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July 2, 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 4,024 48 4,032 4,060 4,021 298 4,323 JUL 24 45.83 2.06 43.97 45.90 43.97 875 1,211
AUG 24 3,998 66 3,977 4,027 3,973 4,168 28,437 AUG 24 46.03 1.96 44.07 46.04 45.78 55,379 108,557
SEP 24 3,979 63 3,969 4,011 3,955 28,982 58,976 SEP 24 45.98 1.91 44.07 46.00 45.75 36,040 68,721
OCT 24 3,965 60 3,948 3,995 3,943 7,475 30,081 OCT 24 45.77 1.94 43.85 45.80 45.55 19,186 44,939
NOV 24 3,959 56 3,960 3,989 3,937 4,956 16,610 DEC 24 45.75 1.96 43.83 45.79 45.53 94,018 248,078
DEC 24 3,963 52 3,950 3,994 3,947 2,877 17,101 JAN 25 45.73 1.92 43.88 45.73 45.61 13,023 47,290
JAN 25 3,979 48 3,982 4,009 3,967 3,484 16,246 MAR 25 45.78 1.84 44.01 45.79 45.69 7,664 33,229
FEB 25 3,995 47 3,976 4,027 3,975 1,504 7,555 MAY 25 45.87 1.80 44.07 45.87 45.75 2,264 12,518
MAR 25 3,999 46 4,070 4,070 3,977 2,877 15,927 JUL 25 45.93 1.76 44.18 45.79 45.75 1,680 6,253
APR 25 3,989 47 3,966 4,021 3,966 1,354 6,043 AUG 25 45.70 1.73 - - - 112 1,523
MAY 25 3,977 47 3,955 4,007 3,955 776 5,825 SEP 25 45.40 1.71 44.98 44.98 44.96 59 1,065
JUN 25 3,962 47 3,956 3,982 3,956 115 254 OCT 25 45.00 1.68 44.53 45.04 44.53 31 1,093
JUL 25 3,947 47 3,912 3,975 3,912 414 2,514 DEC 25 44.89 1.71 43.95 44.70 43.88 296 5,334
SEP 25 3,924 47 3,930 3,958 3,930 13 634 JAN 26 44.88 1.70 44.46 44.46 44.46 1 17
NOV 25 3,926 47 3,921 3,921 3,921 1 322 MAR 26 44.90 1.71 - - - - 13
JAN 26 3,926 47
MAR 26 3,926 47 Source : Bloomberg
MAY 26 3,926 47
JUL 26 3,926 47
SEP 26 3,926 47
NOV 26 3,926 47
JAN 27 3,926 47
MAR 27 3,926 47
MAY 27 3,926 47
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Sep-24 (8d 7/10/24); CSize 25; KOU4 4019.00
KOU4C 2800 2800 1178 0.00 - - - - - KOU4P 2800 2800 0.5 0.00 - - - - -
KOU4C 2850 2850 1128 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1078 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 1028 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 978.5 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 928.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 878.5 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 828.5 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 7785 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 7285 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 678.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 628.5 0.00 - - - - - KOU4P 3350 3350 0.5 0.00 - - - - -
KOU4C 3400 3400 5785 0.00 - - - - - KOU4P 3400 3400 0.5 0.00 - - - - -
KOU4C 3450 3450 528.5 0.00 - - - - - KOU4P 3450 3450 0.5 0.00 - - - - -
KOU4C 3500 3500 478.5 0.00 - - - - - KOU4P 3500 3500 0.5 0.00 - - - - -
KOU4C 3550 3550 4285 0.00 - - - - - KOU4P 3550 3550 0.5 0.00 - - - - -
KOU4C 3600 3600 379 0.00 - - - - - KOU4P 3600 3600 0.5 0.00 - - - - -
KOU4C 3650 3650 329 0.00 - - - - - KOU4P 3650 3650 0.5 0.00 - - - - -
KOU4C 3700 3700 280 0.00 - - - - - KOU4P 3700 3700 1.5 0.00 - - - - -
KOU4C 3750 3750 232 0.00 - - - - - KOU4P 3750 3750 35 0.00 - - - - -
KOU4C 3800 3800 186 0.00 - - - - - KOU4P 3800 3800 75 0.00 - - - 100 -
KOU4C 3850 3850 143.5 0.00 - - - - - KOU4P 3850 3850 14.5 0.00 - - - - -
KOU4C 3900 3900 106 0.00 - - - - - KOU4P 3900 3900 27 0.00 - - - - -
KOU4C 3950 3950 74 0.00 - - - - - KOU4P 3950 3950 45 0.00 - - - - -
KOU4C 4000 4000 49 0.00 - - - - - KOU4P 4000 4000 70 0.00 - - - - -
KOU4C 4050 4050 30 0.00 - - - 100.0 - KOU4P 4050 4050 101 0.00 - - - - -
KOU4C 4100 4100 175 0.00 - - - 200.0 - KOU4P 4100 4100 138.5 0.00 - - - - -
KOU4C 4150 4150 9.5 0.00 - - - - - KOU4P 4150 4150 180.5 0.00 - - - - -
