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Underlying instrument - FCPO

HD Company No. 353603-X

CBOT Soybean oil futures

FCPO Futures - OPTION

Daily Preview
February 21, 2023

Cont Sett [Change [Open [High [Low  [Volm [Open Int Cont Sett [Change [Open [High [Low [Volm  [Open Int
MAR 23 4,121 26 4,110 4,150 4,099 1,443 4,678 MAR 23 61.51 -0.39 - - - - 57,958
APR 23 4,162 34 4171 4,196 4,133 8,008 32,244 MAY 23 61.75 -0.40 - - - - 172,306
MAY 23 4,167 36 4,152 4,202 4,137 20,612 45,907 JUL 23 61.49 -0.44 - - - - 98,345
JUN 23 4,148 39 4,135 4,180 4,125 4,755 18,502 AUG 23 60.95 -0.44 - - - - 28,406
JUL 23 4,120 37 4,103 4,150 4,096 3,607 19,168 SEP 23 60.32 -0.44 - - - - 21,066
AUG 23 4,086 32 4,078 4,117 4,070 3,400 8,552 OCT 23 59.65 -0.40 - - - - 13,858
SEP 23 4,059 27 4,051 4,092 4,050 3,481 11,673 DEC 23 59.35 -0.35 - - - - 48,284
OCT 23 4,038 17 4,041 4,075 4,036 1,972 3,723 JAN 24 59.07 -0.29 - - - - 8,658
NOV 23 4,024 10 4,034 4,062 4,021 1,667 7,836 MAR 24 58.78 -0.26 - - - - 3,560
DEC 23 4,013 10 4,046 4,046 4,020 681 1,713 MAY 24 58.62 -0.25 - - - - 1,544
JAN 24 4,014 10 4,024 4,039 4,013 409 2,868 JUL 24 58.56 -0.26 - - - - 1,462
FEB 24 4,013 10 4,024 4,027 4,010 58 285 AUG 24 58.38 -0.27 - - - - 529
MAR 24 4,011 10 4,021 4,036 4,003 462 1,761 SEP 24 58.18 -0.27 - - - - 631
MAY 24 4,000 10 94 OCT 24 57.87 -0.26 - - - - 139
JUL 24 4,000 10 1 DEC 24 57.82 -0.26 - - - - 1,753
SEP 24 4,000 10

NOV 24 4,000 10 Source : Bloomberg

JAN 25 4,000 10

MAR 25 4,000 10

MAY 25 4,000 10

JUL 25 4,000 10

SEP 25 4,000 10

NOV 25 4,000 10

JAN 26 4,000 10

Calls Puts

Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
May-23 (18d 3/10/23); CSize 25; KOK3 4131.00

KOK3C 2950 2950 1179 0.00 - - KOK3P 2950 2950 0.5 0.00 -
KOK3C 3000 3000 1129 0.00 - - KOK3P 3000 3000 0.5 0.00 -
KOK3C 3050 3050 1079.5 0.00 - - KOK3P 3050 3050 0.5 0.00 -
KOK3C 3100 3100 1029.5 0.00 - - KOK3P 3100 3100 0.5 0.00 -
KOK3C 3150 3150 979.5 0.00 - - KOK3P 3150 3150 0.5 0.00 -
KOK3C 3200 3200 930 0.00 - - KOK3P 3200 3200 0.5 0.00 -
KOK3C 3250 3250 880 0.00 - - KOK3P 3250 3250 0.5 0.00 -
KOK3C 3300 3300 830.5 0.00 - - KOK3P 3300 3300 1 0.00 -
KOK3C 3350 3350 781 0.00 - - KOK3P 3350 3350 1 0.00 -
KOK3C 3400 3400 732 0.00 - - KOK3P 3400 3400 2 0.00 -
KOK3C 3450 3450 683 0.00 - - KOK3P 3450 3450 3 0.00 - -
KOK3C 3500 3500 634.5 0.00 - - KOK3P 3500 3500 4.5 0.00 200 -
KOK3C 3550 3550 587 0.00 - - KOK3P 3550 3550 7 0.00 - -
KOK3C 3600 3600 540 0.00 - - KOK3P 3600 3600 10 0.00 -
KOK3C 3650 3650 494.5 0.00 - - KOK3P 3650 3650 14 0.00 - -
KOK3C 3700 3700 450 0.00 - - KOK3P 3700 3700 19.5 0.00 1,250 -
KOK3C 3750 3750 407 0.00 - - KOK3P 3750 3750 26.5 0.00 - -
KOK3C 3800 3800 365.5 0.00 - - KOK3P 3800 3800 35 0.00 -
KOK3C 3850 3850 326.5 0.00 - - KOK3P 3850 3850 455 0.00 - -
KOK3C 3900 3900 289 0.00 - - KOK3P 3900 3900 58.5 0.00 1,400 -
KOK3C 3950 3950 254.5 0.00 - - KOK3P 3950 3950 73.5 0.00 - -
KOK3C 4000 4000 222 0.00 - - KOK3P 4000 4000 91.5 0.00 -
KOK3C 4050 4050 192.5 0.00 - - - - |KOK3P 4050 4050 1115 0.00 -
KOK3C 4100 4100 165.5 0.00 - - 1,250.0 - |KOK3P 4100 4100 134.5 0.00 - - - -
KOK3C 4150 4150 141 0.00 - - - - - |KOK3P 4150 4150 160 0.00 - - - - -
KOK3C 4200 4200 119 0.00 - - - - - |KOK3P 4200 4200 188 0.00 - - - - -
KOK3C 4250 4250 100 0.00 - - - - - |KOK3P 4250 4250 219 0.00 - - - - -
KOK3C 4300 4300 83 0.00 - - - 1,400.0 - |KOK3P 4300 4300 252 0.00 - - - - -
KOK3C 4350 4350 68.5 0.00 - - - - - |KOK3P 4350 4350 287.5 0.00 - - - - -
KOK3C 4400 4400 56 0.00 - - - - - |KOK3P 4400 4400 324.5 0.00 - - - - -
KOK3C 4450 4450 45.5 0.00 - - - - - |KOK3P 4450 4450 364 0.00 - - - -

