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July 1, 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 3,976 31 3,955 3,994 3,955 1,013 4,443 JUL 24 43.77 0.28 43.34 43.97 43.97 1,818 1,181
AUG 24 3,932 22 3,913 3,947 3,909 6,276 29,316 AUG 24 44.07 0.34 43.67 44.40 44.02 40,195 108,587
SEP 24 3,916 26 3,895 3,932 3,893 30,025 55,881 SEP 24 44.07 0.32 43.76 4443 44.05 22,045 68,721
OCT 24 3,905 21 3,889 3,923 3,885 6,434 28,121 OCT 24 43.83 0.26 43.68 44.22 43.82 10,953 44,939
NOV 24 3,903 17 3,898 3,922 3,885 5777 16,268 DEC 24 43.79 0.23 43.57 44.22 43.75 55,830 248,107
DEC 24 3,911 10 3,910 3,933 3,900 4,235 16,014 JAN 25 43.81 0.24 43.52 44.22 43.81 10,955 47,290
JAN 25 3,931 8 3,936 3,955 3,922 3,039 15,649 MAR 25 43.94 0.19 43.70 4433 43.94 5,359 33,229
FEB 25 3,948 3 3,958 3,977 3,940 1,747 7,404 MAY 25 44.07 0.16 43.88 4411 44.07 1,086 12,518
MAR 25 3,953 -2 3,971 3,986 3,948 2,305 15,424 JUL 25 4417 0.14 43.95 44.52 4417 2,108 6,253
APR 25 3,942 -8 3,972 3,980 3,938 1,651 5,736 AUG 25 43.97 0.14 43.96 43.96 43.96 58 1,523
MAY 25 3,930 -12 3,950 3,970 3,927 1,294 5,893 SEP 25 43.69 0.14 43.58 43.66 43.58 75 1,065
JUN 25 3,915 -12 3,929 3,930 3,920 88 210 OCT 25 43.32 0.20 - - - 42 1,093
JUL 25 3,900 -12 3,929 3,937 3,899 323 2,374 DEC 25 43.18 0.20 43.20 43.36 43.17 895 5,334
SEP 25 3,877 -12 3,910 3,919 3,891 34 636 JAN 26 43.18 0.18 - - - 3 17
NOV 25 3,879 -12 3,885 3,885 3,885 3 322 MAR 26 43.19 0.16 - - - 2 13
JAN 26 3,879 -12
MAR 26 3,879 -12 Source : Bloomberg
MAY 26 3,879 -12
JUL 26 3,879 -12
SEP 26 3,879 -12
NOV 26 3,879 -12
JAN 27 3,879 -12
MAR 27 3,879 -12
MAY 27 3,879 -12
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Sep-24 (9d 7/10/24); CSize 25; KOU4 3916.00
KOU4C 2700 2700 1215 0.00 - - - - - KOU4P 2700 2700 0.5 0.00 - - - - -
KOU4C 2750 2750 1165 0.00 - - - - - KOU4P 2750 2750 0.5 0.00 - - - - -
KOU4C 2800 2800 1115 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1065 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1015 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 965 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 915 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 865 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 815 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 765 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 7155 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 665.5 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 6155 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 565.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 5155 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 465.5 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 416 0.00 - - - - - KOU4P 3500 3500 0.5 0.00 - - - - -
KOU4C 3550 3550 366 0.00 - - - - - KOU4P 3550 3550 0.5 0.00 - - - - -
KOU4C 3600 3600 317 0.00 - - - - - KOU4P 3600 3600 1.5 0.00 - - - - -
KOU4C 3650 3650 269 0.00 - - - - - KOU4P 3650 3650 35 0.00 - - - - -
KOU4C 3700 3700 2225 0.00 - - - - - KOU4P 3700 3700 7 0.00 - - - - -
KOU4C 3750 3750 179 0.00 - - - - - KOU4P 3750 3750 13 0.00 - - - - -
KOU4C 3800 3800 139 0.00 - - - - - KOU4P 3800 3800 23 0.00 - - - 100 -
KOU4C 3850 3850 104 0.00 - - - - - KOU4P 3850 3850 38 0.00 - - - - -
KOU4C 3900 3900 745 0.00 - - - - - KOU4P 3900 3900 58.5 0.00 - - - - -
KOU4C 3950 3950 51 0.00 - - - - - KOU4P 3950 3950 85 0.00 - - - - -
KOU4C 4000 4000 335 0.00 - - - - - KOU4P 4000 4000 117.5 0.00 - - - - -
