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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 4,044 36 4,016 4,055 3,997 1,121 6,853 AUG 24 43.66 -2.15 45.83 43.78 43.62 38,759 22,542
SEP 24 3,975 25 3,956 3,999 3,942 6,347 35,701 SEP 24 43.01 -2.18 45.21 43.22 43.05 57,427 94,652
OCT 24 3,942 24 3,928 3,970 3,909 25274 52,851 OCT 24 42.30 -2.26 44.56 42.60 42.40 26,188 69,005
NOV 24 3,927 25 3,911 3,954 3,892 7,325 26,915 DEC 24 41.83 -2.34 4417 42.21 41.98 105,501 241,130
DEC 24 3,925 21 3,910 3,951 3,894 3,647 19,507 JAN 25 41.85 -2.23 44.12 42.25 41.99 18,300 66,239
JAN 25 3,933 17 3,923 3,960 3,908 3,079 18,419 MAR 25 41.98 -2.10 44.10 42.38 42.12 10,463 39,991
FEB 25 3,946 15 3,935 3,973 3,927 1,120 9,979 MAY 25 42.14 -1.98 44.13 42.55 42.26 6,973 17,299
MAR 25 3,949 15 3,944 3,974 3,935 1,366 19,403 JUL 25 42.20 -1.89 44.09 42.55 42.35 6,876 12,346
APR 25 3,934 12 3,928 3,956 3,923 840 9,362 AUG 25 42.04 -1.80 43.69 43.69 42.00 1,066 1,946
MAY 25 3,915 12 3,909 3,938 3,909 802 10,111 SEP 25 41.78 -1.75 43.22 43.22 41.80 1,288 2,174
JUN 25 3,902 12 3,918 3,920 3,913 185 1,498 OCT 25 41.38 -1.67 42.84 42.84 41.41 936 1,554
JUL 25 3,890 12 3,884 3,910 3,884 574 4,612 DEC 25 41.25 -1.63 42.73 42.73 41.22 2,678 5,978
SEP 25 3,885 12 3,875 3,900 3,874 387 2,867 JAN 26 41.24 -1.59 - - - - 41
NOV 25 3,882 12 3,860 3,891 3,860 7 483 MAR 26 41.25 -1.58 - - - 1 15
JAN 26 3,882 12 MAY 26 41.34 -1.48 - - - 4 17
MAR 26 3,882 12

MAY 26 3,882 12 Source : Bloomberg

JUL 26 3,882 12

SEP 26 3,882 12

NOV 26 3,882 12

JAN 27 3,882 12

MAR 27 3,882 12

MAY 27 3,882 12

JUL 27 3,882 12

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-24 (11d 8/9/24); CSize 25; KOV4 3942.00

