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Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
AUG 24 3,985 8 4,000 4,007 3,952 1,056 12,522 AUG 24 46.45 0.24 46.22 46.51 46.06 34,802 67,660
SEP 24 3,959 6 3,975 3,985 3,919 13,027 45,858 SEP 24 45.70 0.28 45.60 45.70 45.38 35,320 73,087
OCT 24 3,937 5 3,948 3,961 3,900 26,501 48,884 OCT 24 44.84 0.27 44.66 44.86 44.61 22,684 61,320
NOV 24 3,924 3 3,934 3,946 3,890 6,687 24,985 DEC 24 4433 0.34 44.04 44.36 4417 65,921 222,656
DEC 24 3,925 4 3,932 3,945 3,893 3,586 19,750 JAN 25 4410 0.34 43.76 44.07 43.94 12,323 62,044
JAN 25 3,934 4 3,943 3,952 3,907 1,635 17,451 MAR 25 44.00 0.33 43.66 43.98 43.86 6,903 40,286
FEB 25 3,943 2 3,958 3,962 3,920 970 9,573 MAY 25 43.95 0.32 43.68 43.89 43.86 4,117 14,584
MAR 25 3,943 3 3,951 3,964 3922 2414 18,486 JUL 25 43.85 0.28 43.61 43.79 43.74 2,317 8,712
APR 25 3,928 3 3,936 3,945 3,916 830 8,557 AUG 25 43.60 0.25 43.28 43.73 43.16 191 1,772
MAY 25 3,913 3 3,927 3,927 3,901 986 8,917 SEP 25 43.30 0.22 43.00 43.45 42.89 141 1,432
JUN 25 3,900 3 3,896 3,897 3,885 284 1,362 OCT 25 42.86 0.24 42.50 43.07 42.50 217 1,342
JUL 25 3,888 - 3,874 3,884 3,863 352 3,415 DEC 25 42.70 0.22 42.48 42.90 42.30 385 5,705
SEP 25 3,861 -2 3,856 3,865 3,855 163 1,681 JAN 26 42.65 0.18 - - - 24 19
NOV 25 3,858 -7 3,852 3,853 3,852 26 442 MAR 26 42.67 0.15 - - - - 14
JAN 26 3,858 -7 MAY 26 42.63 0.03 - - - - 16
MAR 26 3,858 -7

MAY 26 3,858 -7 Source : Bloomberg

JUL 26 3,858 -7

SEP 26 3,858 -7

NOV 26 3,858 -7

JAN 27 3,858 -7

MAR 27 3,858 -7

MAY 27 3,858 -7

JUL 27 3,858 -7

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-24 (21d 8/9/24); CSize 25; KOV4 3929.00

