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CBOT Soybean oil futures

Cont Sett [Change Jopen [High JLow  [volm [Open Int Cont Sett [Change J[Open [High JLow [Volm [ Openint
AUG 24 4,013 28 3,976 4,017 3,966 1,307 11,062 AUG 24 46.56 0.11 46.45 46.87 46.51 41,505 61,367
SEP 24 3,981 22 3,956 3,985 3,934 6,715 42,029 SEP 24 45.65 -0.05 45.69 45.99 45.64 36,658 80,863
OCT 24 3,961 24 3,933 3,963 3,914 17,859 48,771 OCT 24 44.63 -0.21 44.77 44.98 44.60 27,885 62,613
NOV 24 3,949 25 3,920 3,951 3,903 2,795 24,416 DEC 24 43.97 -0.36 4422 44.38 43.97 63,902 227,327
DEC 24 3,949 24 3,924 3,952 3,905 1,432 19,723 JAN 25 43.75 -0.35 44.03 44.16 43.75 12,407 63,868
JAN 25 3,956 22 3,922 3,960 3,917 1,032 17,688 MAR 25 43.62 -0.38 43.89 43.97 43.67 6,374 40,902
FEB 25 3,967 24 3,934 3,971 3,930 364 9,495 MAY 25 43.55 -0.40 43.89 43.97 43.67 3,341 15,308
MAR 25 3,967 24 3,932 3,971 3,930 817 18,593 JUL 25 43.42 -0.43 43.79 43.71 43.55 2,849 9,964
APR 25 3,955 27 3,919 3,955 3,919 288 8,652 AUG 25 43.10 -0.50 43.70 43.96 43.06 331 1,877
MAY 25 3,940 27 3,900 3,929 3,900 783 9,204 SEP 25 42.711 -0.59 43.38 43.38 42.69 270 1,498
JUN 25 3,927 27 3,893 3,893 3,893 119 1,361 OCT 25 42.18 -0.68 42.95 42.95 42.18 256 1,330
JUL 25 3,904 16 3,864 3,895 3,861 505 3,566 DEC 25 41.96 -0.74 42.77 42.97 41.90 721 5,781
SEP 25 3,880 19 3,850 3,883 3,846 414 1,918 JAN 26 41.91 -0.74 - - - 4 42
NOV 25 3,877 19 3,846 3,855 3,846 32 442 MAR 26 41.93 -0.74 - - - 2 14
JAN 26 3,877 19 MAY 26 41.96 -0.67 - - - 1 16
MAR 26 3,877 19

MAY 26 3,877 19 Source : Bloomberg

JUL 26 3,877 19

SEP 26 3,877 19

NOV 26 3,877 19

JAN 27 3,877 19

MAR 27 3,877 19

MAY 27 3,877 19

JUL 27 3,877 19

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-24 (18d 8/9/24); CSize 25; KOV4 3961.00

