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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
JUN 24 3,935 67 3,890 3,960 3,890 307 3,097 JUL 24 4435 1.22 43.18 4445 44.31 79,271 210,231
JUL 24 3,956 50 3,914 3,975 3,894 5111 27,406 AUG 24 44.58 1.20 43.44 44.67 44.54 23,096 72,830
AUG 24 3,960 54 3,912 3,978 3,890 29,003 56,074 SEP 24 44.68 1.19 43.49 44.78 44.65 9,364 42,314
SEP 24 3,960 55 3,911 3,980 3,890 10,842 39,630 OCT 24 44.71 1.20 43.51 44.81 44.67 5,451 28,974
OCT 24 3,961 55 3,920 3,981 3,890 3,894 17,782 DEC 24 44.95 1.19 43.77 45.06 44.91 31,560 151,154
NOV 24 3,969 55 3,930 3,990 3,907 1,622 17,204 JAN 25 4513 1.15 44.04 45.20 45.08 4,546 26,647
DEC 24 3,985 55 3,938 4,003 3,922 1,090 13,879 MAR 25 45.32 1.09 44.29 45.36 45.31 2,690 22,913
JAN 25 4,005 51 3,957 4,025 3,946 1,664 12,420 MAY 25 45.54 1.05 44.49 45.55 45.54 1,159 8,752
FEB 25 4,026 51 3,993 4,035 3,969 337 5,979 JUL 25 45.71 1.02 44.69 45.93 44.67 452 3,936
MAR 25 4,035 51 4,002 4,047 3,979 472 12,512 AUG 25 45.55 0.99 - #N/AN/A  #N/AN/A 13 1,364
APR 25 4,033 51 4,021 4,029 4,021 113 3,564 SEP 25 45.28 0.96 - #N/AN/A  #N/AN/A 7 775
MAY 25 4,020 44 3,987 4,030 3,970 224 3,763 OCT 25 44.93 0.93 - #N/AN/A  #N/AN/A 4 995
JUL 25 3,990 44 - - - 7 1,808 DEC 25 44.87 0.95 44.45 44.82 44.45 51 4,065
SEP 25 3,968 44 3,975 3,975 3,975 5 375 JAN 26 44.88 0.95 - - - - 11
NOV 25 3,956 44 143 MAR 26 44.90 0.95 - - - - 12
JAN 26 3,956 44
MAR 26 3,956 44 Source : Bloomberg
MAY 26 3,956 44
JUL 26 3,956 44
SEP 26 3,956 44
NOV 26 3,956 44
JAN 27 3,956 44
MAR 27 3,956 44
MAY 27 3,956 44
Calls Puts
Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
|Aug-24 (3d 6/10/24); CSize 25; KOQ4 4026.00
KOQ4C 2800 2800 1159.5 0.00 - - - - - KOQ4P 2800 2800 0.5 0.00 - - - - -
KOQ4C 2850 2850 1109.5 0.00 - - - - - KOQ4P 2850 2850 0.5 0.00 - - - - -
KOQ4C 2900 2900 1059.5 0.00 - - - - - KOQ4P 2900 2900 0.5 0.00 - - - - -
KOQ4C 2950 2950 1009.5 0.00 - - - - - KOQ4P 2950 2950 0.5 0.00 - - - - -
KOQ4C 3000 3000 959.5 0.00 - - - - - KOQ4P 3000 3000 0.5 0.00 - - - - -
KOQ4C 3050 3050 909.5 0.00 - - - - - KOQ4P 3050 3050 0.5 0.00 - - - - -
KOQ4C 3100 3100 859.5 0.00 - - - - - KOQ4P 3100 3100 0.5 0.00 - - - - -
KOQ4C 3150 3150 809.5 0.00 - - - - - KOQ4P 3150 3150 0.5 0.00 - - - - -