KOU4C 4200 4200 5 0.00 - - - 50.0 - KOU4P 4200 4200 225.5 0.00 - - - - -
KOU4C 4250 4250 2 0.00 - - - - - KOU4P 4250 4250 273 0.00 - - - - -
KOU4C 4300 4300 1 0.00 - - - - - KOU4P 4300 4300 321.5 0.00 - - - - -
KOU4C 4350 4350 0.5 0.00 - - - - - KOU4P 4350 4350 371 0.00 - - - - -
KOU4C 4400 4400 0.5 0.00 - - - - - KOU4P 4400 4400 421 0.00 - - - - -
KOU4C 4450 4450 0.5 0.00 - - - - - KOU4P 4450 4450 470.5 0.00 - - - - -
KOU4C 4500 4500 0.5 0.00 - - - - - KOU4P 4500 4500 520.5 0.00 - - - - -
KOU4C 4550 4550 0.5 0.00 - - - - - KOU4P 4550 4550 570.5 0.00 - - - - -
KOU4C 4600 4600 0.5 0.00 - - - - - KOU4P 4600 4600 620.5 0.00 - - - - -
KOU4C 4650 4650 0.5 0.00 - - - - - KOU4P 4650 4650 670.5 0.00 - - - - -
KOU4C 4700 4700 0.5 0.00 - - - - - KOU4P 4700 4700 720.5 0.00 - - - - -
KOU4C 4750 4750 0.5 0.00 - - - - - KOU4P 4750 4750 770.5 0.00 - - - - -
KOU4C 4800 4800 0.5 0.00 - - - - - KOU4P 4800 4800 820.5 0.00 - - - - -
KOU4C 4850 4850 0.5 0.00 - - - - - KOU4P 4850 4850 870.5 0.00 - - - - -
KOU4C 4900 4900 0.5 0.00 - - - - - KOU4P 4900 4900 920.5 0.00 - - - - -
KOU4C 4950 4950 0.5 0.00 - - - - - KOU4P 4950 4950 970.5 0.00 - - - - -
KOU4C 5000 5000 0.5 0.00 - - - - - KOU4P 5000 5000 1020 0.00 - - - - -
KOU4C 5050 5050 0.5 0.00 - - - - - KOU4P 5050 5050 1070 0.00 - - - - -
KOU4C 5100 5100 0.5 0.00 - - - - - KOU4P 5100 5100 1120 0.00 - - - - -
KOU4C 5150 5150 0.5 0.00 - - - - - KOU4P 5150 5150 1170 0.00 - - - - -
KOU4C 5200 5200 0.5 0.00 - - - - - KOU4P 5200 5200 1220 0.00 - - - - -
KOU4C 5250 5250 0.5 0.00 - - - - - KOU4P 5250 5250 1270 0.00 - - - - -
Oct-24 (38d 8/9/24); CSize 25; KOV4 4005.00
KOV4C 2700 2700 1260.5 0.00 0.0 0 0 0 0[KOV4P 2700 2700 0.5 0.00 - - 0 - -
KOV4C 2750 2750 1211 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1161 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1111 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1061.5 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 1011.5 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 961.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 912 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 862 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 8125 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 762.5 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 713 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 663.5 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 614 0.00 - - - - - KOV4P 3350 3350 1.5 0.00 - - - - -
KOV4C 3400 3400 565 0.00 - - - - - KOV4P 3400 3400 2 0.00 - - - - -
KOVA4C 3450 3450 517 0.00 - - - - - KOV4P 3450 3450 35 0.00 - - - - -
KOV4C 3500 3500 469 0.00 - - - - - KOV4P 3500 3500 6 0.00 - - - - -
KOV4C 3550 3550 4225 0.00 - - - - - KOV4P 3550 3550 9 0.00 - - - - -
KOV4C 3600 3600 377.5 0.00 - - - - - KOV4P 3600 3600 13.5 0.00 - - - - -
KOV4C 3650 3650 334 0.00 - - - - - KOV4P 3650 3650 20 0.00 - - - - -
KOV4C 3700 3700 2925 0.00 - - - - - KOV4P 3700 3700 285 0.00 - - - - -
KOV4C 3750 3750 2535 0.00 - - - - - KOV4P 3750 3750 39 0.00 - - - - -
KOV4C 3800 3800 217 0.00 - - - - - KOV4P 3800 3800 52.5 0.00 - - - - -
KOV4C 3850 3850 183.5 0.00 - - - - - KOV4P 3850 3850 69 0.00 - - - - -
KOV4C 3900 3900 153.5 0.00 - - - - - KOV4P 3900 3900 89 0.00 - - - - -
KOV4C 3950 3950 127 0.00 - - - - - KOV4P 3950 3950 112 0.00 - - - - -
KOV4C 4000 4000 103.5 0.00 - - - - - KOV4P 4000 4000 138 0.00 - - - - -
KOV4C 4050 4050 83 0.00 - - - - - KOV4P 4050 4050 167.5 0.00 - - - - -
KOV4C 4100 4100 66 0.00 - - - - - KOV4P 4100 4100 200.5 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