KOK3C 4500 4500 36.5 0.00 - - - 100.0 - |KOK3P 4500 4500 405 0.00 - - - -

KOK3C 4550 4550 29.5 0.00 - - - |KOK3P 4550 4550 447.5 0.00 - - - -

KOK3C 4600 4600 23 0.00 - - - |KOK3P 4600 4600 491.5 0.00 - - - -

KOK3C 4650 4650 18 0.00 - - - |KOK3P 4650 4650 536.5 0.00 - - - -

KOK3C 4700 4700 14 0.00 - - - |KOK3P 4700 4700 582.5 0.00 - - - -

KOK3C 4750 4750 1 0.00 - - - |KOK3P 4750 4750 629 0.00 - - - -

KOK3C 4800 4800 8.5 0.00 - 1,450.0 - |KOK3P 4800 4800 676.5 0.00 - - - -

KOK3C 4850 4850 6.5 0.00 - - - |KOK3P 4850 4850 724.5 0.00 - - - -

KOK3C 4900 4900 5 0.00 - - - |KOK3P 4900 4900 772.5 0.00 - - - -

KOK3C 4950 4950 3.5 0.00 - - - |KOK3P 4950 4950 821.5 0.00 - - - -

KOK3C 5000 5000 25 0.00 - - - |KOK3P 5000 5000 870.5 0.00 - - - -

KOK3C 5050 5050 2 0.00 - - - |KOK3P 5050 5050 919.5 0.00 - - - -

KOK3C 5100 5100 1.5 0.00 - 1,400.0 - |KOK3P 5100 5100 969 0.00 - - - -

KOK3C 5150 5150 1 0.00 - - - |KOK3P 5150 5150 1018.5 0.00 - - - -

KOK3C 5200 5200 1 0.00 - - - |KOK3P 5200 5200 1068 0.00 - - - -

KOK3C 5250 5250 0.5 0.00 - - - |KOK3P 5250 5250 1118 0.00 - - - -

KOK3C 5300 5300 0.5 0.00 - - - |KOK3P 5300 5300 1167.5 0.00 - - - -

KOK3C 5350 5350 0.5 0.00 - - - |KOK3P 5350 5350 1217.5 0.00 - - - -

KOK3C 5400 5400 0.5 0.00 - - - |KOK3P 5400 5400 1267 0.00 - - - -

Jun-23 (49d 4/10/23); CSize 25; KOM3 4109.00

KOMB3C 2900 2900 1205 0.00 0.0 0 0 0 0|KOM3P 2900 2900 1 0.00 - - 0 -

KOM3C 2950 2950 1156 0.00 - - - |KOM3P 2950 2950 1.5 0.00 - - - -

KOMB3C 3000 3000 1106.5 0.00 - - - |KOMS3P 3000 3000 2 0.00 - - - -

KOM3C 3050 3050 1058 0.00 - - - |KOM3P 3050 3050 3 0.00 - - - -

KOMB3C 3100 3100 1009 0.00 - - - |KOM3P 3100 3100 4.5 0.00 - - - -

KOM3C 3150 3150 961 0.00 - - - |KOMS3P 3150 3150 6 0.00 - - - -

KOMB3C 3200 3200 913 0.00 - - - |KOM3P 3200 3200 7.5 0.00 - - - -

KOM3C 3250 3250 865.5 0.00 - - - |KOMS3P 3250 3250 10 0.00 - - - -

KOMB3C 3300 3300 819 0.00 - - - |KOMS3P 3300 3300 13.5 0.00 - - - -

KOM3C 3350 3350 773 0.00 - - - |KOMS3P 3350 3350 17 0.00 - - - -

KOMB3C 3400 3400 728 0.00 - - - |KOMS3P 3400 3400 215 0.00 - - - -

KOM3C 3450 3450 683.5 0.00 - - - |KOM3P 3450 3450 27 0.00 - - - -

