3750 3750 159.5 0.00 - - - - - KOU4P 3750 3750 19.5 0.00 - - - - -
KOU4C 3800 3800 122 0.00 - - - - - KOU4P 3800 3800 325 0.00 - - - 100 -
KOU4C 3850 3850 90 0.00 - - - - - KOU4P 3850 3850 50.5 0.00 - - - - -
KOU4C 3900 3900 64 0.00 - - - - - KOU4P 3900 3900 74 0.00 - - - - -
KOU4C 3950 3950 435 0.00 - - - - - KOU4P 3950 3950 103.5 0.00 - - - - -
KOU4C 4000 4000 28 0.00 - - - - - KOU4P 4000 4000 138 0.00 - - - - -
KOU4C 4050 4050 175 0.00 - - - 100.0 - KOU4P 4050 4050 177 0.00 - - - - -
KOU4C 4100 4100 10 0.00 - - - 200.0 - KOU4P 4100 4100 220 0.00 - - - - -
KOU4C 4150 4150 55 0.00 - - - - - KOU4P 4150 4150 265.5 0.00 - - - - -
KOU4C 4200 4200 3 0.00 - - - 50.0 - KOU4P 4200 4200 312.5 0.00 - - - - -
KOU4C 4250 4250 1.5 0.00 - - - - - KOU4P 4250 4250 361 0.00 - - - - -
KOU4C 4300 4300 1 0.00 - - - - - KOU4P 4300 4300 410.5 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 460 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 509.5 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 559.5 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 609.5 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 659.5 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 709 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 759 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 809 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 859 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 909 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 959 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 1009 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1059 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1109 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1158.5 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1208.5 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1258.5 0.00 - - - - -
Oct-24 (42d 8/9/24); CSize 25; KOV4 3885.00
KOV4C 2700 2700 1179.5 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1129.5 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1080 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1030 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 980 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 930.5 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 880.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 831 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 781 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 7315 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 682 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 633 0.00 - - - - - KOV4P 3250 3250 1.5 0.00 - - - - -
KOV4C 3300 3300 584 0.00 - - - - - KOV4P 3300 3300 2 0.00 - - - - -
KOV4C 3350 3350 535.5 0.00 - - - - - KOV4P 3350 3350 35 0.00 - - - - -
KOV4C 3400 3400 488 0.00 - - - - - KOV4P 3400 3400 55 0.00 - - - - -
KOVA4C 3450 3450 441 0.00 - - - - - KOV4P 3450 3450 9 0.00 - - - - -
KOV4C 3500 3500 395.5 0.00 - - - - - KOV4P 3500 3500 13 0.00 - - - - -
KOV4C 3550 3550 352 0.00 - - - - - KOV4P 3550 3550 19 0.00 - - - - -
KOV4C 3600 3600 310 0.00 - - - - - KOV4P 3600 3600 27 0.00 - - - - -
KOV4C 3650 3650 270.5 0.00 - - - - - KOV4P 3650 3650 375 0.00 - - - - -
KOV4C 3700 3700 2335 0.00 - - - - - KOV4P 3700 3700 50 0.00 - - - - -
KOV4C 3750 3750 199.5 0.00 - - - - - KOV4P 3750 3750 66 0.00 - - - - -
KOV4C 3800 3800 168 0.00 - - - - - KOV4P 3800 3800 845 0.00 - - - - -
KOV4C 3850 3850 140.5 0.00 - - - - - KOV4P 3850 3850 106.5 0.00 - - - - -
KOV4C 3900 3900 1155 0.00 - - - - - KOV4P 3900 3900 131.5 0.00 - - - - -
KOV4C 3950 3950 94 0.00 - - - - - KOV4P 3950 3950 160 0.00 - - - - -
KOV4C 4000 4000 755 0.00 - - - - - KOV4P 4000 4000 191 0.00 - - - - -
KOV4C 4050 4050 60 0.00 - - - - - KOV4P 4050 4050 225.5 0.00 - - - - -
KOV4C 4100 4100 47 0.00 - - - - - KOV4P 4100 4100 262 0.00 - - - - -