236
274
314
356.5
400.5
445.5
492
539.5
587.5
636
684.5
734
783
832.5
882.5
932
981.5
1031.5
1081.5
1131
1181

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 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
KOX4P 5200
KOX4P 5250
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3200
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3450
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3550
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3650
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3750
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3950
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5100
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0.5
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0.5
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0.5

1.5
25
3.5
55

1"
15
20.5
27.5
36
46.5
58.5
73

90
109
131
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181.5
21
242
275.5
31
348.5
388
429
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514.5
559
604
650.5
697
744.5
792.5
840.5
889
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1036
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1233.5
1283.5

0.00
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0.00
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0.00
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0.00
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0.00
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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
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0.00
0.00
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KOV4C 4150 4150 51.5 0.00
KOV4C 4200 4200 39.5 0.00
KOV4C 4250 4250 30 0.00
KOV4C 4300 4300 22,5 0.00
KOV4C 4350 4350 16.5 0.00
KOV4C 4400 4400 12 0.00
KOV4C 4450 4450 9 0.00
KOV4C 4500 4500 6.5 0.00
KOV4C 4550 4550 4.5 0.00
KOV4C 4600 4600 3 0.00
KOV4C 4650 4650 2 0.00
KOV4C 4700 4700 1.5 0.00
KOV4C 4750 4750 1 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 (70d 9/10/24); CSize 25; KOX4 3998.00
KOX4C 2800 2800 1152 0.00
KOX4C 2850 2850 1102 0.00
KOX4C 2900 2900 1052.5 0.00
KOX4C 2950 2950 1003 0.00
KOX4C 3000 3000 953.5 0.00
KOX4C 3050 3050 904 0.00
KOX4C 3100 3100 854.5 0.00
KOX4C 3150 3150 805.5 0.00
KOX4C 3200 3200 756.5 0.00
KOX4C 3250 3250 708 0.00
KOX4C 3300 3300 660 0.00
KOX4C 3350 3350 613 0.00
KOX4C 3400 3400 566.5 0.00
KOX4C 3450 3450 521 0.00
KOX4C 3500 3500 477 0.00
KOX4C 3550 3550 434 0.00
KOX4C 3600 3600 393 0.00
KOX4C 3650 3650 353.5 0.00
KOX4C 3700 3700 316 0.00
KOX4C 3750 3750 281 0.00
KOX4C 3800 3800 248 0.00
KOX4C 3850 3850 217.5 0.00
KOX4C 3900 3900 189.5 0.00
KOX4C 3950 3950 164 0.00
KOX4C 4000 4000 141 0.00
KOX4C 4050 4050 120.5 0.00
KOX4C 4100 4100 102 0.00
KOX4C 4150 4150 86 0.00
KOX4C 4200 4200 72 0.00
KOX4C 4250 4250 59.5 0.00
KOX4C 4300 4300 49 0.00
KOX4C 4350 4350 40 0.00
KOX4C 4400 4400 32.5 0.00
KOX4C 4450 4450 26.5 0.00
KOX4C 4500 4500 21 0.00
KOX4C 4550 4550 17 0.00
KOX4C 4600 4600 13.5 0.00
KOX4C 4650 4650 10.5 0.00
KOX4C 4700 4700 8.5 0.00
KOX4C 4750 4750 6.5 0.00
KOX4C 4800 4800 5 0.00
KOX4C 4850 4850 4 0.00
KOX4C 4900 4900 3 0.00
KOX4C 4950 4950 2 0.00