KOMB3C 3500 3500 640.5 0.00 - - - |KOMS3P 3500 3500 34 0.00 - - - 300

KOM3C 3550 3550 598 0.00 - - - |KOMS3P 3550 3550 415 0.00 - - - -

KOMB3C 3600 3600 557.5 0.00 - - - |KOMS3P 3600 3600 50.5 0.00 - - - 100

KOM3C 3650 3650 518 0.00 - - - |KOM3P 3650 3650 60.5 0.00 - - - -

KOMB3C 3700 3700 479.5 0.00 - - - |KOM3P 3700 3700 725 0.00 - - - -

KOM3C 3750 3750 443 0.00 - - - |KOMS3P 3750 3750 85.5 0.00 - - - - -
KOMB3C 3800 3800 408 0.00 - - - |KOMS3P 3800 3800 100.5 0.00 - - - 100 100
KOM3C 3850 3850 375 0.00 - - - |KOM3P 3850 3850 117 0.00 - - - - -
KOMB3C 3900 3900 343.5 0.00 - - - |KOMS3P 3900 3900 135 0.00 - - - -

KOM3C 3950 3950 313.5 0.00 - - - |KOM3P 3950 3950 155 0.00 - - - -

KOMB3C 4000 4000 285 0.00 - 250.0 - |KOMS3P 4000 4000 176.5 0.00 - - - 250

KOM3C 4050 4050 259 0.00 - - - |KOM3P 4050 4050 200 0.00 - - - -

KOMB3C 4100 4100 234 0.00 - - - |KOM3P 4100 4100 225 0.00 - - - -

KOM3C 4150 4150 211 0.00 - - - |KOM3P 4150 4150 252 0.00 - - - -

KOMB3C 4200 4200 190 0.00 - - - |KOMS3P 4200 4200 280.5 0.00 - - - -

KOM3C 4250 4250 170 0.00 - - - |KOMS3P 4250 4250 310.5 0.00 - - - -




KOMSC 4300 4300 152 0.00

KOM3P 4300
KOM3P 4350
KOM3P 4400
KOMB3P 4450
KOM3P 4500
KOM3P 4550
KOM3P 4600
KOMB3P 4650
KOM3P 4700
KOMS3P 4750
KOM3P 4800
KOMB3P 4850
KOMS3P 4900
KOM3P 4950
KOMS3P 5000
KOMS3P 5050
KOMS3P 5100
KOM3P 5150
KOMS3P 5200
KOM3P 5250
KOMS3P 5300
KOM3P 5350

4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350

342.5
375.5
410.5
446.5
484
522.5
562
603
644.5
687
730.5
775
819.5
865
911
957.5
1004.5
1051.5
1099.5
1147
1195.5
1244

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

KON3P 2900
KON3P 2950
KONSP 3000
KON3P 3050
KON3P 3100
KON3P 3150
KON3P 3200
KON3P 3250
KON3P 3300
KON3P 3350
KONB3P 3400
KON3P 3450
KONB3P 3500
KON3P 3550
KON3P 3600
KON3P 3650
KON3P 3700
KON3P 3750
KONSP 3800
KON3P 3850
KON3P 3900
KON3P 3950
KONSP 4000
KON3P 4050
KON3P 4100
KON3P 4150
KON3P 4200
KON3P 4250
KONSP 4300
KON3P 4350
KONB3P 4400
KON3P 4450
KONB3P 4500
KON3P 4550
KON3P 4600
KON3P 4650
KON3P 4700
KON3P 4750
KON3P 4800
KON3P 4850
KON3P 4900
KON3P 4950
KON3P 5000
KON3P 5050
KON3P 5100
KON3P 5150
KON3P 5200
KON3P 5250
KON3P 5300
KON3P 5350

