
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett Change Open High Low Volm Open Int Cont Sett Change Open High Low Volm Open Int

JAN 23 4,065 263 3,950 4,085 3,950 2,580 5,026 JAN 23 67.65 1.72 66.75 68.30 66.34 12,961     20,200      

FEB 23 4,084 264 3,971 4,100 3,961 6,644 25,881 MAR 23 66.39 1.74 65.39 66.97 65.15 60,843     154,051    

MAR 23 4,100 270 4,005 4,117 4,000 27,368 55,876 MAY 23 65.52 1.75 64.53 66.14 64.27 22,626     75,285      

APR 23 4,096 263 4,038 4,118 4,001 7,764 28,632 JUL 23 64.85 1.79 63.82 65.40 63.57 13,109     59,125      

MAY 23 4,086 256 4,001 4,111 4,001 5,479 27,136 AUG 23 64.17 1.71 63.16 64.65 62.96 3,203       12,080      

JUN 23 4,063 248 3,935 4,087 3,935 2,579 14,908 SEP 23 63.52 1.66 62.56 63.98 62.44 2,233       12,306      

JUL 23 4,025 244 3,960 4,039 3,960 1,543 16,616 OCT 23 62.86 1.59 61.86 63.28 61.69 1,790       8,068        

AUG 23 4,001 244 3,987 4,016 3,970 722 7,855 DEC 23 62.50 1.56 61.25 63.00 61.25 3,893       28,172      

SEP 23 3,989 244 3,901 4,004 3,901 750 10,664 JAN 24 62.09 1.47 62.24 62.53 62.04 95           1,566        

OCT 23 3,988 244 3,860 3,980 3,860 77 1,894 MAR 24 61.69 1.46 61.82 62.09 61.82 39           1,242        

NOV 23 3,987 244 3,882 3,990 3,882 192 7,441 MAY 24 61.36 1.42 61.62 61.96 61.34 38           422           

DEC 23 3,986 244 3,944 3,982 3,944 71 288 JUL 24 61.09 1.40 61.27 61.61 61.23 8             451           

JAN 24 3,980 240 172 1,371 AUG 24 60.89 1.37 - - - 2             151           

MAR 24 3,963 240 3,967 3,967 3,967 4 442 SEP 24 60.61 1.34 - - - 2             193           

MAY 24 3,913 240 72 OCT 24 60.26 1.32 - - - 2             140           

JUL 24 3,913 240 1

SEP 24 3,913 240 Source : Bloomberg

NOV 24 3,913 240

JAN 25 3,913 240

MAR 25 3,913 240

MAY 25 3,913 240

JUL 25 3,913 240

SEP 25 3,913 240

NOV 25 3,913 240

Calls Puts
Ticker Strike Last 1D% High Low Volm OInt OICh Ticker Strike Last 1D% High Low Volm OInt OICh

Mar-23 (13d 1/10/23); CSize 25; KOH3 4118.00

KOH3C 2900 2900 1199 0.00 -         -       -      -            -        KOH3P 2900 2900 0.5 0.00 -           -          -          -          -            

KOH3C 2950 2950 1149 0.00 -         -       -      -            -        KOH3P 2950 2950 0.5 0.00 -           -          -          -          -            

KOH3C 3000 3000 1099 0.00 -         -       -      -            -        KOH3P 3000 3000 0.5 0.00 -           -          -          -          -            

KOH3C 3050 3050 1049 0.00 -         -       -      -            -        KOH3P 3050 3050 0.5 0.00 -           -          -          -          -            

KOH3C 3100 3100 999 0.00 -         -       -      -            -        KOH3P 3100 3100 0.5 0.00 -           -          -          -          -            

KOH3C 3150 3150 949 0.00 -         -       -      -            -        KOH3P 3150 3150 0.5 0.00 -           -          -          -          -            

KOH3C 3200 3200 899 0.00 -         -       -      -            -        KOH3P 3200 3200 0.5 0.00 -           -          -          -          -            

KOH3C 3250 3250 849.5 0.00 -         -       -      -            -        KOH3P 3250 3250 0.5 0.00 -           -          -          -          -            

KOH3C 3300 3300 799.5 0.00 -         -       -      -            -        KOH3P 3300 3300 0.5 0.00 -           -          -          -          -            