KOV4C 2700 2700 1240.5 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1190.5 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1140.5 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1090.5 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1041 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 991 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 941 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 891 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 841 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 791 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 741 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 691 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 641 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 591.5 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 5415 0.00 - - - - - KOV4P 3400 3400 0.5 0.00 - - - - -
KOV4C 3450 3450 4915 0.00 - - - - - KOV4P 3450 3450 0.5 0.00 - - - - -
KOV4C 3500 3500 4415 0.00 - - - - - KOV4P 3500 3500 0.5 0.00 - - - - -
KOV4C 3550 3550 392 0.00 - - - - - KOV4P 3550 3550 0.5 0.00 - - - - -
KOV4C 3600 3600 343 0.00 - - - - - KOV4P 3600 3600 1.5 0.00 - - - - -
KOV4C 3650 3650 295 0.00 - - - - - KOV4P 3650 3650 3 0.00 - - - - -
KOV4C 3700 3700 248 0.00 - - - - - KOV4P 3700 3700 6.5 0.00 - - - - -
KOV4C 3750 3750 203.5 0.00 - - - - - KOV4P 3750 3750 12 0.00 - - - - -
KOV4C 3800 3800 162.5 0.00 - - - - - KOV4P 3800 3800 21 0.00 - - - - -
KOV4C 3850 3850 1255 0.00 - - - - - KOV4P 3850 3850 34 0.00 - - - - -
KOV4C 3900 3900 94 0.00 - - - - - KOV4P 3900 3900 52 0.00 - - - - -
KOV4C 3950 3950 67.5 0.00 - - - - - KOV4P 3950 3950 75.5 0.00 - - - - -
KOV4C 4000 4000 46.5 0.00 - - - - - KOV4P 4000 4000 104.5 0.00 - - - - -
KOV4C 4050 4050 31 0.00 - - - - - KOV4P 4050 4050 138.5 0.00 - - - - -
KOV4C 4100 4100 19.5 0.00 - - - - - KOV4P 4100 4100 1775 0.00 - - - - -
KOV4C 4150 4150 12 0.00 - - - - - KOV4P 4150 4150 219.5 0.00 - - - - -
KOV4C 4200 4200 7 0.00 - - - 50.0 - KOV4P 4200 4200 264.5 0.00 - - - - -
KOVA4C 4250 4250 4 0.00 - - - - - KOV4P 4250 4250 311.5 0.00 - - - - -
KOV4C 4300 4300 2 0.00 - - - 300.0 - KOV4P 4300 4300 359.5 0.00 - - - - -
KOV4C 4350 4350 1 0.00 - - - - - KOV4P 4350 4350 408.5 0.00 - - - - -
KOV4C 4400 4400 0.5 0.00 - - - - - KOV4P 4400 4400 458 0.00 - - - - -
KOVA4C 4450 4450 0.5 0.00 - - - - - KOV4P 4450 4450 507.5 0.00 - - - - -
KOV4C 4500 4500 0.5 0.00 - - - - - KOV4P 4500 4500 557.5 0.00 - - - - -
KOV4C 4550 4550 0.5 0.00 - - - - - KOV4P 4550 4550 607.5 0.00 - - - - -
KOV4C 4600 4600 0.5 0.00 - - - - - KOV4P 4600 4600 657 0.00 - - - - -
KOV4C 4650 4650 0.5 0.00 - - - - - KOV4P 4650 4650 707 0.00 - - - - -
KOV4C 4700 4700 0.5 0.00 - - - - - KOV4P 4700 4700 757 0.00 - - - - -
KOV4C 4750 4750 0.5 0.00 - - - - - KOV4P 4750 4750 807 0.00 - - - - -
KOV4C 4800 4800 0.5 0.00 - - - - - KOV4P 4800 4800 857 0.00 - - - - -
KOV4C 4850 4850 0.5 0.00 - - - - - KOV4P 4850 4850 907 0.00 - - - - -
KOV4C 4900 4900 0.5 0.00 - - - - - KOV4P 4900 4900 957 0.00 - - - - -
KOV4C 4950 4950 0.5 0.00 - - - - - KOV4P 4950 4950 1007 0.00 - - - - -
KOV4C 5000 5000 0.5 0.00 - - - - - KOV4P 5000 5000 1057 0.00 - - - - -
KOV4C 5050 5050 0.5 0.00 - - - - - KOV4P 5050 5050 1106.5 0.00 - - - - -
KOV4C 5100 5100 0.5 0.00 - - - - - KOV4P 5100 5100 1156.5 0.00 - - - - -
KOV4C 5150 5150 0.5 0.00 - - - - - KOV4P 5150 5150 1206.5 0.00 - - - - -
Nov-24 (43d 9/10/24); CSize 25; KOX4 3927.00