KOV4C 2700 2700 1258.5 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1209 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1159 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1109 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1059 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 1009 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 959.5 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 909.5 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 859.5 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 809.5 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 759.5 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 709.5 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 660 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 610 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 560 0.00 - - - - - KOV4P 3400 3400 0.5 0.00 - - - - -
KOV4C 3450 3450 510.5 0.00 - - - - - KOV4P 3450 3450 0.5 0.00 - - - - -
KOV4C 3500 3500 461 0.00 - - - - - KOV4P 3500 3500 1 0.00 - - - - -
KOV4C 3550 3550 412 0.00 - - - - - KOV4P 3550 3550 2 0.00 - - - - -
KOV4C 3600 3600 364 0.00 - - - - - KOV4P 3600 3600 35 0.00 - - - - -
KOV4C 3650 3650 317 0.00 - - - - - KOV4P 3650 3650 6.5 0.00 - - - - -
KOV4C 3700 3700 272 0.00 - - - - - KOV4P 3700 3700 1.5 0.00 - - - - -
KOV4C 3750 3750 229 0.00 - - - - - KOV4P 3750 3750 18.5 0.00 - - - - -
KOV4C 3800 3800 189 0.00 - - - - - KOV4P 3800 3800 285 0.00 - - - - -
KOV4C 3850 3850 153 0.00 - - - - - KOV4P 3850 3850 42 0.00 - - - - -
KOV4C 3900 3900 121 0.00 - - - - - KOV4P 3900 3900 60 0.00 - - - - -
KOV4C 3950 3950 93 0.00 - - - - - KOV4P 3950 3950 82 0.00 - - - - -
KOV4C 4000 4000 70 0.00 - - - - - KOV4P 4000 4000 109 0.00 - - - - -
KOV4C 4050 4050 51 0.00 - - - - - KOV4P 4050 4050 140 0.00 - - - - -
KOV4C 4100 4100 36.5 0.00 - - - - - KOV4P 4100 4100 175 0.00 - - - - -
KOV4C 4150 4150 25 0.00 - - - - - KOV4P 4150 4150 214 0.00 - - - - -
KOV4C 4200 4200 17 0.00 - - - 50.0 - KOV4P 4200 4200 255.5 0.00 - - - - -
KOVA4C 4250 4250 1" 0.00 - - - - - KOV4P 4250 4250 299.5 0.00 - - - - -
KOV4C 4300 4300 7 0.00 - - - 300.0 - KOV4P 4300 4300 345.5 0.00 - - - - -
KOV4C 4350 4350 45 0.00 - - - - - KOV4P 4350 4350 392.5 0.00 - - - - -
KOV4C 4400 4400 25 0.00 - - - - - KOV4P 4400 4400 441 0.00 - - - - -
KOVA4C 4450 4450 1.5 0.00 - - - - - KOV4P 4450 4450 489.5 0.00 - - - - -
KOV4C 4500 4500 1 0.00 - - - - - KOV4P 4500 4500 539 0.00 - - - - -
KOV4C 4550 4550 0.5 0.00 - - - - - KOV4P 4550 4550 588.5 0.00 - - - - -
KOV4C 4600 4600 0.5 0.00 - - - - - KOV4P 4600 4600 638 0.00 - - - - -
KOV4C 4650 4650 0.5 0.00 - - - - - KOV4P 4650 4650 688 0.00 - - - - -
KOV4C 4700 4700 0.5 0.00 - - - - - KOV4P 4700 4700 737.5 0.00 - - - - -
KOV4C 4750 4750 0.5 0.00 - - - - - KOV4P 4750 4750 787.5 0.00 - - - - -
KOV4C 4800 4800 0.5 0.00 - - - - - KOV4P 4800 4800 837.5 0.00 - - - - -
KOV4C 4850 4850 0.5 0.00 - - - - - KOV4P 4850 4850 887.5 0.00 - - - - -
KOV4C 4900 4900 0.5 0.00 - - - - - KOV4P 4900 4900 937.5 0.00 - - - - -
KOV4C 4950 4950 0.5 0.00 - - - - - KOV4P 4950 4950 987 0.00 - - - - -
KOV4C 5000 5000 0.5 0.00 - - - - - KOV4P 5000 5000 1037 0.00 - - - - -
KOV4C 5050 5050 0.5 0.00 - - - - - KOV4P 5050 5050 1087 0.00 - - - - -
KOV4C 5100 5100 0.5 0.00 - - - - - KOV4P 5100 5100 1137 0.00 - - - - -
KOV4C 5150 5150 0.5 0.00 - - - - - KOV4P 5150 5150 1187 0.00 - - - - -
Nov-24 (50d 9/10/24); CSize 25; KOX4 3949.00