KOU4C 4050 4050 21 0.00 - - - 100.0 - KOU4P 4050 4050 154.5 0.00 - - - - -
KOU4C 4100 4100 12 0.00 - - - 200.0 - KOU4P 4100 4100 196 0.00 - - - - -
KOU4C 4150 4150 7 0.00 - - - - - KOU4P 4150 4150 240.5 0.00 - - - - -
KOU4C 4200 4200 35 0.00 - - - 50.0 - KOU4P 4200 4200 287.5 0.00 - - - - -
KOU4C 4250 4250 2 0.00 - - - - - KOU4P 4250 4250 335.5 0.00 - - - - -
KOU4C 4300 4300 1 0.00 - - - - - KOU4P 4300 4300 384.5 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 434 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 483.5 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 533.5 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 583.5 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 633.5 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 683.5 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 733.5 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 783 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 833 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 883 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 933 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 983 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 1033 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1083 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1133 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1183 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1232.5 0.00 - - - - -
Oct-24 (39d 8/9/24); CSize 25; KOV4 3905.00
KOV4C 2700 2700 1200.5 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1150.5 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1101 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1051 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1001 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 9515 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 901.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 852 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 802 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 752.5 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 703 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 653.5 0.00 - - - - - KOV4P 3250 3250 1 0.00 - - - - -
KOV4C 3300 3300 604.5 0.00 - - - - - KOV4P 3300 3300 1.5 0.00 - - - - -
KOV4C 3350 3350 555.5 0.00 - - - - - KOV4P 3350 3350 3 0.00 - - - - -
KOV4C 3400 3400 507.5 0.00 - - - - - KOV4P 3400 3400 45 0.00 - - - - -
KOVA4C 3450 3450 460.5 0.00 - - - - - KOV4P 3450 3450 7 0.00 - - - - -
KOV4C 3500 3500 4145 0.00 - - - - - KOV4P 3500 3500 1 0.00 - - - - -
KOV4C 3550 3550 370 0.00 - - - - - KOV4P 3550 3550 16 0.00 - - - - -
KOV4C 3600 3600 327 0.00 - - - - - KOV4P 3600 3600 23 0.00 - - - - -
KOV4C 3650 3650 286.5 0.00 - - - - - KOV4P 3650 3650 32 0.00 - - - - -
KOV4C 3700 3700 248 0.00 - - - - - KOV4P 3700 3700 44 0.00 - - - - -
KOV4C 3750 3750 2125 0.00 - - - - - KOV4P 3750 3750 58 0.00 - - - - -
KOV4C 3800 3800 180 0.00 - - - - - KOV4P 3800 3800 75.5 0.00 - - - - -
KOV4C 3850 3850 151 0.00 - - - - - KOV4P 3850 3850 96 0.00 - - - - -
KOV4C 3900 3900 125 0.00 - - - - - KOV4P 3900 3900 120 0.00 - - - - -
KOV4C 3950 3950 102 0.00 - - - - - KOV4P 3950 3950 147 0.00 - - - - -
KOV4C 4000 4000 825 0.00 - - - - - KOV4P 4000 4000 177 0.00 - - - - -
KOV4C 4050 4050 65.5 0.00 - - - - - KOV4P 4050 4050 210 0.00 - - - - -
KOV4C 4100 4100 515 0.00 - - - - - KOV4P 4100 4100 246 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