KOH3C 3350 3350 750 0.00 -         -       -      -            -        KOH3P 3350 3350 1 0.00 -           -          -          -          -            

KOH3C 3400 3400 701 0.00 -         -       -      -            -        KOH3P 3400 3400 1.5 0.00 -           -          -          -          -            

KOH3C 3450 3450 652 0.00 -         -       -      -            -        KOH3P 3450 3450 2.5 0.00 -           -          -          -          -            

KOH3C 3500 3500 603.5 0.00 -         -       -      -            -        KOH3P 3500 3500 4 0.00 -           -          -          -          -            

KOH3C 3550 3550 555.5 0.00 -         -       -      -            -        KOH3P 3550 3550 6.5 0.00 -           -          -          -          -            

KOH3C 3600 3600 509 0.00 -         -       -      -            -        KOH3P 3600 3600 9.5 0.00 -           -          -          -          -            

KOH3C 3650 3650 463 0.00 -         -       -      -            -        KOH3P 3650 3650 13.5 0.00 -           -          -          -          -            

KOH3C 3700 3700 418.5 0.00 -         -       -      -            -        KOH3P 3700 3700 19 0.00 -           -          -          100          -            

KOH3C 3750 3750 375.5 0.00 -         -       -      -            -        KOH3P 3750 3750 26 0.00 -           -          -          -          -            

KOH3C 3800 3800 334.5 0.00 -         -       -      -            -        KOH3P 3800 3800 35 0.00 -           -          -          -          -            

KOH3C 3850 3850 295.5 0.00 -         -       -      -            -        KOH3P 3850 3850 46 0.00 -           -          -          -          -            

KOH3C 3900 3900 259.5 0.00 -         -       -      -            -        KOH3P 3900 3900 59.5 0.00 -           -          -          600          -            

KOH3C 3950 3950 225.5 0.00 -         -       -      -            -        KOH3P 3950 3950 75.5 0.00 -           -          -          -          -            

KOH3C 4000 4000 194 0.00 -         -       -      -            -        KOH3P 4000 4000 94 0.00 -           -          -          -          -            

KOH3C 4050 4050 166 0.00 -         -       -      150.0        -        KOH3P 4050 4050 116 0.00 -           -          -          -          -            

KOH3C 4100 4100 140 0.00 -         -       -      -            -        KOH3P 4100 4100 140 0.00 -           -          -          -          -            

KOH3C 4150 4150 117.5 0.00 -         -       -      -            -        KOH3P 4150 4150 167.5 0.00 -           -          -          -          -            

KOH3C 4200 4200 97.5 0.00 -         -       -      -            -        KOH3P 4200 4200 197.5 0.00 -           -          -          -          -            

KOH3C 4250 4250 80 0.00 -         -       -      -            -        KOH3P 4250 4250 230 0.00 -           -          -          -          -            

KOH3C 4300 4300 65.5 0.00 -         -       -      -            -        KOH3P 4300 4300 265 0.00 -           -          -          -          -            

KOH3C 4350 4350 52.5 0.00 -         -       -      -            -        KOH3P 4350 4350 302.5 0.00 -           -          -          -          -            

KOH3C 4400 4400 42 0.00 -         -       -      -            -        KOH3P 4400 4400 341.5 0.00 -           -          -          -          -            

KOH3C 4450 4450 33.5 0.00 -         -       -      -            -        KOH3P 4450 4450 383 0.00 -           -          -          -          -            

KOH3C 4500 4500 26 0.00 -         -       -      -            -        KOH3P 4500 4500 425.5 0.00 -           -          -          -          -            

KOH3C 4550 4550 20 0.00 -         -       -      -            -        KOH3P 4550 4550 469.5 0.00 -           -          -          -          -            

KOH3C 4600 4600 15.5 0.00 -         -       -      150.0        -        KOH3P 4600 4600 515 0.00 -           -          -          -          -            

KOH3C 4650 4650 12 0.00 -         -       -      -            -        KOH3P 4650 4650 561.5 0.00 -           -          -          -          -            

KOH3C 4700 4700 9 0.00 -         -       -      -            -        KOH3P 4700 4700 608.5 0.00 -           -          -          -          -            

KOH3C 4750 4750 6.5 0.00 -         -       -      -            -        KOH3P 4750 4750 656 0.00 -           -          -          -          -            