KOX4C 2750 2750 1193.5 0.00 - - - - - KOX4P 2750 2750 0.5 0.00 - - - - -
KOX4C 2800 2800 1143.5 0.00 - - - - - KOX4P 2800 2800 0.5 0.00 - - - - -
KOX4C 2850 2850 1094 0.00 - - - - - KOX4P 2850 2850 0.5 0.00 - - - - -
KOX4C 2900 2900 1044 0.00 - - - - - KOX4P 2900 2900 0.5 0.00 - - - - -
KOX4C 2950 2950 994.5 0.00 - - - - - KOX4P 2950 2950 0.5 0.00 - - - - -
KOX4C 3000 3000 9445 0.00 - - - - - KOX4P 3000 3000 0.5 0.00 - - - - -
KOX4C 3050 3050 895 0.00 - - - - - KOX4P 3050 3050 0.5 0.00 - - - - -
KOX4C 3100 3100 8455 0.00 - - - - - KOX4P 3100 3100 0.5 0.00 - - - - -
KOX4C 3150 3150 795.5 0.00 - - - - - KOX4P 3150 3150 0.5 0.00 - - - - -
KOX4C 3200 3200 746.5 0.00 - - - - - KOX4P 3200 3200 1 0.00 - - - - -
KOX4C 3250 3250 697 0.00 - - - - - KOX4P 3250 3250 1.5 0.00 - - - - -
KOX4C 3300 3300 648 0.00 - - - - - KOX4P 3300 3300 2 0.00 - - - - -
KOX4C 3350 3350 600 0.00 - - - - - KOX4P 3350 3350 35 0.00 - - - - -
KOX4C 3400 3400 552 0.00 - - - - - KOX4P 3400 3400 55 0.00 - - - - -
KOX4C 3450 3450 505 0.00 - - - - - KOX4P 3450 3450 8.5 0.00 - - - - -
KOX4C 3500 3500 459 0.00 - - - - - KOX4P 3500 3500 12 0.00 - - - - -
KOX4C 3550 3550 4145 0.00 - - - - - KOX4P 3550 3550 175 0.00 - - - - -
KOX4C 3600 3600 371.5 0.00 - - - - - KOX4P 3600 3600 24 0.00 - - - - -
KOX4C 3650 3650 330.5 0.00 - - - - - KOX4P 3650 3650 325 0.00 - - - - -
KOX4C 3700 3700 2915 0.00 - - - - - KOX4P 3700 3700 435 0.00 - - - - -
KOX4C 3750 3750 255 0.00 - - - - - KOX4P 3750 3750 56.5 0.00 - - - - -
KOX4C 3800 3800 221 0.00 - - - - - KOX4P 3800 3800 725 0.00 - - - - -
KOX4C 3850 3850 189.5 0.00 - - - - - KOX4P 3850 3850 91 0.00 - - - - -
KOX4C 3900 3900 161.5 0.00 - - - - - KOX4P 3900 3900 112.5 0.00 - - - - -
KOX4C 3950 3950 136 0.00 - - - - - KOX4P 3950 3950 137 0.00 - - - - -
KOX4C 4000 4000 1135 0.00 - - - - - KOX4P 4000 4000 164 0.00 - - - - -
KOX4C 4050 4050 93.5 0.00 - - - - - KOX4P 4050 4050 194 0.00 - - - - -
KOX4C 4100 4100 76.5 0.00 - - - - - KOX4P 4100 4100 227 0.00 - - - - -
KOX4C 4150 4150 62 0.00 - - - - - KOX4P 4150 4150 262 0.00 - - - - -
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KOX4C 4200 4200 49.5 0.00
KOX4C 4250 4250 39.5 0.00
KOX4C 4300 4300 31 0.00
KOX4C 4350 4350 24 0.00
KOX4C 4400 4400 18.5 0.00
KOX4C 4450 4450 14 0.00
KOX4C 4500 4500 10.5 0.00
KOX4C 4550 4550 8 0.00
KOX4C 4600 4600 6 0.00
KOX4C 4650 4650 4.5 0.00
KOX4C 4700 4700 3 0.00
KOX4C 4750 4750 25 0.00
KOX4C 4800 4800 1.5 0.00
KOX4C 4850 4850 1 0.00
KOX4C 4900 4900 1 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
KOX4C 5200 5200 0.5 0.00
Dec-24 (80d 10/10/24); CSize 25; KOZ4 3949.00
KOZ4C 2700 2700 1240 0.00
KOZ4C 2750 2750 1190.5 0.00
KOZ4C 2800 2800 1140.5 0.00
KOZ4C 2850 2850 1091 0.00
KOZ4C 2900 2900 1041.5 0.00
KOZ4C 2950 2950 992 0.00
KOZ4C 3000 3000 943 0.00
KOZ4C 3050 3050 893.5 0.00
KOZ4C 3100 3100 8445 0.00
KOZ4C 3150 3150 795.5 0.00
KOZ4C 3200 3200 7475 0.00
KOZ4C 3250 3250 699.5 0.00
KOZ4C 3300 3300 652 0.00
KOZ4C 3350 3350 605.5 0.00