KOX4C 2750 2750 11725 0.00 - - - - - KOX4P 2750 2750 0.5 0.00 - - - - -
KOX4C 2800 2800 11225 0.00 - - - - - KOX4P 2800 2800 0.5 0.00 - - - - -
KOX4C 2850 2850 1072.5 0.00 - - - - - KOX4P 2850 2850 0.5 0.00 - - - - -
KOX4C 2900 2900 1023 0.00 - - - - - KOX4P 2900 2900 0.5 0.00 - - - - -
KOX4C 2950 2950 973 0.00 - - - - - KOX4P 2950 2950 0.5 0.00 - - - - -
KOX4C 3000 3000 9235 0.00 - - - - - KOX4P 3000 3000 0.5 0.00 - - - - -
KOX4C 3050 3050 873.5 0.00 - - - - - KOX4P 3050 3050 0.5 0.00 - - - - -
KOX4C 3100 3100 824 0.00 - - - - - KOX4P 3100 3100 0.5 0.00 - - - - -
KOX4C 3150 3150 774 0.00 - - - - - KOX4P 3150 3150 0.5 0.00 - - - - -
KOX4C 3200 3200 7245 0.00 - - - - - KOX4P 3200 3200 0.5 0.00 - - - - -
KOX4C 3250 3250 675 0.00 - - - - - KOX4P 3250 3250 1 0.00 - - - - -
KOX4C 3300 3300 626 0.00 - - - - - KOX4P 3300 3300 1.5 0.00 - - - - -
KOX4C 3350 3350 577.5 0.00 - - - - - KOX4P 3350 3350 3 0.00 - - - - -
KOX4C 3400 3400 529.5 0.00 - - - - - KOX4P 3400 3400 45 0.00 - - - - -
KOX4C 3450 3450 482 0.00 - - - - - KOX4P 3450 3450 7 0.00 - - - - -
KOX4C 3500 3500 436 0.00 - - - - - KOX4P 3500 3500 10.5 0.00 - - - - -
KOX4C 3550 3550 391 0.00 - - - - - KOX4P 3550 3550 15.5 0.00 - - - - -
KOX4C 3600 3600 347.5 0.00 - - - - - KOX4P 3600 3600 22 0.00 - - - - -
KOX4C 3650 3650 306.5 0.00 - - - - - KOX4P 3650 3650 30.5 0.00 - - - - -
KOX4C 3700 3700 267.5 0.00 - - - - - KOX4P 3700 3700 415 0.00 - - - - -
KOX4C 3750 3750 231 0.00 - - - - - KOX4P 3750 3750 55 0.00 - - - - -
KOX4C 3800 3800 197.5 0.00 - - - - - KOX4P 3800 3800 7 0.00 - - - - -
KOX4C 3850 3850 167.5 0.00 - - - - - KOX4P 3850 3850 90.5 0.00 - - - - -
KOX4C 3900 3900 140 0.00 - - - - - KOX4P 3900 3900 113 0.00 - - - - -
KOX4C 3950 3950 1155 0.00 - - - - - KOX4P 3950 3950 138.5 0.00 - - - - -
KOX4C 4000 4000 945 0.00 - - - - - KOX4P 4000 4000 167 0.00 - - - - -
KOX4C 4050 4050 76.5 0.00 - - - - - KOX4P 4050 4050 199 0.00 - - - - -
KOX4C 4100 4100 61 0.00 - - - - - KOX4P 4100 4100 233 0.00 - - - - -
KOX4C 4150 4150 48 0.00 - - - - - KOX4P 4150 4150 270 0.00 - - - - -
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KOX4C 4200 4200 37.5 0.00
KOX4C 4250 4250 29 0.00
KOX4C 4300 4300 22 0.00
KOX4C 4350 4350 16.5 0.00
KOX4C 4400 4400 12 0.00
KOX4C 4450 4450 9 0.00
KOX4C 4500 4500 6.5 0.00
KOX4C 4550 4550 4.5 0.00
KOX4C 4600 4600 3.5 0.00
KOX4C 4650 4650 25 0.00
KOX4C 4700 4700 1.5 0.00
KOX4C 4750 4750 1 0.00
KOX4C 4800 4800 1 0.00
KOX4C 4850 4850 0.5 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
KOX4C 5200 5200 0.5 0.00
Dec-24 (73d 10/10/24); CSize 25; KOZ4 3925.00
KOZ4C 2700 2700 1217 0.00
KOZ4C 2750 2750 1167 0.00
KOZ4C 2800 2800 1117.5 0.00
KOZ4C 2850 2850 1068 0.00
KOZ4C 2900 2900 1018.5 0.00
KOZ4C 2950 2950 969 0.00
KOZ4C 3000 3000 919.5 0.00
KOZ4C 3050 3050 870 0.00
KOZ4C 3100 3100 821 0.00
KOZ4C 3150 3150 772 0.00
KOZ4C 3200 3200 7235 0.00
KOZ4C 3250 3250 675.5 0.00
KOZ4C 3300 3300 628 0.00
KOZ4C 3350 3350 581.5 0.00