KOH3C 4800 4800 5 0.00 -         -       -      -            -        KOH3P 4800 4800 704 0.00 -           -          -          -          -            

KOH3C 4850 4850 3.5 0.00 -         -       -      -            -        KOH3P 4850 4850 753 0.00 -           -          -          -          -            

KOH3C 4900 4900 2.5 0.00 -         -       -      -            -        KOH3P 4900 4900 802 0.00 -           -          -          -          -            

KOH3C 4950 4950 2 0.00 -         -       -      -            -        KOH3P 4950 4950 851 0.00 -           -          -          -          -            

KOH3C 5000 5000 1.5 0.00 -         -       -      -            -        KOH3P 5000 5000 900.5 0.00 -           -          -          -          -            

KOH3C 5050 5050 1 0.00 -         -       -      -            -        KOH3P 5050 5050 950 0.00 -           -          -          -          -            

KOH3C 5100 5100 0.5 0.00 -         -       -      -            -        KOH3P 5100 5100 999.5 0.00 -           -          -          -          -            

KOH3C 5150 5150 0.5 0.00 -         -       -      -            -        KOH3P 5150 5150 1049.5 0.00 -           -          -          -          -            

KOH3C 5200 5200 0.5 0.00 -         -       -      -            -        KOH3P 5200 5200 1099 0.00 -           -          -          -          -            

KOH3C 5250 5250 0.5 0.00 -         -       -      -            -        KOH3P 5250 5250 1149 0.00 -           -          -          -          -            

KOH3C 5300 5300 0.5 0.00 -         -       -      -            -        KOH3P 5300 5300 1199 0.00 -           -          -          -          -            

KOH3C 5350 5350 0.5 0.00 -         -       -      -            -        KOH3P 5350 5350 1249 0.00 -           -          -          -          -            

Apr-23 (44d 2/10/23); CSize 25; KOJ3 4120.00

KOJ3C 2900 2900 1194 0.00 0.0 0 0 0 0 KOJ3P 2900 2900 2 0.00 -           -          0 -          -            

KOJ3C 2950 2950 1145 0.00 -         -       -      -            -        KOJ3P 2950 2950 3 0.00 -           -          -          -          -            

KOJ3C 3000 3000 1096 0.00 -         -       -      -            -        KOJ3P 3000 3000 4 0.00 -           -          -          -          -            

KOJ3C 3050 3050 1047.5 0.00 -         -       -      -            -        KOJ3P 3050 3050 5 0.00 -           -          -          -          -            

KOJ3C 3100 3100 999.5 0.00 -         -       -      -            -        KOJ3P 3100 3100 7 0.00 -           -          -          -          -            

KOJ3C 3150 3150 951.5 0.00 -         -       -      -            -        KOJ3P 3150 3150 9 0.00 -           -          -          -          -            

KOJ3C 3200 3200 904.5 0.00 -         -       -      -            -        KOJ3P 3200 3200 11.5 0.00 -           -          -          -          -            

KOJ3C 3250 3250 858 0.00 -         -       -      -            -        KOJ3P 3250 3250 15 0.00 -           -          -          -          -            

KOJ3C 3300 3300 812 0.00 -         -       -      -            -        KOJ3P 3300 3300 19 0.00 -           -          -          -          -            

KOJ3C 3350 3350 767 0.00 -         -       -      -            -        KOJ3P 3350 3350 23.5 0.00 -           -          -          -          -            

KOJ3C 3400 3400 723 0.00 -         -       -      -            -        KOJ3P 3400 3400 29.5 0.00 -           -          -          -          -            

KOJ3C 3450 3450 680 0.00 -         -       -      -            -        KOJ3P 3450 3450 36 0.00 -           -          -          -          -            

KOJ3C 3500 3500 637.5 0.00 -         -       -      -            -        KOJ3P 3500 3500 44 0.00 -           -          -          -          -            

KOJ3C 3550 3550 597 0.00 -         -       -      -            -        KOJ3P 3550 3550 52.5 0.00 -           -          -          -          -            

KOJ3C 3600 3600 557 0.00 -         -       -      -            -        KOJ3P 3600 3600 63 0.00 -           -          -          200          200           

KOJ3C 3650 3650 519 0.00 -         -       -      -            -        KOJ3P 3650 3650 74.5 0.00 -           -          -          -          -            