KOZ4C 3400 3400 560 0.00
KOZ4C 3450 3450 5155 0.00
KOZ4C 3500 3500 472 0.00
KOZ4C 3550 3550 430.5 0.00
KOZ4C 3600 3600 390.5 0.00
KOZ4C 3650 3650 352.5 0.00
KOZ4C 3700 3700 316 0.00
KOZ4C 3750 3750 282 0.00
KOZ4C 3800 3800 250 0.00
KOZ4C 3850 3850 220.5 0.00
KOZ4C 3900 3900 193.5 0.00
KOZ4C 3950 3950 168.5 0.00
KOZ4C 4000 4000 146 0.00
KOZ4C 4050 4050 1255 0.00
KOZ4C 4100 4100 107.5 0.00
KOZ4C 4150 4150 91.5 0.00
KOZ4C 4200 4200 77.5 0.00
KOZ4C 4250 4250 65 0.00
KOZ4C 4300 4300 54.5 0.00
KOZ4C 4350 4350 45 0.00
KOZ4C 4400 4400 37 0.00
KOZ4C 4450 4450 30.5 0.00
KOZ4C 4500 4500 25 0.00
KOZ4C 4550 4550 20 0.00
KOZ4C 4600 4600 16.5 0.00
KOZ4C 4650 4650 13 0.00
KOZ4C 4700 4700 10.5 0.00
KOZ4C 4750 4750 8.5 0.00
KOZ4C 4800 4800 6.5 0.00
KOZ4C 4850 4850 5 0.00
KOZ4C 4900 4900 4 0.00
KOZ4C 4950 4950 3 0.00
KOZ4C 5000 5000 25 0.00
KOZ4C 5050 5050 2 0.00
KOZ4C 5100 5100 1.5 0.00
KOZ4C 5150 5150 1 0.00
Jan-25 (109d 11/8/24); CSize 25; KOF5 3956.00
KOF5C 2750 2750 1194.5 0.00
KOF5C 2800 2800 1145 0.00
KOF5C 2850 2850 1095.5 0.00
KOF5C 2900 2900 1046.5 0.00
KOF5C 2950 2950 997.5 0.00
KOF5C 3000 3000 948.5 0.00
KOF5C 3050 3050 900 0.00
KOF5C 3100 3100 8515 0.00
KOF5C 3150 3150 803.5 0.00
KOF5C 3200 3200 756 0.00
KOF5C 3250 3250 709.5 0.00
KOF5C 3300 3300 663 0.00
KOF5C 3350 3350 618 0.00
KOF5C 3400 3400 574 0.00
KOF5C 3450 3450 531 0.00
KOF5C 3500 3500 489.5 0.00
KOF5C 3550 3550 449.5 0.00
KOF5C 3600 3600 411 0.00
KOF5C 3650 3650 374 0.00
KOF5C 3700 3700 339 0.00
KOF5C 3750 3750 306 0.00
KOF5C 3800 3800 275.5 0.00
KOF5C 3850 3850 246.5 0.00
KOF5C 3900 3900 219.5 0.00
KOF5C 3950 3950 1945 0.00
KOF5C 4000 4000 172 0.00
KOF5C 4050 4050 151 0.00
KOF5C 4100 4100 132 0.00
KOF5C 4150 4150 115 0.00
KOF5C 4200 4200 100 0.00
KOF5C 4250 4250 86.5 0.00
KOF5C 4300 4300 74 0.00
KOF5C 4350 4350 63.5 0.00
KOF5C 4400 4400 54 0.00
KOF5C 4450 4450 46 0.00
KOF5C 4500 4500 39 0.00
KOF5C 4550 4550 32.5 0.00
KOF5C 4600 4600 27.5 0.00
KOF5C 4650 4650 23 0.00
KOF5C 4700 4700 19 0.00
KOF5C 4750 4750 16 0.00
KOF5C 4800 4800 13 0.00
KOF5C 4850 4850 10.5 0.00
KOF5C 4900 4900 9 0.00
KOF5C 4950 4950 7 0.00
KOF5C 5000 5000 6 0.00
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KOF5C 5050 5050 5 0.00 - - - KOF5P 5050 5050 1088 0.00 - - - -
KOF5C 5100 5100 4 0.00 - - - KOF5P 5100 5100 11365 0.00 - - - -
KOF5C 5150 5150 3 0.00 - - - KOF5P 5150 5150 11855 0.00 - - - -
KOF5C 5200 5200 5 0.00 - - - KOF5P 5200 5200 12345 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 22.85 22.89 017 Current 29.24 33.21 33.64 32.22 31
OCT24  |put 22.85 22.93 -0.35 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 22.85 22.91 -0.26 1 month ago 38.22 32,62 30.19 30.88 35
CALL 22.85 22.89 017 3 months ago 40.80 34.91 44.15 39.09 45
NOv24  |putr 22.85 22.93 -0.35 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 22.85 22.91 -0.26
CALL 22.68 22.68 0.00
DEC24  |putr 22.68 22.68 0.00
MEAN 22.68 22.68 0.00
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