KOQ4C 3200 3200 760 0.00 - - - - - KOQ4P 3200 3200 0.5 0.00 - - - 50 -
KOQ4C 3250 3250 710 0.00 - - - - - KOQ4P 3250 3250 0.5 0.00 - - - - -
KOQ4C 3300 3300 660 0.00 - - - - - KOQ4P 3300 3300 0.5 0.00 - - - - -
KOQ4C 3350 3350 610 0.00 - - - - - KOQ4P 3350 3350 0.5 0.00 - - - - -
KOQ4C 3400 3400 560 0.00 - - - - - KOQ4P 3400 3400 0.5 0.00 - - - - -
KOQ4C 3450 3450 510 0.00 - - - - - KOQ4P 3450 3450 0.5 0.00 - - - - -
KOQ4C 3500 3500 460 0.00 - - - - - KOQ4P 3500 3500 0.5 0.00 - - - - -
KOQ4C 3550 3550 410 0.00 - - - - - KOQ4P 3550 3550 0.5 0.00 - - - - -
KOQ4C 3600 3600 360 0.00 - - - - - KOQ4P 3600 3600 0.5 0.00 - - - 100 -
KOQ4C 3650 3650 310 0.00 - - - - - KOQ4P 3650 3650 0.5 0.00 - - - - -
KOQ4C 3700 3700 260 0.00 - - - - - KOQ4P 3700 3700 0.5 0.00 - - - 200 -
KOQ4C 3750 3750 210.5 0.00 - - - - - KOQ4P 3750 3750 0.5 0.00 - - - - -
KOQ4C 3800 3800 162 0.00 - - - - - KOQ4P 3800 3800 2 0.00 - - - - -
KOQ4C 3850 3850 116.5 0.00 - - - - - KOQ4P 3850 3850 6.5 0.00 - - - - -
KOQ4C 3900 3900 76.5 0.00 - - - - - KOQ4P 3900 3900 16.5 0.00 - - - 200 -
KOQ4C 3950 3950 45 0.00 - - - - - KOQ4P 3950 3950 35 0.00 - - - - -
KOQ4C 4000 4000 23 0.00 - - - 400.0 - KOQ4P 4000 4000 63 0.00 - - - - -
KOQ4C 4050 4050 10 0.00 - - - - - KOQ4P 4050 4050 100 0.00 - - - - -
KOQ4C 4100 4100 4 0.00 - - - 300.0 - KOQ4P 4100 4100 144 0.00 - - - - -
KOQ4C 4150 4150 1 0.00 - - - 100.0 - KOQ4P 4150 4150 191 0.00 - - - 50 -
KOQ4C 4200 4200 0.5 0.00 - - - 500.0 - KOQ4P 4200 4200 2405 0.00 - - - - -
KOQ4C 4250 4250 0.5 0.00 - - - - - KOQ4P 4250 4250 290 0.00 - - - - -
KOQ4C 4300 4300 0.5 0.00 - - - 200.0 - KOQ4P 4300 4300 340 0.00 - - - - -
KOQ4C 4350 4350 0.5 0.00 - - - 50.0 - KOQ4P 4350 4350 390 0.00 - - - - -
KOQ4C 4400 4400 0.5 0.00 - - - - - KOQ4P 4400 4400 440 0.00 - - - - -
KOQ4C 4450 4450 0.5 0.00 - - - - - KOQ4P 4450 4450 490 0.00 - - - - -
KOQ4C 4500 4500 0.5 0.00 - - - - - KOQ4P 4500 4500 540 0.00 - - - - -
KOQ4C 4550 4550 0.5 0.00 - - - - - KOQ4P 4550 4550 590 0.00 - - - - -
KOQ4C 4600 4600 0.5 0.00 - - - - - KOQ4P 4600 4600 640 0.00 - - - - -
KOQ4C 4650 4650 0.5 0.00 - - - - - KOQ4P 4650 4650 690 0.00 - - - - -
KOQ4C 4700 4700 0.5 0.00 - - - - - KOQ4P 4700 4700 740 0.00 - - - - -
KOQ4C 4750 4750 0.5 0.00 - - - - - KOQ4P 4750 4750 789.5 0.00 - - - - -