KOJ3C 3700 3700 482 0.00 -         -       -      -            -        KOJ3P 3700 3700 87.5 0.00 -           -          -          -          -            

KOJ3C 3750 3750 446.5 0.00 -         -       -      -            -        KOJ3P 3750 3750 102 0.00 -           -          -          -          -            

KOJ3C 3800 3800 413 0.00 -         -       -      -            -        KOJ3P 3800 3800 118 0.00 -           -          -          100          -            

KOJ3C 3850 3850 380.5 0.00 -         -       -      -            -        KOJ3P 3850 3850 135.5 0.00 -           -          -          -          -            

KOJ3C 3900 3900 350 0.00 -         -       -      -            -        KOJ3P 3900 3900 154.5 0.00 -           -          -          -          -            

KOJ3C 3950 3950 321 0.00 -         -       -      -            -        KOJ3P 3950 3950 175.5 0.00 -           -          -          -          -            

KOJ3C 4000 4000 293.5 0.00 -         -       -      -            -        KOJ3P 4000 4000 198 0.00 -           -          -          -          -            

KOJ3C 4050 4050 268 0.00 -         -       -      -            -        KOJ3P 4050 4050 222 0.00 -           -          -          -          -            

KOJ3C 4100 4100 244 0.00 -         -       -      -            -        KOJ3P 4100 4100 248 0.00 -           -          -          -          -            

KOJ3C 4150 4150 221.5 0.00 -         -       -      -            -        KOJ3P 4150 4150 275 0.00 -           -          -          -          -            

KOJ3C 4200 4200 200.5 0.00 -         -       -      -            -        KOJ3P 4200 4200 304 0.00 -           -          -          -          -            

KOJ3C 4250 4250 181 0.00 -         -       -      -            -        KOJ3P 4250 4250 334.5 0.00 -           -          -          -          -            
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KOJ3C 4300 4300 163 0.00 -         -       -      -            -        KOJ3P 4300 4300 366.5 0.00 -           -          -          -          -            

KOJ3C 4350 4350 146.5 0.00 -         -       -      -            -        KOJ3P 4350 4350 399.5 0.00 -           -          -          -          -            

KOJ3C 4400 4400 131.5 0.00 -         -       -      -            -        KOJ3P 4400 4400 434.5 0.00 -           -          -          -          -            

KOJ3C 4450 4450 117.5 0.00 -         -       -      -            -        KOJ3P 4450 4450 470 0.00 -           -          -          -          -            

KOJ3C 4500 4500 105 0.00 -         -       -      -            -        KOJ3P 4500 4500 507.5 0.00 -           -          -          -          -            

KOJ3C 4550 4550 93.5 0.00 -         -       -      -            -        KOJ3P 4550 4550 545.5 0.00 -           -          -          -          -            

KOJ3C 4600 4600 83 0.00 -         -       -      -            -        KOJ3P 4600 4600 585 0.00 -           -          -          -          -            

KOJ3C 4650 4650 73.5 0.00 -         -       -      -            -        KOJ3P 4650 4650 625.5 0.00 -           -          -          -          -            

KOJ3C 4700 4700 65 0.00 -         -       -      -            -        KOJ3P 4700 4700 667 0.00 -           -          -          -          -            

KOJ3C 4750 4750 57 0.00 -         -       -      -            -        KOJ3P 4750 4750 709 0.00 -           -          -          -          -            

KOJ3C 4800 4800 50.5 0.00 -         -       -      -            -        KOJ3P 4800 4800 752 0.00 -           -          -          -          -            

KOJ3C 4850 4850 44 0.00 -         -       -      -            -        KOJ3P 4850 4850 795.5 0.00 -           -          -          -          -            

KOJ3C 4900 4900 39 0.00 -         -       -      -            -        KOJ3P 4900 4900 840 0.00 -           -          -          -          -            

KOJ3C 4950 4950 34 0.00 -         -       -      -            -        KOJ3P 4950 4950 885 0.00 -           -          -          -          -            

KOJ3C 5000 5000 29.5 0.00 -         -       -      -            -        KOJ3P 5000 5000 930.5 0.00 -           -          -          -          -            

KOJ3C 5050 5050 26 0.00 -         -       -      -            -        KOJ3P 5050 5050 976.5 0.00 -           -          -          -          -            

KOJ3C 5100 5100 22.5 0.00 -         -       -      -            -        KOJ3P 5100 5100 1023 0.00 -           -          -          -          -            