KOV4P 4150
KOV4P 4200
KOV4P 4250
KOV4P 4300
KOV4P 4350
KOV4P 4400
KOVA4P 4450
KOV4P 4500
KOV4P 4550
KOV4P 4600
KOVA4P 4650
KOV4P 4700
KOV4P 4750
KOV4P 4800
KOV4P 4850
KOV4P 4900
KOV4P 4950
KOV4P 5000
KOV4P 5050
KOV4P 5100
KOV4P 5150

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

301.5
342.5
385.5
430
475.5
522.5
570
618
666.5
715.5
764.5
814
863.5
913
962.5
1012.5
1062
1112
1161.5
1211.5
1261

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

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
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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
KOX4P 5000
KOX4P 5050
KOX4P 5100
KOX4P 5150

2700
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2800
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3600
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0.5
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0.5
0.5
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1.5

4.5
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18.5
24.5
32.5
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82.5
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121
143.5
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293.5
330
368
408
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580.5
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719.5
767
815
863
911.5
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1058.5
1108
1157
1206.5
1256

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
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0.00
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0.00
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0.00
0.00
0.00
0.00
0.00

KOV4C 4150 4150 36.5 0.00
KOV4C 4200 4200 28 0.00
KOV4C 4250 4250 21 0.00
KOV4C 4300 4300 15.5 0.00
KOV4C 4350 4350 11.5 0.00
KOV4C 4400 4400 8.5 0.00
KOV4C 4450 4450 6 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
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (74d 9/10/24); CSize 25; KOX4 3885.00
KOX4C 2700 2700 1178 0.00
KOX4C 2750 2750 1128.5 0.00
KOX4C 2800 2800 1079 0.00
KOX4C 2850 2850 1029.5 0.00
KOX4C 2900 2900 980 0.00
KOX4C 2950 2950 930.5 0.00
KOX4C 3000 3000 881 0.00
KOX4C 3050 3050 832 0.00
KOX4C 3100 3100 783 0.00
KOX4C 3150 3150 734 0.00
KOX4C 3200 3200 686 0.00
KOX4C 3250 3250 638.5 0.00
KOX4C 3300 3300 591.5 0.00
KOX4C 3350 3350 546 0.00
KOX4C 3400 3400 501 0.00
KOX4C 3450 3450 457.5 0.00
KOX4C 3500 3500 4155 0.00
KOX4C 3550 3550 375.5 0.00
KOX4C 3600 3600 337 0.00
KOX4C 3650 3650 301 0.00
KOX4C 3700 3700 267 0.00
KOX4C 3750 3750 2355 0.00
KOX4C 3800 3800 206 0.00
KOX4C 3850 3850 179.5 0.00
KOX4C 3900 3900 155 0.00
KOX4C 3950 3950 133 0.00
KOX4C 4000 4000 1135 0.00
KOX4C 4050 4050 96 0.00
KOX4C 4100 4100 81 0.00
KOX4C 4150 4150 67.5 0.00
KOX4C 4200 4200 56 0.00
KOX4C 4250 4250 46.5 0.00
KOX4C 4300 4300 38 0.00
KOX4C 4350 4350 31 0.00
KOX4C 4400 4400 25 0.00
KOX4C 4450 4450 20 0.00
KOX4C 4500 4500 16 0.00
KOX4C 4550 4550 13 0.00
KOX4C 4600 4600 10 0.00
KOX4C 4650 4650 8 0.00
KOX4C 4700 4700 6 0.00
KOX4C 4750 4750 5 0.00
KOX4C 4800 4800 3.5 0.00
KOX4C 4850 4850 3 0.00
KOX4C 4900 4900 2 0.00
KOX4C 4950 4950 1.5 0.00
KOX4C 5000 5000 1.5 0.00
KOX4C 5050 5050 1 0.00
KOX4C 5100 5100 0.5 0.00
KOX4C 5150 5150 0.5 0.00
Dec-24 (104d 10/10/24); CSize 25; KOZ4 3900.00
KOZ4C 2700 2700 1190 0.00
KOZ4C 2750 2750 1141 0.00
KOZ4C 2800 2800 1091.5 0.00
KOZ4C 2850 2850 1042 0.00
KOZ4C 2900 2900 993 0.00
KOZ4C 2950 2950 944 0.00
KOZ4C 3000 3000 895 0.00
KOZ4C 3050 3050 846.5 0.00
KOZ4C 3100 3100 798.5 0.00
KOZ4C 3150 3150 751 0.00
KOZ4C 3200 3200 704 0.00
KOZ4C 3250 3250 658 0.00
KOZ4C 3300 3300 6125 0.00
KOZ4C 3350 3350 568.5 0.00
KOZ4C 3400 3400 525.5 0.00
KOZ4C 3450 3450 483.5 0.00
KOZ4C 3500 3500 4435 0.00
KOZ4C 3550 3550 405 0.00
KOZ4C 3600 3600 368 0.00
KOZ4C 3650 3650 333 0.00
KOZ4C 3700 3700 300.5 0.00
KOZ4C 3750 3750 269.5 0.00
KOZ4C 3800 3800 240.5 0.00
KOZ4C 3850 3850 214 0.00
KOZ4C 3900 3900 189 0.00
KOZ4C 3950 3950 166.5 0.00
KOZ4C 4000 4000 146 0.00
KOZ4C 4050 4050 127.5 0.00
KOZ4C 4100 4100 110.5 0.00
KOZ4C 4150 4150 95.5 0.00
KOZ4C 4200 4200 82.5 0.00
KOZ4C 4250 4250 70.5 0.00
KOZ4C 4300 4300 60 0.00
KOZ4C 4350 4350 51 0.00
KOZ4C 4400 4400 43 0.00
KOZ4C 4450 4450 36.5 0.00
KOZ4C 4500 4500 30.5 0.00
KOZ4C 4550 4550 255 0.00
KOZ4C 4600 4600 21 0.00
KOZ4C 4650 4650 17.5 0.00
KOZ4C 4700 4700 14.5 0.00
KOZ4C 4750 4750 12 0.00
KOZ4C 4800 4800 9.5 0.00
KOZ4C 4850 4850 8 0.00
KOZ4C 4900 4900 6.5 0.00
KOZ4C 4950 4950 5 0.00

