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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 4,021 -23 3,968 4,051 3,968 1,392 6,187 AUG 24 42.84 -0.82 43.70 43.12 42.80 31,852 21,858
SEP 24 3,944 -31 3,905 3,986 3,896 8,901 34,906 SEP 24 42.58 -0.43 43.09 42.80 42.58 74,881 94,652
OCT 24 3,908 -34 3,876 3,950 3,861 34,525 56,635 OCT 24 42.18 -0.12 42.56 42.45 42.18 49,134 69,005
NOV 24 3,889 -38 3,870 3,934 3,847 9,693 27,562 DEC 24 41.98 0.15 42.05 42.28 41.96 129,589 241,126
DEC 24 3,881 -44 3,870 3,929 3,847 6,410 20,030 JAN 25 41.99 0.14 42.04 42.24 41.95 26,678 66,239
JAN 25 3,887 -46 3,878 3,930 3,857 5,290 18,963 MAR 25 42.08 0.10 42.16 42.33 42.10 16,296 39,991
FEB 25 3,898 -48 3,905 3,939 3,874 2510 10,072 MAY 25 42.25 0.11 42.27 42.47 42.29 7,407 17,299
MAR 25 3,900 -49 3,912 3,939 3,878 2,436 19,702 JUL 25 42.34 0.14 42.36 42.56 42.39 5,543 12,346
APR 25 3,885 -49 3,870 3,923 3,870 663 9,538 AUG 25 42.22 0.18 42.00 42.33 41.49 531 1,946
MAY 25 3,866 -49 3,877 3,909 3,861 923 10,206 SEP 25 42.01 0.23 41.70 42.14 41.20 587 2,174
JUN 25 3,853 -49 3,865 3,869 3,840 172 1,568 OCT 25 41.73 0.35 41.36 41.85 40.89 359 1,554
JUL 25 3,841 -49 3,852 3,871 3,836 337 4,650 DEC 25 41.60 0.35 41.25 41.80 41.80 1,230 5,978
SEP 25 3,836 -49 3,843 3,850 3,839 247 2,949 JAN 26 41.59 0.35 - - - - 41
NOV 25 3,833 -49 3,835 3,841 3,835 80 518 MAR 26 41.59 0.34 - - - - 15
JAN 26 3,833 -49 MAY 26 41.67 0.33 - - - - 17
MAR 26 3,833 -49

MAY 26 3,833 -49 Source : Bloomberg

JUL 26 3,833 -49

SEP 26 3,833 -49

NOV 26 3,833 -49

JAN 27 3,833 -49

MAR 27 3,833 -49

MAY 27 3,833 -49

JUL 27 3,833 -49

Calls Puts

Ticker Strike Last 1D% High Low  Volm Olnt OICh [Ticker Strike Last 1D% High Low Volm Olnt OICh
Oct-24 (10d 8/9/24); CSize 25; KOV4 3901.00