KOJ3C 5150 5150 19.5 0.00 -         -       -      -            -        KOJ3P 5150 5150 1070 0.00 -           -          -          -          -            

KOJ3C 5200 5200 17 0.00 -         -       -      -            -        KOJ3P 5200 5200 1117 0.00 -           -          -          -          -            

KOJ3C 5250 5250 14.5 0.00 -         -       -      -            -        KOJ3P 5250 5250 1164.5 0.00 -           -          -          -          -            

KOJ3C 5300 5300 12.5 0.00 -         -       -      -            -        KOJ3P 5300 5300 1212.5 0.00 -           -          -          -          -            

KOJ3C 5350 5350 11 0.00 -         -       -      -            -        KOJ3P 5350 5350 1260.5 0.00 -           -          -          -          -            

May-23 (72d 3/10/23); CSize 25; KOK3 4108.00

KOK3C 2900 2900 1187.5 0.00 -         -       -      -            -        KOK3P 2900 2900 8.5 0.00 -           -          -          -          -            

KOK3C 2950 2950 1140 0.00 -         -       -      -            -        KOK3P 2950 2950 10.5 0.00 -           -          -          -          -            

KOK3C 3000 3000 1093 0.00 -         -       -      -            -        KOK3P 3000 3000 13.5 0.00 -           -          -          -          -            

KOK3C 3050 3050 1046.5 0.00 -         -       -      -            -        KOK3P 3050 3050 16.5 0.00 -           -          -          -          -            

KOK3C 3100 3100 1001 0.00 -         -       -      -            -        KOK3P 3100 3100 20.5 0.00 -           -          -          -          -            

KOK3C 3150 3150 955.5 0.00 -         -       -      -            -        KOK3P 3150 3150 25 0.00 -           -          -          -          -            

KOK3C 3200 3200 911 0.00 -         -       -      -            -        KOK3P 3200 3200 30 0.00 -           -          -          -          -            

KOK3C 3250 3250 867.5 0.00 -         -       -      -            -        KOK3P 3250 3250 36 0.00 -           -          -          -          -            

KOK3C 3300 3300 824.5 0.00 -         -       -      -            -        KOK3P 3300 3300 43 0.00 -           -          -          -          -            

KOK3C 3350 3350 782.5 0.00 -         -       -      -            -        KOK3P 3350 3350 51 0.00 -           -          -          -          -            

KOK3C 3400 3400 741.5 0.00 -         -       -      -            -        KOK3P 3400 3400 59.5 0.00 -           -          -          -          -            

KOK3C 3450 3450 702 0.00 -         -       -      -            -        KOK3P 3450 3450 69.5 0.00 -           -          -          -          -            

KOK3C 3500 3500 663 0.00 -         -       -      -            -        KOK3P 3500 3500 80.5 0.00 -           -          -          200          -            

KOK3C 3550 3550 625.5 0.00 -         -       -      -            -        KOK3P 3550 3550 92.5 0.00 -           -          -          -          -            

KOK3C 3600 3600 589 0.00 -         -       -      -            -        KOK3P 3600 3600 105.5 0.00 -           -          -          -          -            

KOK3C 3650 3650 554 0.00 -         -       -      -            -        KOK3P 3650 3650 120.5 0.00 -           -          -          -          -            

KOK3C 3700 3700 520 0.00 -         -       -      -            -        KOK3P 3700 3700 136 0.00 -           -          -          1,250       -            

KOK3C 3750 3750 487.5 0.00 -         -       -      -            -        KOK3P 3750 3750 153 0.00 -           -          -          -          -            

KOK3C 3800 3800 456 0.00 -         -       -      -            -        KOK3P 3800 3800 171.5 0.00 -           -          -          -          -            

KOK3C 3850 3850 426 0.00 -         -       -      -            -        KOK3P 3850 3850 191.5 0.00 -           -          -          -          -            

KOK3C 3900 3900 397.5 0.00 -         -       -      -            -        KOK3P 3900 3900 212.5 0.00 -           -          -          1,400       -            

KOK3C 3950 3950 370 0.00 -         -       -      -            -        KOK3P 3950 3950 235 0.00 -           -          -          -          -            

KOK3C 4000 4000 344.5 0.00 -         -       -      -            -        KOK3P 4000 4000 258.5 0.00 -           -          -          -          -            