KOZ4P 2700
KOZ4P 2750
KOZ4P 2800
KOZ4P 2850
KOZ4P 2900
KOZ4P 2950
KOZ4P 3000
KOZ4P 3050
KOZ4P 3100
KOZ4P 3150
KOZ4P 3200
KOZ4P 3250
KOZ4P 3300
KOZ4P 3350
KOZ4P 3400
KOZA4P 3450
KOZ4P 3500
KOZ4P 3550
KOZ4P 3600
KOZ4P 3650
KOZ4P 3700
KOZ4P 3750
KOZ4P 3800
KOZ4P 3850
KOZ4P 3900
KOZ4P 3950
KOZ4P 4000
KOZ4P 4050
KOZ4P 4100
KOZ4P 4150
KOZ4P 4200
KOZ4P 4250
KOZ4P 4300
KOZ4P 4350
KOZ4P 4400
KOZA4P 4450
KOZ4P 4500
KOZ4P 4550
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0.5
0.5
0.5
0.5

1.5
25
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9.5
13
17

22.5
29
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580.5
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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
0.00
0.00
0.00
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KOZ4C 5000 5000 4 0.00 - - - KOZ4P 5000 5000 1093 0.00 - - - -
KOZ4C 5050 5050 3.5 0.00 - - - KOZ4P 5050 5050 1142 0.00 - - - -
KOZ4C 5100 5100 2.5 0.00 - - - KOZ4P 5100 5100 1191 0.00 - - - -
KOZ4C 5150 5150 2 0.00 - - - KOZ4P 5150 5150 1240 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 2317 23.16 0.04 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.17 23.16 0.04 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.17 23.16 0.04 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.25 2323 0.09 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.25 23.23 0.09 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.25 23.23 0.09
CALL 2317 23.16 0.04
NOv24  |putr 23.17 23.16 0.04
MEAN 23.17 23.16 0.04
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