KOQ4C 4800 4800 0.5 0.00 - - - - - KOQ4P 4800 4800 839.5 0.00 - - - - -
KOQ4C 4850 4850 0.5 0.00 - - - - - KOQ4P 4850 4850 889.5 0.00 - - - - -
KOQ4C 4900 4900 0.5 0.00 - - - - - KOQ4P 4900 4900 939.5 0.00 - - - - -
KOQ4C 4950 4950 0.5 0.00 - - - - - KOQ4P 4950 4950 989.5 0.00 - - - - -
KOQ4C 5000 5000 0.5 0.00 - - - - - KOQ4P 5000 5000 1039.5 0.00 - - - - -
KOQ4C 5050 5050 0.5 0.00 - - - - - KOQ4P 5050 5050 1089.5 0.00 - - - - -
KOQ4C 5100 5100 0.5 0.00 - - - - - KOQ4P 5100 5100 1139.5 0.00 - - - - -
KOQ4C 5150 5150 0.5 0.00 - - - - - KOQ4P 5150 5150 1189.5 0.00 - - - - -
KOQ4C 5200 5200 0.5 0.00 - - - - - KOQ4P 5200 5200 1239.5 0.00 - - - - -
KOQ4C 5250 5250 0.5 0.00 - - - - - KOQ4P 5250 5250 1289.5 0.00 - - - - -
|Sep-24 (33d 7/10/24); CSize 25; KOU4 4023.00
KOU4C 2800 2800 1156.5 0.00 0.0 0 0 0 0[KOU4P 2800 2800 0.5 0.00 - - 0 - -
KOU4C 2850 2850 1106.5 0.00 - - - - - KOU4P 2850 2850 0.5 0.00 - - - - -
KOU4C 2900 2900 1057 0.00 - - - - - KOU4P 2900 2900 0.5 0.00 - - - - -
KOU4C 2950 2950 1007 0.00 - - - - - KOU4P 2950 2950 0.5 0.00 - - - - -
KOU4C 3000 3000 957 0.00 - - - - - KOU4P 3000 3000 0.5 0.00 - - - - -
KOU4C 3050 3050 907.5 0.00 - - - - - KOU4P 3050 3050 0.5 0.00 - - - - -
KOU4C 3100 3100 857.5 0.00 - - - - - KOU4P 3100 3100 0.5 0.00 - - - - -
KOU4C 3150 3150 807.5 0.00 - - - - - KOU4P 3150 3150 0.5 0.00 - - - - -
KOU4C 3200 3200 758 0.00 - - - - - KOU4P 3200 3200 0.5 0.00 - - - - -
KOU4C 3250 3250 708 0.00 - - - - - KOU4P 3250 3250 0.5 0.00 - - - - -
KOU4C 3300 3300 658.5 0.00 - - - - - KOU4P 3300 3300 0.5 0.00 - - - - -
KOU4C 3350 3350 609 0.00 - - - - - KOU4P 3350 3350 1 0.00 - - - - -
KOU4C 3400 3400 560 0.00 - - - - - KOU4P 3400 3400 1.5 0.00 - - - - -
KOU4C 3450 3450 5115 0.00 - - - - - KOU4P 3450 3450 3 0.00 - - - - -
KOU4C 3500 3500 463.5 0.00 - - - - - KOU4P 3500 3500 5 0.00 - - - - -
KOU4C 3550 3550 416.5 0.00 - - - - - KOU4P 3550 3550 8 0.00 - - - - -
KOU4C 3600 3600 371 0.00 - - - - - KOU4P 3600 3600 12 0.00 - - - - -
KOU4C 3650 3650 327 0.00 - - - - - KOU4P 3650 3650 18 0.00 - - - - -
KOU4C 3700 3700 2855 0.00 - - - - - KOU4P 3700 3700 26 0.00 - - - - -
KOU4C 3750 3750 246 0.00 - - - - - KOU4P 3750 3750 36.5 0.00 - - - - -
KOU4C 3800 3800 209.5 0.00 - - - - - KOU4P 3800 3800 50 0.00 - - - 100 -