KOK3C 4050 4050 319.5 0.00 -         -       -      -            -        KOK3P 4050 4050 284 0.00 -           -          -          -          -            

KOK3C 4100 4100 296.5 0.00 -         -       -      1,250.0     -        KOK3P 4100 4100 310.5 0.00 -           -          -          -          -            

KOK3C 4150 4150 274.5 0.00 -         -       -      -            -        KOK3P 4150 4150 338 0.00 -           -          -          -          -            

KOK3C 4200 4200 253.5 0.00 -         -       -      -            -        KOK3P 4200 4200 367 0.00 -           -          -          -          -            

KOK3C 4250 4250 234 0.00 -         -       -      -            -        KOK3P 4250 4250 397 0.00 -           -          -          -          -            

KOK3C 4300 4300 216 0.00 -         -       -      1,400.0     -        KOK3P 4300 4300 428.5 0.00 -           -          -          -          -            

KOK3C 4350 4350 198.5 0.00 -         -       -      -            -        KOK3P 4350 4350 461 0.00 -           -          -          -          -            

KOK3C 4400 4400 182.5 0.00 -         -       -      -            -        KOK3P 4400 4400 494.5 0.00 -           -          -          -          -            

KOK3C 4450 4450 167.5 0.00 -         -       -      -            -        KOK3P 4450 4450 529.5 0.00 -           -          -          -          -            

KOK3C 4500 4500 153.5 0.00 -         -       -      100.0        -        KOK3P 4500 4500 565 0.00 -           -          -          -          -            

KOK3C 4550 4550 140.5 0.00 -         -       -      -            -        KOK3P 4550 4550 602 0.00 -           -          -          -          -            

KOK3C 4600 4600 128.5 0.00 -         -       -      -            -        KOK3P 4600 4600 639.5 0.00 -           -          -          -          -            

KOK3C 4650 4650 117.5 0.00 -         -       -      -            -        KOK3P 4650 4650 678 0.00 -           -          -          -          -            

KOK3C 4700 4700 107 0.00 -         -       -      -            -        KOK3P 4700 4700 717.5 0.00 -           -          -          -          -            

KOK3C 4750 4750 97.5 0.00 -         -       -      -            -        KOK3P 4750 4750 757.5 0.00 -           -          -          -          -            

KOK3C 4800 4800 88.5 0.00 -         -       -      1,450.0     -        KOK3P 4800 4800 798.5 0.00 -           -          -          -          -            

KOK3C 4850 4850 80.5 0.00 -         -       -      -            -        KOK3P 4850 4850 840 0.00 -           -          -          -          -            

KOK3C 4900 4900 73 0.00 -         -       -      -            -        KOK3P 4900 4900 882.5 0.00 -           -          -          -          -            

KOK3C 4950 4950 66 0.00 -         -       -      -            -        KOK3P 4950 4950 925.5 0.00 -           -          -          -          -            

KOK3C 5000 5000 60 0.00 -         -       -      -            -        KOK3P 5000 5000 968.5 0.00 -           -          -          -          -            

KOK3C 5050 5050 54 0.00 -         -       -      -            -        KOK3P 5050 5050 1012.5 0.00 -           -          -          -          -            

KOK3C 5100 5100 49 0.00 -         -       -      1,400.0     -        KOK3P 5100 5100 1057 0.00 -           -          -          -          -            

KOK3C 5150 5150 44 0.00 -         -       -      -            -        KOK3P 5150 5150 1102 0.00 -           -          -          -          -            

KOK3C 5200 5200 40 0.00 -         -       -      -            -        KOK3P 5200 5200 1147.5 0.00 -           -          -          -          -            

KOK3C 5250 5250 36 0.00 -         -       -      -            -        KOK3P 5250 5250 1193.5 0.00 -           -          -          -          -            

KOK3C 5300 5300 32.5 0.00 -         -       -      -            -        KOK3P 5300 5300 1239.5 0.00 -           -          -          -          -            

KOK3C 5350 5350 29 0.00 -         -       -      -            -        KOK3P 5350 5350 1286 0.00 -           -          -          -          -            

Jun-23 (103d 4/10/23); CSize 25; KOM3 4083.00

KOM3C 2900 2900 1173.5 0.00 -         -       -      -            -        KOM3P 2900 2900 20 0.00 -           -          -          -          -            