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
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150
5200
5250
5300
5350

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

KOMS3C 4350 4350 135.5 0.00
KOMSC 4400 4400 120.5 0.00
KOMS3C 4450 4450 107 0.00
KOMSC 4500 4500 94.5 0.00
KOMS3C 4550 4550 83 0.00
KOMBSC 4600 4600 73 0.00
KOMB3C 4650 4650 64 0.00
KOMSC 4700 4700 56 0.00
KOMS3C 4750 4750 49 0.00
KOMSC 4800 4800 42.5 0.00
KOMB3C 4850 4850 37 0.00
KOMSC 4900 4900 32 0.00
KOMB3C 4950 4950 27.5 0.00
KOMSC 5000 5000 23.5 0.00
KOMB3C 5050 5050 20.5 0.00
KOMSC 5100 5100 17.5 0.00
KOMS3C 5150 5150 15 0.00
KOMSC 5200 5200 12.5 0.00
KOMS3C 5250 5250 1 0.00
KOMSC 5300 5300 9 0.00
KOMS3C 5350 5350 8 0.00
Jul-23 (79d 5/10/23); CSize 25; KON3 4083.00
KONBSC 2900 2900 1181 0.00
KON3C 2950 2950 1133 0.00
KONBSC 3000 3000 1085.5 0.00
KON3C 3050 3050 1038.5 0.00
KON3C 3100 3100 991.5 0.00
KON3C 3150 3150 945.5 0.00
KONB3C 3200 3200 900.5 0.00
KON3C 3250 3250 856 0.00
KONB3C 3300 3300 812 0.00
KON3C 3350 3350 769.5 0.00
KONBSC 3400 3400 727.5 0.00
KON3C 3450 3450 686.5 0.00
KONB3C 3500 3500 647 0.00
KON3C 3550 3550 608.5 0.00
KONB3C 3600 3600 571.5 0.00
KON3C 3650 3650 535.5 0.00
KONB3C 3700 3700 500.5 0.00
KON3C 3750 3750 467.5 0.00
KONB3C 3800 3800 435.5 0.00
KON3C 3850 3850 405 0.00
KONB3C 3900 3900 376 0.00
KON3C 3950 3950 348.5 0.00
KONB3C 4000 4000 322.5 0.00
KON3C 4050 4050 297.5 0.00
KON3C 4100 4100 2745 0.00
KON3C 4150 4150 252.5 0.00
KONBSC 4200 4200 232 0.00
KON3C 4250 4250 2125 0.00
KONBSC 4300 4300 194.5 0.00
KON3C 4350 4350 177.5 0.00
KONB3C 4400 4400 162 0.00
KON3C 4450 4450 147.5 0.00
KONB3C 4500 4500 134 0.00
KON3C 4550 4550 121.5 0.00
KONB3C 4600 4600 110.5 0.00
KON3C 4650 4650 100 0.00
KONB3C 4700 4700 920 0.00
KON3C 4750 4750 81.5 0.00
KONB3C 4800 4800 73 0.00
KON3C 4850 4850 66 0.00
KONB3C 4900 4900 59 0.00
KON3C 4950 4950 53 0.00
KONB3C 5000 5000 47.5 0.00
KON3C 5050 5050 42.5 0.00
KON3C 5100 5100 38 0.00
KON3C 5150 5150 34 0.00
KONB3C 5200 5200 30 0.00
KON3C 5250 5250 27 0.00
KONB3C 5300 5300 24 0.00
KON3C 5350 5350 21 .
Aug-23 (109d 6/9/23); CSize 25; KOQ3 4054.00
KOQ3C 2850 2850 1204 0.00
KOQ3C 2900 2900 1157 0.00
KOQ3C 2950 2950 1110.5 0.00
KOQ3C 3000 3000 1064.5 0.00
KOQ3C 3050 3050 1019.5 0.00
KOQ3C 3100 3100 975 0.00
KOQ3C 3150 3150 931 0.00
KOQ3C 3200 3200 888 0.00
KOQ3C 3250 3250 845.5 0.00
KOQ3C 3300 3300 804.5 0.00
KOQ3C 3350 3350 764 0.00
KOQ3C 3400 3400 725 0.00
KOQ3C 3450 3450 687 0.00
KOQ3C 3500 3500 649.5 0.00
KOQ3C 3550 3550 614 0.00
KOQ3C 3600 3600 579 0.00
KOQ3C 3650 3650 545.5 0.00
KOQ3C 3700 3700 513 0.00
KOQ3C 3750 3750 482 0.00
KOQ3C 3800 3800 452.5 0.00
KOQ3C 3850 3850 424 0.00
KOQ3C 3900 3900 396.5 0.00
KOQ3C 3950 3950 370.5 0.00
KOQ3C 4000 4000 346 0.00
KOQ3C 4050 4050 322.5 0.00
KOQ3C 4100 4100 300 0.00
KOQ3C 4150 4150 279 0.00
KOQ3C 4200 4200 259 0.00
KOQ3C 4250 4250 240.5 0.00
KOQ3C 4300 4300 222.5 0.00
KOQ3C 4350 4350 206 0.00
KOQ3C 4400 4400 190.5 0.00
KOQ3C 4450 4450 175.5 0.00
KOQ3C 4500 4500 162 0.00
KOQ3C 4550 4550 149 0.00
KOQ3C 4600 4600 137 0.00
KOQ3C 4650 4650 126 0.00
KOQ3C 4700 4700 115.5 0.00
KOQ3C 4750 4750 106 0.00
KOQ3C 4800 4800 97 0.00
KOQ3C 4850 4850 89 0.00
KOQ3C 4900 4900 81.5 0.00