KOZ4C 3400 3400 535.5 0.00
KOZ4C 3450 3450 491 0.00
KOZ4C 3500 3500 448 0.00
KOZ4C 3550 3550 406.5 0.00
KOZ4C 3600 3600 366.5 0.00
KOZ4C 3650 3650 328.5 0.00
KOZ4C 3700 3700 292.5 0.00
KOZ4C 3750 3750 259 0.00
KOZ4C 3800 3800 228 0.00
KOZ4C 3850 3850 199.5 0.00
KOZ4C 3900 3900 173 0.00
KOZ4C 3950 3950 149 0.00
KOZ4C 4000 4000 128 0.00
KOZ4C 4050 4050 109 0.00
KOZ4C 4100 4100 92 0.00
KOZ4C 4150 4150 7 0.00
KOZ4C 4200 4200 64.5 0.00
KOZ4C 4250 4250 53 0.00
KOZ4C 4300 4300 44 0.00
KOZ4C 4350 4350 36 0.00
KOZ4C 4400 4400 29 0.00
KOZ4C 4450 4450 23.5 0.00
KOZ4C 4500 4500 19 0.00
KOZ4C 4550 4550 15 0.00
KOZ4C 4600 4600 12 0.00
KOZ4C 4650 4650 9.5 0.00
KOZ4C 4700 4700 75 0.00
KOZ4C 4750 4750 55 0.00
KOZ4C 4800 4800 4.5 0.00
KOZ4C 4850 4850 3.5 0.00
KOZ4C 4900 4900 25 0.00
KOZ4C 4950 4950 2 0.00
KOZ4C 5000 5000 1.5 0.00
KOZ4C 5050 5050 1 0.00
KOZ4C 5100 5100 1 0.00
KOZ4C 5150 5150 0.5 0.00
Jan-25 (102d 11/8/24); CSize 25; KOF5 3933.00
KOF5C 2750 2750 1172.5 0.00
KOF5C 2800 2800 1123 0.00
KOF5C 2850 2850 1073.5 0.00
KOF5C 2900 2900 1024 0.00
KOF5C 2950 2950 975 0.00
KOF5C 3000 3000 926 0.00
KOF5C 3050 3050 877.5 0.00
KOF5C 3100 3100 829 0.00
KOF5C 3150 3150 781 0.00
KOF5C 3200 3200 7335 0.00
KOF5C 3250 3250 686.5 0.00
KOF5C 3300 3300 640.5 0.00
KOF5C 3350 3350 595 0.00
KOF5C 3400 3400 551 0.00
KOF5C 3450 3450 508 0.00
KOF5C 3500 3500 467 0.00
KOF5C 3550 3550 427 0.00
KOF5C 3600 3600 388.5 0.00
KOF5C 3650 3650 352.5 0.00
KOF5C 3700 3700 318 0.00
KOF5C 3750 3750 285.5 0.00
KOF5C 3800 3800 255 0.00
KOF5C 3850 3850 227 0.00
KOF5C 3900 3900 201 0.00
KOF5C 3950 3950 177 0.00
KOF5C 4000 4000 155 0.00
KOF5C 4050 4050 135 0.00
KOF5C 4100 4100 1175 0.00
KOF5C 4150 4150 101.5 0.00
KOF5C 4200 4200 87 0.00
KOF5C 4250 4250 74.5 0.00
KOF5C 4300 4300 63.5 0.00
KOF5C 4350 4350 54 0.00
KOF5C 4400 4400 45.5 0.00
KOF5C 4450 4450 38 0.00
KOF5C 4500 4500 32 0.00
KOF5C 4550 4550 26.5 0.00
KOF5C 4600 4600 22 0.00
KOF5C 4650 4650 18 0.00
KOF5C 4700 4700 15 0.00
KOF5C 4750 4750 12 0.00
KOF5C 4800 4800 10 0.00
KOF5C 4850 4850 8 0.00
KOF5C 4900 4900 6.5 0.00
KOF5C 4950 4950 55 0.00
KOF5C 5000 5000 4 0.00
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KOF5C 5050 5050 3.5 0.00 - - - KOF5P 5050 5050 1110 0.00 - - - -
KOF5C 5100 5100 2.5 0.00 - - - KOF5P 5100 5100 1159 0.00 - - - -
KOF5C 5150 5150 2 0.00 - - - KOF5P 5150 5150 1208 0.00 - - - -
KOF5C 5200 5200 15 0.00 - - - KOF5P 5200 5200 1257 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 22.82 22.84 -0.09 Current 29.24 33.21 33.64 32.22 31
OCT24  |put 22.82 22.84 -0.09 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 22.82 22.84 -0.09 1 month ago 38.22 32,62 30.19 30.88 35
CALL 22.82 22.84 -0.09 3 months ago 40.80 34.91 44.15 39.09 45
NOv24  |putr 22.82 22.84 -0.09 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 22.82 22.84 -0.09
CALL 22.66 22.69 0.13
DEC24  |putr 22.66 22.69 -0.13
MEAN 22.66 22.69 -0.13
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