KOU4C 3850 3850 176 0.00 - - - - - KOU4P 3850 3850 66.5 0.00 - - - - -
KOU4C 3900 3900 146 0.00 - - - - - KOU4P 3900 3900 86.5 0.00 - - - - -
KOU4C 3950 3950 1195 0.00 - - - - - KOU4P 3950 3950 109.5 0.00 - - - - -
KOU4C 4000 4000 96.5 0.00 - - - - - KOU4P 4000 4000 136 0.00 - - - - -
KOU4C 4050 4050 76.5 0.00 - - - 100.0 - KOU4P 4050 4050 166 0.00 - - - - -
KOU4C 4100 4100 60 0.00 - - - 200.0 - KOU4P 4100 4100 199.5 0.00 - - - - -
KOU4C 4150 4150 46 0.00 - - - - - KOU4P 4150 4150 235.5 0.00 - - - - -
KOU4C 4200 4200 35 0.00 - - - 50.0 - KOU4P 4200 4200 274.5 0.00 - - - - -
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KOUA4C 4250 4250 26 0.00
KOU4C 4300 4300 19 0.00
KOUA4C 4350 4350 14 0.00
KOU4C 4400 4400 10 0.00
KOUA4C 4450 4450 7 0.00
KOU4C 4500 4500 5 0.00
KOUA4C 4550 4550 3.5 0.00
KOU4C 4600 4600 2 0.00
KOUA4C 4650 4650 1.5 0.00
KOU4C 4700 4700 1 0.00
KOUA4C 4750 4750 0.5 0.00
KOU4C 4800 4800 0.5 0.00
KOUA4C 4850 4850 0.5 0.00
KOU4C 4900 4900 0.5 0.00
KOUA4C 4950 4950 0.5 0.00
KOU4C 5000 5000 0.5 0.00
KOU4C 5050 5050 0.5 0.00
KOU4C 5100 5100 0.5 0.00
KOU4C 5150 5150 0.5 0.00
KOU4C 5200 5200 0.5 0.00
KOU4C 5250 5250 0.5 0.00
Oct-24 (63d 8/9/24); CSize 25; KOV4 4020.00

KOV4C 2700 2700 1254 0.00
KOV4C 2750 2750 1204 0.00
KOV4C 2800 2800 1154.5 0.00
KOV4C 2850 2850 1105 0.00
KOV4C 2900 2900 1055 0.00
KOV4C 2950 2950 1005.5 0.00
KOV4C 3000 3000 956 0.00
KOV4C 3050 3050 906.5 0.00
KOV4C 3100 3100 857 0.00
KOV4C 3150 3150 807.5 0.00
KOV4C 3200 3200 758.5 0.00
KOV4C 3250 3250 710 0.00
KOV4C 3300 3300 661.5 0.00
KOV4C 3350 3350 614 0.00
KOV4C 3400 3400 567 0.00
KOV4C 3450 3450 521.5 0.00
KOV4C 3500 3500 476.5 0.00
KOV4C 3550 3550 433 0.00
KOV4C 3600 3600 391.5 0.00
KOV4C 3650 3650 351.5 0.00
KOV4C 3700 3700 3135 0.00
KOV4C 3750 3750 278 0.00
KOV4C 3800 3800 2445 0.00
KOV4C 3850 3850 214 0.00
KOV4C 3900 3900 185.5 0.00
KOV4C 3950 3950 160 0.00
KOV4C 4000 4000 136.5 0.00
KOV4C 4050 4050 116 0.00
KOV4C 4100 4100 97.5 0.00
KOV4C 4150 4150 81.5 0.00
KOV4C 4200 4200 68 0.00
KOV4C 4250 4250 56 0.00
KOV4C 4300 4300 45.5 0.00
KOV4C 4350 4350 37 0.00
KOV4C 4400 4400 30 0.00
KOV4C 4450 4450 24 0.00
KOV4C 4500 4500 19 0.00
KOV4C 4550 4550 15 0.00
KOV4C 4600 4600 11.5 0.00
KOV4C 4650 4650 9 0.00
KOV4C 4700 4700 7 0.00