KOM3C 2950 2950 1128 0.00 -         -       -      -            -        KOM3P 2950 2950 24.5 0.00 -           -          -          -          -            

KOM3C 3000 3000 1083 0.00 -         -       -      -            -        KOM3P 3000 3000 29 0.00 -           -          -          -          -            

KOM3C 3050 3050 1039 0.00 -         -       -      -            -        KOM3P 3050 3050 34.5 0.00 -           -          -          -          -            

KOM3C 3100 3100 995.5 0.00 -         -       -      -            -        KOM3P 3100 3100 40.5 0.00 -           -          -          -          -            

KOM3C 3150 3150 953 0.00 -         -       -      -            -        KOM3P 3150 3150 47.5 0.00 -           -          -          -          -            

KOM3C 3200 3200 911 0.00 -         -       -      -            -        KOM3P 3200 3200 55 0.00 -           -          -          -          -            

KOM3C 3250 3250 870 0.00 -         -       -      -            -        KOM3P 3250 3250 64 0.00 -           -          -          -          -            

KOM3C 3300 3300 830 0.00 -         -       -      -            -        KOM3P 3300 3300 73.5 0.00 -           -          -          -          -            

KOM3C 3350 3350 790.5 0.00 -         -       -      -            -        KOM3P 3350 3350 83.5 0.00 -           -          -          -          -            

KOM3C 3400 3400 752.5 0.00 -         -       -      -            -        KOM3P 3400 3400 95 0.00 -           -          -          -          -            

KOM3C 3450 3450 715.5 0.00 -         -       -      -            -        KOM3P 3450 3450 107.5 0.00 -           -          -          -          -            

KOM3C 3500 3500 679.5 0.00 -         -       -      -            -        KOM3P 3500 3500 121.5 0.00 -           -          -          -          -            

KOM3C 3550 3550 644.5 0.00 -         -       -      -            -        KOM3P 3550 3550 136 0.00 -           -          -          -          -            

KOM3C 3600 3600 611 0.00 -         -       -      -            -        KOM3P 3600 3600 151.5 0.00 -           -          -          -          -            

KOM3C 3650 3650 578 0.00 -         -       -      -            -        KOM3P 3650 3650 168.5 0.00 -           -          -          -          -            

KOM3C 3700 3700 546.5 0.00 -         -       -      -            -        KOM3P 3700 3700 186.5 0.00 -           -          -          -          -            

KOM3C 3750 3750 516.5 0.00 -         -       -      -            -        KOM3P 3750 3750 206 0.00 -           -          -          -          -            

KOM3C 3800 3800 487 0.00 -         -       -      -            -        KOM3P 3800 3800 226.5 0.00 -           -          -          -          -            

KOM3C 3850 3850 459 0.00 -         -       -      -            -        KOM3P 3850 3850 248 0.00 -           -          -          -          -            

KOM3C 3900 3900 432 0.00 -         -       -      -            -        KOM3P 3900 3900 270.5 0.00 -           -          -          -          -            

KOM3C 3950 3950 406.5 0.00 -         -       -      -            -        KOM3P 3950 3950 294.5 0.00 -           -          -          -          -            

KOM3C 4000 4000 382 0.00 -         -       -      -            -        KOM3P 4000 4000 319.5 0.00 -           -          -          -          -            

KOM3C 4050 4050 358.5 0.00 -         -       -      -            -        KOM3P 4050 4050 345.5 0.00 -           -          -          -          -            

KOM3C 4100 4100 336 0.00 -         -       -      -            -        KOM3P 4100 4100 373 0.00 -           -          -          -          -            

KOM3C 4150 4150 315 0.00 -         -       -      -            -        KOM3P 4150 4150 401 0.00 -           -          -          -          -            

KOM3C 4200 4200 294.5 0.00 -         -       -      -            -        KOM3P 4200 4200 430.5 0.00 -           -          -          -          -            

KOM3C 4250 4250 275.5 0.00 -         -       -      -            -        KOM3P 4250 4250 461 0.00 -           -          -          -          -            

KOM3C 4300 4300 257 0.00 -         -       -      -            -        KOM3P 4300 4300 492 0.00 -           -          -          -          -            

KOM3C 4350 4350 240 0.00 -         -       -      -            -        KOM3P 4350 4350 524.5 0.00 -           -          -          -          -            