284
324.5
367
411
456
502.5
549.5
597.5
646
694.5
744
793
842.5
892
942
991.5
1041
1091
1141
1190.5
1240.5

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
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
KOX4P 5000
KOX4P 5050
KOX4P 5100
KOX4P 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
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4700
4750
4800
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4950
5000
5050
5100
5150

0.5
0.5
0.5
0.5
0.5
0.5
0.5

1.5
25

85
12
16.5
22
29.5
38

49
61.5
76.5
93.5
113
135.5
160
186.5
216
247.5
281.5
317
354.5
394
435
477
520.5
565
610.5
656.5
703.5
750.5
798.5
846.5
895
944
993
1042
1091
1140.5
1190
1239.5

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

KOV4C 4150 4150 40 0.00
KOV4C 4200 4200 30.5 0.00
KOV4C 4250 4250 23 0.00
KOV4C 4300 4300 17.5 0.00
KOV4C 4350 4350 125 0.00
KOV4C 4400 4400 9.5 0.00
KOV4C 4450 4450 6.5 0.00
KOV4C 4500 4500 4.5 0.00
KOV4C 4550 4550 3.5 0.00
KOV4C 4600 4600 25 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 (71d 9/10/24); CSize 25; KOX4 3903.00
KOX4C 2700 2700 1195 0.00
KOX4C 2750 2750 11455 0.00
KOX4C 2800 2800 1096 0.00
KOX4C 2850 2850 1046 0.00
KOX4C 2900 2900 996.5 0.00
KOX4C 2950 2950 947 0.00
KOX4C 3000 3000 898 0.00
KOX4C 3050 3050 848.5 0.00
KOX4C 3100 3100 799.5 0.00
KOX4C 3150 3150 750.5 0.00
KOX4C 3200 3200 702.5 0.00
KOX4C 3250 3250 654.5 0.00
KOX4C 3300 3300 607.5 0.00
KOX4C 3350 3350 561.5 0.00
KOX4C 3400 3400 516 0.00
KOX4C 3450 3450 472 0.00
KOX4C 3500 3500 429.5 0.00
KOX4C 3550 3550 389 0.00
KOX4C 3600 3600 350 0.00
KOX4C 3650 3650 313 0.00
KOX4C 3700 3700 278 0.00
KOX4C 3750 3750 2455 0.00
KOX4C 3800 3800 2155 0.00
KOX4C 3850 3850 188 0.00
KOX4C 3900 3900 162.5 0.00
KOX4C 3950 3950 140 0.00
KOX4C 4000 4000 119.5 0.00
KOX4C 4050 4050 101.5 0.00
KOX4C 4100 4100 85.5 0.00
KOX4C 4150 4150 7.5 0.00
KOX4C 4200 4200 59.5 0.00
KOX4C 4250 4250 49.5 0.00
KOX4C 4300 4300 40.5 0.00
KOX4C 4350 4350 33 0.00
KOX4C 4400 4400 26.5 0.00
KOX4C 4450 4450 21.5 0.00
KOX4C 4500 4500 17 0.00
KOX4C 4550 4550 13.5 0.00
KOX4C 4600 4600 1" 0.00
KOX4C 4650 4650 8.5 0.00
KOX4C 4700 4700 6.5 0.00
KOX4C 4750 4750 5 0.00
KOX4C 4800 4800 4 0.00
KOX4C 4850 4850 3 0.00
KOX4C 4900 4900 25 0.00
KOX4C 4950 4950 2 0.00
KOX4C 5000 5000 1.5 0.00
KOX4C 5050 5050 1 0.00
KOX4C 5100 5100 1 0.00
KOX4C 5150 5150 0.5 0.00
Dec-24 (101d 10/10/24); CSize 25; KOZ4 3911.00
KOZ4C 2700 2700 1200 0.00
KOZ4C 2750 2750 1150.5 0.00
KOZ4C 2800 2800 1101.5 0.00
KOZ4C 2850 2850 1052 0.00
KOZ4C 2900 2900 1003 0.00
KOZ4C 2950 2950 954 0.00
KOZ4C 3000 3000 905 0.00
KOZ4C 3050 3050 856.5 0.00
KOZ4C 3100 3100 808 0.00
KOZ4C 3150 3150 760.5 0.00
KOZ4C 3200 3200 7135 0.00
KOZ4C 3250 3250 667 0.00
KOZ4C 3300 3300 621.5 0.00
KOZ4C 3350 3350 577 0.00
KOZ4C 3400 3400 534 0.00
KOZ4C 3450 3450 4915 0.00
KOZ4C 3500 3500 451 0.00
KOZ4C 3550 3550 4125 0.00
KOZ4C 3600 3600 375 0.00
KOZ4C 3650 3650 340 0.00
KOZ4C 3700 3700 306.5 0.00
KOZ4C 3750 3750 275 0.00
KOZ4C 3800 3800 246 0.00
KOZ4C 3850 3850 218.5 0.00
KOZ4C 3900 3900 193.5 0.00
KOZ4C 3950 3950 170.5 0.00
KOZ4C 4000 4000 149.5 0.00
KOZ4C 4050 4050 130.5 0.00
KOZ4C 4100 4100 1135 0.00
KOZ4C 4150 4150 98 0.00
KOZ4C 4200 4200 84.5 0.00
KOZ4C 4250 4250 72.5 0.00
KOZ4C 4300 4300 62 0.00
KOZ4C 4350 4350 52.5 0.00
KOZ4C 4400 4400 44.5 0.00
KOZ4C 4450 4450 37.5 0.00
KOZ4C 4500 4500 31.5 0.00
KOZ4C 4550 4550 26 0.00
KOZ4C 4600 4600 22 0.00
KOZ4C 4650 4650 18 0.00
KOZ4C 4700 4700 15 0.00
KOZ4C 4750 4750 12 0.00
KOZ4C 4800 4800 10 0.00
KOZ4C 4850 4850 8 0.00
KOZ4C 4900 4900 6.5 0.00
KOZ4C 4950 4950 55 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
KOZ4P 4600
KOZ4P 4650
KOZ4P 4700
KOZ4P 4750
KOZ4P 4800
KOZ4P 4850
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2850
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0.5
0.5
0.5
0.5

1.5

4.5
6.5

12
16

21
27.5
35
44
545
67

81
97.5
115.5
136
158
1825
209
238
268.5
301
335
371
4085
4475
4875
529
571.5
615
659.5
704.5
750.5
797
843.5
891
938.5
986.5
1035

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




KOZ4C 5000 5000 45 0.00 - - - KOZ4P 5000 5000 10835 0.00 - - - -
KOZ4C 5050 5050 3.5 0.00 - - - KOZ4P 5050 5050 1132 0.00 - - - -
KOZ4C 5100 5100 3 0.00 - - - KOZ4P 5100 5100 1181 0.00 - - - -
KOZ4C 5150 5150 2 0.00 - - - KOZ4P 5150 5150 1230 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.14 2317 0.13 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.21 23.17 0.17 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.18 23.17 0.02 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.28 2325 0.13 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.28 23.25 0.13 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.28 23.25 0.13
CALL 23.14 2317 0.13
NOv24  |putr 23.21 23.17 0.17
MEAN 23.18 23.17 0.02
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