KOX4C 5000 5000 1.5 0.00
KOX4C 5050 5050 1.5 0.00
KOX4C 5100 5100 1 0.00
KOX4C 5150 5150 0.5 0.00
KOX4C 5200 5200 0.5 0.00
KOX4C 5250 5250 0.5 0.00
Dec-24 (100d 10/10/24); CSize 25; KOZ4 4002.00
KOZ4C 2700 2700 1252 0.00
KOZ4C 2750 2750 1202.5 0.00
KOZ4C 2800 2800 1153 0.00
KOZ4C 2850 2850 1103.5 0.00
KOZ4C 2900 2900 1054 0.00
KOZ4C 2950 2950 1005 0.00
KOZ4C 3000 3000 956 0.00
KOZ4C 3050 3050 907 0.00
KOZ4C 3100 3100 858.5 0.00
KOZ4C 3150 3150 810.5 0.00
KOZ4C 3200 3200 762.5 0.00
KOZ4C 3250 3250 7155 0.00
KOZ4C 3300 3300 669 0.00
KOZ4C 3350 3350 623.5 0.00
KOZ4C 3400 3400 579 0.00
KOZ4C 3450 3450 535.5 0.00
KOZ4C 3500 3500 493.5 0.00
KOZ4C 3550 3550 453 0.00
KOZ4C 3600 3600 414 0.00
KOZ4C 3650 3650 376.5 0.00
KOZ4C 3700 3700 341 0.00
KOZ4C 3750 3750 307.5 0.00
KOZ4C 3800 3800 276 0.00
KOZ4C 3850 3850 247 0.00
KOZ4C 3900 3900 219.5 0.00
KOZ4C 3950 3950 194.5 0.00
KOZ4C 4000 4000 171 0.00
KOZ4C 4050 4050 150 0.00
KOZ4C 4100 4100 131 0.00
KOZ4C 4150 4150 114 0.00
KOZ4C 4200 4200 98.5 0.00
KOZ4C 4250 4250 84.5 0.00
KOZ4C 4300 4300 72.5 0.00
KOZ4C 4350 4350 62 0.00
KOZ4C 4400 4400 52.5 0.00
KOZ4C 4450 4450 44.5 0.00
KOZ4C 4500 4500 37.5 0.00
KOZ4C 4550 4550 31.5 0.00
KOZ4C 4600 4600 26 0.00
KOZ4C 4650 4650 21.5 0.00
KOZ4C 4700 4700 18 0.00
KOZ4C 4750 4750 15 0.00
KOZ4C 4800 4800 12 0.00
KOZ4C 4850 4850 10 0.00
KOZ4C 4900 4900 8 0.00
KOZ4C 4950 4950 6.5 0.00

KOZ4P 2700
KOZ4P 2750
KOZ4P 2800
KOZ4P 2850
KOZ4P 2900
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KOZ4P 3550
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KOZ4P 3650
KOZ4P 3700
KOZ4P 3750
KOZ4P 3800
KOZ4P 3850
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KOZ4P 3950
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KOZ4P 4050
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KOZ4P 4200
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0.5
0.5
0.5
0.5
0.5

1.5
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12
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34.5
43.5
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80.5
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485.5
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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
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0.00
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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0.00
0.00




KOZ4C 5000 5000 5.5 0.00 - - - KOZ4P 5000 5000 1033 0.00 - - - -
KOZ4C 5050 5050 45 0.00 - - - KOZ4P 5050 5050 10815 0.00 - - - -
KOZ4C 5100 5100 3.5 0.00 - - - KOZ4P 5100 5100 11305 0.00 - - - -
KOZ4C 5150 5150 3 0.00 - - - KOZ4P 5150 5150 11795 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.08 23.14 0.26 Current 29.24 33.21 33.64 32.22 31
SEP24  |puT 23.07 23.21 -0.60 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.08 23.18 043 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.22 23.28 0.26 3 months ago 40.80 34.91 44.15 39.09 45
OCT24  |put 23.19 23.28 -0.39 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.21 23.28 -0.32
CALL 23.08 23.14 0.26
NOv24  |putr 23.07 23.21 -0.60
MEAN 23.08 23.18 043
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