KOQ3C 4950 4950 74.5 0.00

KOQ3P 2850
KOQ3P 2900
KOQ3P 2950
KOQ3P 3000
KOQ3P 3050
KOQ3P 3100
KOQ3P 3150
KOQ3P 3200
KOQ3P 3250
KOQ3P 3300
KOQ3P 3350
KOQ3P 3400
KOQ3P 3450
KOQ3P 3500
KOQ3P 3550
KOQ3P 3600
KOQ3P 3650
KOQ3P 3700
KOQ3P 3750
KOQ3P 3800
KOQ3P 3850
KOQ3P 3900
KOQ3P 3950
KOQ3P 4000
KOQ3P 4050
KOQ3P 4100
KOQ3P 4150
KOQ3P 4200
KOQ3P 4250
KOQ3P 4300
KOQ3P 4350
KOQ3P 4400
KOQ3P 4450
KOQ3P 4500
KOQ3P 4550
KOQ3P 4600
KOQ3P 4650
KOQ3P 4700
KOQ3P 4750
KOQ3P 4800
KOQ3P 4850
KOQ3P 4900
KOQ3P 4950

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
4600
4650
4700
4750
4800
4850
4900
4950

10.5

245
29.5

35
41.5

57.5
66.5
77

88
100.5
114.5
129
145
162.5
181
200.5
2215
244
267.5
292.5
318.5
345.5
374
404
434.5
466.5
499
533
568
604
640.5
678.5
716.5
756
796
836.5
878
920
962.5

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




KOQ3C 5000 5000 68 0.00 - - KOQ3P 5000 5000 1005.5 0.00 - - - -
KOQ3C 5050 5050 62 0.00 - - KOQ3P 5050 5050 1049 0.00 - - - -
KOQ3C 5100 5100 56.5 0.00 - - KOQ3P 5100 5100 1093 0.00 - - - -
KOQ3C 5150 5150 51.5 0.00 - - KOQ3P 5150 5150 1137.5 0.00 - - - -
KOQ3C 5200 5200 46.5 0.00 - - KOQ3P 5200 5200 11825 0.00 - - - -
KOQ3C 5250 5250 425 0.00 - - KOQ3P 5250 5250 1227.5 0.00 - - - -
KOQ3C 5300 5300 385 0.00 - - KOQ3P 5300 5300 12735 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG I 10Days | 20Days | 30Days | 60Days | 90Days
CALL 35.72 36.25 -1.46 Current 31.34 35.91 34.9 31.88 30
MAY 23 |puT 35.74 36.24 -1.38 1 week ago 21.81 24.56 29.93 28.38 34
MEAN 35.73 36.25 1.42 1 month ago 21.06 27.09 26.95 35.52 36
CALL 37.04 37.33 -0.78 3 months ago 43.62 44.36 40.89 40.65 43
JUN23  [puT 37.04 37.33 -0.78 6 months ago 40.44 57.92 48.94 37.69 34
MEAN 37.04 37.33 -0.78
CALL 36.36 36.88 141
JuL23  |putr 36.40 36.90 -1.36
MEAN 36.38 36.89 -1.38
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