KOV4C 2700 2700 1207 0.00 - - - - - KOV4P 2700 2700 0.5 0.00 - - - - -
KOV4C 2750 2750 1157 0.00 - - - - - KOV4P 2750 2750 0.5 0.00 - - - - -
KOV4C 2800 2800 1107 0.00 - - - - - KOV4P 2800 2800 0.5 0.00 - - - - -
KOV4C 2850 2850 1057 0.00 - - - - - KOV4P 2850 2850 0.5 0.00 - - - - -
KOV4C 2900 2900 1007 0.00 - - - - - KOV4P 2900 2900 0.5 0.00 - - - - -
KOV4C 2950 2950 957 0.00 - - - - - KOV4P 2950 2950 0.5 0.00 - - - - -
KOV4C 3000 3000 907 0.00 - - - - - KOV4P 3000 3000 0.5 0.00 - - - - -
KOV4C 3050 3050 857 0.00 - - - - - KOV4P 3050 3050 0.5 0.00 - - - - -
KOV4C 3100 3100 807.5 0.00 - - - - - KOV4P 3100 3100 0.5 0.00 - - - - -
KOV4C 3150 3150 757.5 0.00 - - - - - KOV4P 3150 3150 0.5 0.00 - - - - -
KOV4C 3200 3200 707.5 0.00 - - - - - KOV4P 3200 3200 0.5 0.00 - - - - -
KOV4C 3250 3250 657.5 0.00 - - - - - KOV4P 3250 3250 0.5 0.00 - - - - -
KOV4C 3300 3300 607.5 0.00 - - - - - KOV4P 3300 3300 0.5 0.00 - - - - -
KOV4C 3350 3350 557.5 0.00 - - - - - KOV4P 3350 3350 0.5 0.00 - - - - -
KOV4C 3400 3400 507.5 0.00 - - - - - KOV4P 3400 3400 0.5 0.00 - - - - -
KOV4C 3450 3450 457.5 0.00 - - - - - KOV4P 3450 3450 0.5 0.00 - - - - -
KOV4C 3500 3500 408 0.00 - - - - - KOV4P 3500 3500 0.5 0.00 - - - - -
KOV4C 3550 3550 358 0.00 - - - - - KOV4P 3550 3550 0.5 0.00 - - - - -
KOV4C 3600 3600 309 0.00 - - - - - KOV4P 3600 3600 1 0.00 - - - - -
KOV4C 3650 3650 260.5 0.00 - - - - - KOV4P 3650 3650 3 0.00 - - - - -
KOV4C 3700 3700 214 0.00 - - - - - KOV4P 3700 3700 6 0.00 - - - - -
KOV4C 3750 3750 170 0.00 - - - - - KOV4P 3750 3750 12 0.00 - - - - -
KOV4C 3800 3800 130 0.00 - - - - - KOV4P 3800 3800 225 0.00 - - - - -
KOV4C 3850 3850 95.5 0.00 - - - - - KOV4P 3850 3850 375 0.00 - - - - -
KOV4C 3900 3900 66.5 0.00 - - - - - KOV4P 3900 3900 58.5 0.00 - - - - -
KOV4C 3950 3950 44 0.00 - - - - - KOV4P 3950 3950 86 0.00 - - - - -
KOV4C 4000 4000 28 0.00 - - - - - KOV4P 4000 4000 119.5 0.00 - - - - -
KOV4C 4050 4050 16.5 0.00 - - - - - KOV4P 4050 4050 158.5 0.00 - - - - -
KOV4C 4100 4100 9 0.00 - - - - - KOV4P 4100 4100 201 0.00 - - - - -
KOV4C 4150 4150 5 0.00 - - - - - KOV4P 4150 4150 246.5 0.00 - - - - -
KOV4C 4200 4200 25 0.00 - - - 50.0 - KOV4P 4200 4200 294 0.00 - - - - -
KOVA4C 4250 4250 1 0.00 - - - - - KOV4P 4250 4250 343 0.00 - - - - -
KOV4C 4300 4300 0.5 0.00 - - - 300.0 - KOV4P 4300 4300 392 0.00 - - - - -
KOV4C 4350 4350 0.5 0.00 - - - - - KOV4P 4350 4350 442 0.00 - - - - -
KOV4C 4400 4400 0.5 0.00 - - - - - KOV4P 4400 4400 4915 0.00 - - - - -
KOVA4C 4450 4450 0.5 0.00 - - - - - KOV4P 4450 4450 541.5 0.00 - - - - -
KOV4C 4500 4500 0.5 0.00 - - - - - KOV4P 4500 4500 591.5 0.00 - - - - -
KOV4C 4550 4550 0.5 0.00 - - - - - KOV4P 4550 4550 641.5 0.00 - - - - -
KOV4C 4600 4600 0.5 0.00 - - - - - KOV4P 4600 4600 691.5 0.00 - - - - -
KOV4C 4650 4650 0.5 0.00 - - - - - KOV4P 4650 4650 741.5 0.00 - - - - -
KOV4C 4700 4700 0.5 0.00 - - - - - KOV4P 4700 4700 791.5 0.00 - - - - -
KOV4C 4750 4750 0.5 0.00 - - - - - KOV4P 4750 4750 841 0.00 - - - - -
KOV4C 4800 4800 0.5 0.00 - - - - - KOV4P 4800 4800 891 0.00 - - - - -
KOV4C 4850 4850 0.5 0.00 - - - - - KOV4P 4850 4850 941 0.00 - - - - -
KOV4C 4900 4900 0.5 0.00 - - - - - KOV4P 4900 4900 991 0.00 - - - - -
KOV4C 4950 4950 0.5 0.00 - - - - - KOV4P 4950 4950 1041 0.00 - - - - -
KOV4C 5000 5000 0.5 0.00 - - - - - KOV4P 5000 5000 1091 0.00 - - - - -
KOV4C 5050 5050 0.5 0.00 - - - - - KOV4P 5050 5050 1141 0.00 - - - - -
KOV4C 5100 5100 0.5 0.00 - - - - - KOV4P 5100 5100 1191 0.00 - - - - -
KOV4C 5150 5150 0.5 0.00 - - - - - KOV4P 5150 5150 1241 0.00 - - - - -
Nov-24 (42d 9/10/24); CSize 25; KOX4 3877.00