KOV4C 2700 2700 1234.5 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1184.5 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1135 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1085 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1035 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 985 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 935 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 885.5 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 8355 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 785.5 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 7355 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 685.5 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 636 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 586 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 536.5 0.00 - - - - - KOV4P 3400 3400 0.5 0.00 - - - - -
KOV4C 3450 3450 487 0.00 - - - - - KOV4P 3450 3450 0.5 0.00 - - - - -
KOV4C 3500 3500 437.5 0.00 - - - - - KOV4P 3500 3500 1.5 0.00 - - - - -
KOV4C 3550 3550 389 0.00 - - - - - KOV4P 3550 3550 3 0.00 - - - - -
KOV4C 3600 3600 3415 0.00 - - - - - KOV4P 3600 3600 55 0.00 - - - - -
KOV4C 3650 3650 295.5 0.00 - - - - - KOV4P 3650 3650 9 0.00 - - - - -
KOV4C 3700 3700 2515 0.00 - - - - - KOV4P 3700 3700 15 0.00 - - - - -
KOV4C 3750 3750 210.5 0.00 - - - - - KOV4P 3750 3750 24 0.00 - - - - -
KOV4C 3800 3800 1725 0.00 - - - - - KOV4P 3800 3800 35.5 0.00 - - - - -
KOV4C 3850 3850 138.5 0.00 - - - - - KOV4P 3850 3850 515 0.00 - - - - -
KOV4C 3900 3900 108.5 0.00 - - - - - KOV4P 3900 3900 715 0.00 - - - - -
KOV4C 3950 3950 83 0.00 - - - - - KOV4P 3950 3950 96 0.00 - - - - -
KOV4C 4000 4000 62 0.00 - - - - - KOV4P 4000 4000 125 0.00 - - - - -
KOV4C 4050 4050 45 0.00 - - - - - KOV4P 4050 4050 158 0.00 - - - - -
KOV4C 4100 4100 32 0.00 - - - - - KOV4P 4100 4100 194.5 0.00 - - - - -
KOV4C 4150 4150 22 0.00 - - - - - KOV4P 4150 4150 234.5 0.00 - - - - -
KOV4C 4200 4200 14.5 0.00 - - - 50.0 - KOV4P 4200 4200 277 0.00 - - - - -
KOVA4C 4250 4250 95 0.00 - - - - - KOV4P 4250 4250 322 0.00 - - - - -
KOV4C 4300 4300 6 0.00 - - - 300.0 - KOV4P 4300 4300 368.5 0.00 - - - - -
KOV4C 4350 4350 4 0.00 - - - - - KOV4P 4350 4350 416 0.00 - - - - -
KOV4C 4400 4400 25 0.00 - - - - - KOV4P 4400 4400 464.5 0.00 - - - - -
KOVA4C 4450 4450 1.5 0.00 - - - - - KOV4P 4450 4450 513.5 0.00 - - - - -
KOV4C 4500 4500 1 0.00 - - - - - KOV4P 4500 4500 562.5 0.00 - - - - -
KOV4C 4550 4550 0.5 0.00 - - - - - KOV4P 4550 4550 612.5 0.00 - - - - -
KOV4C 4600 4600 0.5 0.00 - - - - - KOV4P 4600 4600 662 0.00 - - - - -
KOV4C 4650 4650 0.5 0.00 - - - - - KOV4P 4650 4650 712 0.00 - - - - -
KOV4C 4700 4700 0.5 0.00 - - - - - KOV4P 4700 4700 761.5 0.00 - - - - -
KOV4C 4750 4750 0.5 0.00 - - - - - KOV4P 4750 4750 811.5 0.00 - - - - -
KOV4C 4800 4800 0.5 0.00 - - - - - KOV4P 4800 4800 861.5 0.00 - - - - -
KOV4C 4850 4850 0.5 0.00 - - - - - KOV4P 4850 4850 911.5 0.00 - - - - -
KOV4C 4900 4900 0.5 0.00 - - - - - KOV4P 4900 4900 961 0.00 - - - - -
KOV4C 4950 4950 0.5 0.00 - - - - - KOV4P 4950 4950 1011 0.00 - - - - -
KOV4C 5000 5000 0.5 0.00 - - - - - KOV4P 5000 5000 1061 0.00 - - - - -
KOV4C 5050 5050 0.5 0.00 - - - - - KOV4P 5050 5050 1111 0.00 - - - - -
KOV4C 5100 5100 0.5 0.00 - - - - - KOV4P 5100 5100 1161 0.00 - - - - -
KOV4C 5150 5150 0.5 0.00 - - - - - KOV4P 5150 5150 1210.5 0.00 - - - - -
Nov-24 (53d 9/10/24); CSize 25; KOX4 3916.00