KOV4C 4750 4750 55 0.00
KOV4C 4800 4800 4 0.00
KOV4C 4850 4850 3 0.00
KOV4C 4900 4900 25 0.00
KOV4C 4950 4950 2 0.00
KOV4C 5000 5000 1.5 0.00
KOV4C 5050 5050 1 0.00
KOV4C 5100 5100 0.5 0.00
KOV4C 5150 5150 0.5 0.00
Nov-24 (95d 9/10/24); CSize 25; KOX4 4023.00
KOX4C 2800 2800 1159.5 0.00
KOX4C 2850 2850 1110 0.00
KOX4C 2900 2900 1060.5 0.00
KOX4C 2950 2950 1011.5 0.00
KOX4C 3000 3000 962 0.00
KOX4C 3050 3050 9135 0.00
KOX4C 3100 3100 864.5 0.00
KOX4C 3150 3150 816.5 0.00
KOX4C 3200 3200 768.5 0.00
KOX4C 3250 3250 721 0.00
KOX4C 3300 3300 674.5 0.00
KOX4C 3350 3350 629 0.00
KOX4C 3400 3400 584 0.00
KOX4C 3450 3450 540.5 0.00
KOX4C 3500 3500 498 0.00
KOX4C 3550 3550 457 0.00
KOX4C 3600 3600 418 0.00
KOX4C 3650 3650 380.5 0.00
KOX4C 3700 3700 3445 0.00
KOX4C 3750 3750 310.5 0.00
KOX4C 3800 3800 279 0.00
KOX4C 3850 3850 249.5 0.00
KOX4C 3900 3900 2215 0.00
KOX4C 3950 3950 196 0.00
KOX4C 4000 4000 173 0.00
KOX4C 4050 4050 151.5 0.00
KOX4C 4100 4100 1325 0.00
KOX4C 4150 4150 115 0.00
KOX4C 4200 4200 99.5 0.00
KOX4C 4250 4250 85.5 0.00
KOX4C 4300 4300 73 0.00
KOX4C 4350 4350 62.5 0.00
KOX4C 4400 4400 53 0.00
KOX4C 4450 4450 44.5 0.00
KOX4C 4500 4500 37.5 0.00
KOX4C 4550 4550 31.5 0.00
KOX4C 4600 4600 26 0.00
KOX4C 4650 4650 22 0.00
KOX4C 4700 4700 18 0.00
KOX4C 4750 4750 15 0.00
KOX4C 4800 4800 12 0.00
KOX4C 4850 4850 10 0.00
KOX4C 4900 4900 8 0.00
KOX4C 4950 4950 6.5 0.00
KOX4C 5000 5000 55 0.00
KOX4C 5050 5050 4.5 0.00
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KOX4C 5100 5100 3.5 0.00 - - - KOX4P 5100 5100 1125 0.00 - - - -
KOX4C 5150 5150 2.5 0.00 - - - KOX4P 5150 5150 1174 0.00 - - - -
KOX4C 5200 5200 2 0.00 - - - KOX4P 5200 5200 1223 0.00 - - - -
KOX4C 5250 5250 15 0.00 - - - KOX4P 5250 5250 1272 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 23.51 23.51 0.00 Current 29.24 33.21 33.64 32.22 31
AUG 24  |puT 23.51 23.51 0.00 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 23.51 23.51 0.00 1 month ago 38.22 32,62 30.19 30.88 35
CALL 23.85 23.82 0.13 3 months ago 40.80 34.91 44.15 39.09 45
SEP24  |puT 23.83 23.82 0.04 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 23.84 23.82 0.08
CALL 23.51 23.51 0.00
OCT24  |putr 23.51 23.51 0.00
MEAN 23.51 23.51 0.00
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