KOM3C 4400 4400 224 0.00 -         -       -      -            -        KOM3P 4400 4400 558 0.00 -           -          -          -          -            

KOM3C 4450 4450 208.5 0.00 -         -       -      -            -        KOM3P 4450 4450 592 0.00 -           -          -          -          -            

KOM3C 4500 4500 194 0.00 -         -       -      -            -        KOM3P 4500 4500 627.5 0.00 -           -          -          -          -            

KOM3C 4550 4550 180.5 0.00 -         -       -      -            -        KOM3P 4550 4550 663.5 0.00 -           -          -          -          -            

KOM3C 4600 4600 167.5 0.00 -         -       -      -            -        KOM3P 4600 4600 700 0.00 -           -          -          -          -            

KOM3C 4650 4650 155.5 0.00 -         -       -      -            -        KOM3P 4650 4650 737.5 0.00 -           -          -          -          -            

KOM3C 4700 4700 144.5 0.00 -         -       -      -            -        KOM3P 4700 4700 776 0.00 -           -          -          -          -            

KOM3C 4750 4750 134 0.00 -         -       -      -            -        KOM3P 4750 4750 815 0.00 -           -          -          -          -            

KOM3C 4800 4800 124 0.00 -         -       -      -            -        KOM3P 4800 4800 854.5 0.00 -           -          -          -          -            

KOM3C 4850 4850 114.5 0.00 -         -       -      -            -        KOM3P 4850 4850 895 0.00 -           -          -          -          -            

KOM3C 4900 4900 106 0.00 -         -       -      -            -        KOM3P 4900 4900 936 0.00 -           -          -          -          -            

KOM3C 4950 4950 98 0.00 -         -       -      -            -        KOM3P 4950 4950 977.5 0.00 -           -          -          -          -            

KOM3C 5000 5000 90.5 0.00 -         -       -      -            -        KOM3P 5000 5000 1019.5 0.00 -           -          -          -          -            



KOM3C 5050 5050 83.5 0.00 -         -       -      -            -        KOM3P 5050 5050 1062.5 0.00 -           -          -          -          -            

KOM3C 5100 5100 77 0.00 -         -       -      -            -        KOM3P 5100 5100 1105.5 0.00 -           -          -          -          -            

KOM3C 5150 5150 71 0.00 -         -       -      -            -        KOM3P 5150 5150 1149 0.00 -           -          -          -          -            

KOM3C 5200 5200 65.5 0.00 -         -       -      -            -        KOM3P 5200 5200 1193 0.00 -           -          -          -          -            

KOM3C 5250 5250 60 0.00 -         -       -      -            -        KOM3P 5250 5250 1237.5 0.00 -           -          -          -          -            

KOM3C 5300 5300 55.5 0.00 -         -       -      -            -        KOM3P 5300 5300 1282 0.00 -           -          -          -          -            

KOM3C 5350 5350 51 0.00 -         -       -      -            -        KOM3P 5350 5350 1327 0.00 -           -          -          -          -            

10Days 20Days 30Days 60Days 90Days

CALL Current 28.31 36.43 35.04 31.71 30           

PUT 1 week ago 21.07 24.74 30.5 28.65 34           

MEAN 1 month ago 17.04 25.03 26.48 35.02 36           

CALL 3 months ago 44.34 44.5 41.08 40.79 43           

PUT 6 months ago 41.97 57.92 48.96 38.23 34           

MEAN

CALL

PUT

MEAN

Source: Bloomberg

Kenanga Futures Sdn Bhd (353603-X)

Dealing Desk: (603) 2172 3820 Fax: (603) 2172 2729 Email: futures@kenanga.com.my

Disclaimer: This document has been prepared for general circulation based on information from sources believed to be reliable but we do not make any representations as to its accuracy. Kenanga Futures Sdn Bhd

shall not liable for any negligence, default or lack of care and accepts no liability whatsoever for any direct or consequential loss arising from any use of this document.

41.89 41.89 0.00

41.88 41.91 -0.07

41.90 41.87 0.07

43.06 43.03 0.07

43.06 43.03 0.07

41.25 0.00

43.06 43.03 0.07

Implied volatility for ATM 

MAR 23

APR 23

MAY 23

Previous day 1D%CHG

41.25 41.25 0.00

41.25 41.25 0.00

41.25