KOX4C 2700 2700 1218 0.00 - - - - - KOX4P 2700 2700 0.5 0.00 - - - - -
KOX4C 2750 2750 1168.5 0.00 - - - - - KOX4P 2750 2750 0.5 0.00 - - - - -
KOX4C 2800 2800 1118.5 0.00 - - - - - KOX4P 2800 2800 0.5 0.00 - - - - -
KOX4C 2850 2850 1069 0.00 - - - - - KOX4P 2850 2850 0.5 0.00 - - - - -
KOX4C 2900 2900 1019 0.00 - - - - - KOX4P 2900 2900 0.5 0.00 - - - - -
KOX4C 2950 2950 969.5 0.00 - - - - - KOX4P 2950 2950 0.5 0.00 - - - - -
KOX4C 3000 3000 9195 0.00 - - - - - KOX4P 3000 3000 0.5 0.00 - - - - -
KOX4C 3050 3050 870 0.00 - - - - - KOX4P 3050 3050 0.5 0.00 - - - - -
KOX4C 3100 3100 820.5 0.00 - - - - - KOX4P 3100 3100 0.5 0.00 - - - - -
KOX4C 3150 3150 77 0.00 - - - - - KOX4P 3150 3150 0.5 0.00 - - - - -
KOX4C 3200 3200 7215 0.00 - - - - - KOX4P 3200 3200 1 0.00 - - - - -
KOX4C 3250 3250 6725 0.00 - - - - - KOX4P 3250 3250 2 0.00 - - - - -
KOX4C 3300 3300 624 0.00 - - - - - KOX4P 3300 3300 3 0.00 - - - - -
KOX4C 3350 3350 576 0.00 - - - - - KOX4P 3350 3350 45 0.00 - - - - -
KOX4C 3400 3400 528.5 0.00 - - - - - KOX4P 3400 3400 7 0.00 - - - - -
KOX4C 3450 3450 482 0.00 - - - - - KOX4P 3450 3450 10.5 0.00 - - - - -
KOX4C 3500 3500 437 0.00 - - - - - KOX4P 3500 3500 15 0.00 - - - - -
KOX4C 3550 3550 393 0.00 - - - - - KOX4P 3550 3550 21 0.00 - - - - -
KOX4C 3600 3600 351 0.00 - - - - - KOX4P 3600 3600 285 0.00 - - - - -
KOX4C 3650 3650 311 0.00 - - - - - KOX4P 3650 3650 38.5 0.00 - - - - -
KOX4C 3700 3700 2735 0.00 - - - - - KOX4P 3700 3700 50.5 0.00 - - - - -
KOX4C 3750 3750 238 0.00 - - - - - KOX4P 3750 3750 65 0.00 - - - - -
KOX4C 3800 3800 205.5 0.00 - - - - - KOX4P 3800 3800 82.5 0.00 - - - - -
KOX4C 3850 3850 176 0.00 - - - - - KOX4P 3850 3850 102.5 0.00 - - - - -
KOX4C 3900 3900 149 0.00 - - - - - KOX4P 3900 3900 125.5 0.00 - - - - -
KOX4C 3950 3950 125 0.00 - - - - - KOX4P 3950 3950 151 0.00 - - - - -
KOX4C 4000 4000 104 0.00 - - - - - KOX4P 4000 4000 179.5 0.00 - - - - -
KOX4C 4050 4050 85.5 0.00 - - - - - KOX4P 4050 4050 211 0.00 - - - - -
KOX4C 4100 4100 70 0.00 - - - - - KOX4P 4100 4100 245 0.00 - - - - -
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KOX4C 4150 4150 56.5 0.00
KOX4C 4200 4200 45 0.00
KOX4C 4250 4250 35.5 0.00
KOX4C 4300 4300 28 0.00
KOX4C 4350 4350 21.5 0.00
KOX4C 4400 4400 16.5 0.00
KOX4C 4450 4450 125 0.00
KOX4C 4500 4500 9.5 0.00
KOX4C 4550 4550 7 0.00
KOX4C 4600 4600 55 0.00
KOX4C 4650 4650 4 0.00
KOX4C 4700 4700 3 0.00
KOX4C 4750 4750 2 0.00
KOX4C 4800 4800 1.5 0.00
KOX4C 4850 4850 1 0.00
KOX4C 4900 4900 0.5 0.00
KOX4C 4950 4950 0.5 0.00
KOX4C 5000 5000 0.5 0.00
KOX4C 5050 5050 0.5 0.00
KOX4C 5100 5100 0.5 0.00
KOX4C 5150 5150 0.5 0.00
Dec-24 (83d 10/10/24); CSize 25; KOZ4 3917.00
KOZ4C 2700 2700 1216 0.00
KOZ4C 2750 2750 1166.5 0.00
KOZ4C 2800 2800 1117 0.00
KOZ4C 2850 2850 1067.5 0.00
KOZ4C 2900 2900 1018 0.00
KOZ4C 2950 2950 968.5 0.00
KOZ4C 3000 3000 919 0.00
KOZ4C 3050 3050 870 0.00
KOZ4C 3100 3100 821 0.00
KOZ4C 3150 3150 7725 0.00
KOZ4C 3200 3200 724 0.00
KOZ4C 3250 3250 676.5 0.00
KOZ4C 3300 3300 629.5 0.00
KOZ4C 3350 3350 583.5 0.00
KOZ4C 3400 3400 538.5 0.00
KOZ4C 3450 3450 4945 0.00
KOZ4C 3500 3500 452 0.00
KOZ4C 3550 3550 411 0.00
KOZ4C 3600 3600 372 0.00
KOZ4C 3650 3650 334.5 0.00
KOZ4C 3700 3700 299.5 0.00
KOZ4C 3750 3750 266.5 0.00
KOZ4C 3800 3800 2355 0.00
KOZ4C 3850 3850 207 0.00
KOZ4C 3900 3900 181 0.00
KOZ4C 3950 3950 157.5 0.00
KOZ4C 4000 4000 136 0.00
KOZ4C 4050 4050 116.5 0.00
KOZ4C 4100 4100 99.5 0.00
KOZ4C 4150 4150 84.5 0.00
KOZ4C 4200 4200 7 0.00
KOZ4C 4250 4250 59.5 0.00
KOZ4C 4300 4300 49.5 0.00
KOZ4C 4350 4350 4 0.00
KOZ4C 4400 4400 34 0.00
KOZ4C 4450 4450 28 0.00
KOZ4C 4500 4500 22.5 0.00
KOZ4C 4550 4550 18.5 0.00
KOZ4C 4600 4600 14.5 0.00
KOZ4C 4650 4650 12 0.00
KOZ4C 4700 4700 9.5 0.00
KOZ4C 4750 4750 75 0.00
KOZ4C 4800 4800 6 0.00
KOZ4C 4850 4850 4.5 0.00
KOZ4C 4900 4900 3.5 0.00
KOZ4C 4950 4950 3 0.00
KOZ4C 5000 5000 2 0.00
KOZ4C 5050 5050 1.5 0.00
KOZ4C 5100 5100 1.5 0.00
KOZ4C 5150 5150 1 0.00
Jan-25 (112d 11/8/24); CSize 25; KOF5 3926.00
KOF5C 2750 2750 1172.5 0.00
KOF5C 2800 2800 1123 0.00
KOF5C 2850 2850 1074 0.00
KOF5C 2900 2900 1025 0.00
KOF5C 2950 2950 975.5 0.00
KOF5C 3000 3000 927 0.00
KOF5C 3050 3050 878.5 0.00
KOF5C 3100 3100 830 0.00
KOF5C 3150 3150 7825 0.00
KOF5C 3200 3200 735 0.00
KOF5C 3250 3250 688.5 0.00
KOF5C 3300 3300 643 0.00
KOF5C 3350 3350 598.5 0.00
KOF5C 3400 3400 554.5 0.00
KOF5C 3450 3450 5125 0.00
KOF5C 3500 3500 4715 0.00
KOF5C 3550 3550 432 0.00
KOF5C 3600 3600 394 0.00
KOF5C 3650 3650 358.5 0.00
KOF5C 3700 3700 324 0.00
KOF5C 3750 3750 292 0.00
KOF5C 3800 3800 262 0.00
KOF5C 3850 3850 234 0.00
KOF5C 3900 3900 208 0.00
KOF5C 3950 3950 184 0.00
KOF5C 4000 4000 162.5 0.00
KOF5C 4050 4050 1425 0.00
KOF5C 4100 4100 1245 0.00
KOF5C 4150 4150 108 0.00
KOF5C 4200 4200 93.5 0.00
KOF5C 4250 4250 80.5 0.00
KOF5C 4300 4300 69 0.00
KOF5C 4350 4350 59 0.00
KOF5C 4400 4400 50.5 0.00
KOF5C 4450 4450 42.5 0.00
KOF5C 4500 4500 36 0.00
KOF5C 4550 4550 30 0.00
KOF5C 4600 4600 255 0.00
KOF5C 4650 4650 21 0.00
KOF5C 4700 4700 17.5 0.00
KOF5C 4750 4750 14.5 0.00
KOF5C 4800 4800 12 0.00
KOF5C 4850 4850 10 0.00
KOF5C 4900 4900 8 0.00
KOF5C 4950 4950 6.5 0.00
KOF5C 5000 5000 55 0.00
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KOF5C 5050 5050 45 0.00 - - - KOF5P 5050 5050 11095 0.00 - - - -
KOF5C 5100 5100 3.5 0.00 - - - KOF5P 5100 5100 1158 0.00 - - - -
KOF5C 5150 5150 3 0.00 - - - KOF5P 5150 5150 1207 0.00 - - - -
KOF5C 5200 5200 2.5 0.00 - - - KOF5P 5200 5200 1256 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 22.89 2327 1,63 Current 29.24 33.21 33.64 32.22 31
OCT24  |put 22.93 23.27 -1.46 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 22.91 23.27 -1.55 1 month ago 38.22 32,62 30.19 30.88 35
CALL 22.89 2327 1,63 3 months ago 40.80 34.91 44.15 39.09 45
NOv24  |putr 22.93 23.27 -1.46 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 22.91 23.27 -1.55
CALL 22.68 23.03 1,52
DEC24  |putr 22.68 23.00 -1.39
MEAN 22.68 23.02 -1.46
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