KOX4C 2700 2700 1184.5 0.00 - - - - - KOX4P 2700 2700 0.5 0.00 - - - - -
KOX4C 2750 2750 1134.5 0.00 - - - - - KOX4P 2750 2750 0.5 0.00 - - - - -
KOX4C 2800 2800 1085 0.00 - - - - - KOX4P 2800 2800 0.5 0.00 - - - - -
KOX4C 2850 2850 1035 0.00 - - - - - KOX4P 2850 2850 0.5 0.00 - - - - -
KOX4C 2900 2900 9855 0.00 - - - - - KOX4P 2900 2900 0.5 0.00 - - - - -
KOX4C 2950 2950 935.5 0.00 - - - - - KOX4P 2950 2950 0.5 0.00 - - - - -
KOX4C 3000 3000 885.5 0.00 - - - - - KOX4P 3000 3000 0.5 0.00 - - - - -
KOX4C 3050 3050 836 0.00 - - - - - KOX4P 3050 3050 0.5 0.00 - - - - -
KOX4C 3100 3100 786 0.00 - - - - - KOX4P 3100 3100 0.5 0.00 - - - - -
KOX4C 3150 3150 736.5 0.00 - - - - - KOX4P 3150 3150 0.5 0.00 - - - - -
KOX4C 3200 3200 687 0.00 - - - - - KOX4P 3200 3200 0.5 0.00 - - - - -
KOX4C 3250 3250 637.5 0.00 - - - - - KOX4P 3250 3250 1 0.00 - - - - -
KOX4C 3300 3300 588.5 0.00 - - - - - KOX4P 3300 3300 2 0.00 - - - - -
KOX4C 3350 3350 540 0.00 - - - - - KOX4P 3350 3350 3 0.00 - - - - -
KOX4C 3400 3400 492 0.00 - - - - - KOX4P 3400 3400 5 0.00 - - - - -
KOX4C 3450 3450 445 0.00 - - - - - KOX4P 3450 3450 8 0.00 - - - - -
KOX4C 3500 3500 399.5 0.00 - - - - - KOX4P 3500 3500 12 0.00 - - - - -
KOX4C 3550 3550 355 0.00 - - - - - KOX4P 3550 3550 17.5 0.00 - - - - -
KOX4C 3600 3600 313 0.00 - - - - - KOX4P 3600 3600 25 0.00 - - - - -
KOX4C 3650 3650 273 0.00 - - - - - KOX4P 3650 3650 35 0.00 - - - - -
KOX4C 3700 3700 2355 0.00 - - - - - KOX4P 3700 3700 47 0.00 - - - - -
KOX4C 3750 3750 201 0.00 - - - - - KOX4P 3750 3750 62.5 0.00 - - - - -
KOX4C 3800 3800 169 0.00 - - - - - KOX4P 3800 3800 80.5 0.00 - - - - -
KOX4C 3850 3850 141 0.00 - - - - - KOX4P 3850 3850 102 0.00 - - - - -
KOX4C 3900 3900 116 0.00 - - - - - KOX4P 3900 3900 127 0.00 - - - - -
KOX4C 3950 3950 94 0.00 - - - - - KOX4P 3950 3950 155 0.00 - - - - -
KOX4C 4000 4000 755 0.00 - - - - - KOX4P 4000 4000 186 0.00 - - - - -
KOX4C 4050 4050 59.5 0.00 - - - - - KOX4P 4050 4050 220 0.00 - - - - -
KOX4C 4100 4100 46.5 0.00 - - - - - KOX4P 4100 4100 256.5 0.00 - - - - -




KOX4P 4150
KOX4P 4200
KOX4P 4250
KOX4P 4300
KOX4P 4350
KOX4P 4400
KOX4P 4450
KOX4P 4500
KOX4P 4550
KOX4P 4600
KOX4P 4650
KOX4P 4700
KOX4P 4750
KOX4P 4800
KOX4P 4850
KOX4P 4900
KOX4P 4950
KOX4P 5000
KOX4P 5050
KOX4P 5100
KOX4P 5150

4150
4200
4250
4300
4350
4400
4450
4500
4550
4600
4650
4700
4750
4800
4850
4900
4950
5000
5050
5100
5150

296
337
380
424.5
470.5
517
564.5
612.5
661.5
710
759.5
809
858.5
908
957.5
1007.5
1057
1107
1156.5
1206.5
1256.5

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

KOZ4P 2650
KOZ4P 2700
KOZ4P 2750
KOZ4P 2800
KOZ4P 2850
KOZ4P 2900
KOZ4P 2950
KOZ4P 3000
KOZ4P 3050
KOZ4P 3100
KOZ4P 3150
KOZ4P 3200
KOZ4P 3250
KOZ4P 3300
KOZ4P 3350
KOZ4P 3400
KOZA4P 3450
KOZ4P 3500
KOZ4P 3550
KOZ4P 3600
KOZ4P 3650
KOZ4P 3700
KOZ4P 3750
KOZ4P 3800
KOZ4P 3850
KOZ4P 3900
KOZ4P 3950
KOZ4P 4000
KOZ4P 4050
KOZ4P 4100
KOZ4P 4150
KOZ4P 4200
KOZ4P 4250
KOZ4P 4300
KOZ4P 4350
KOZA4P 4400
KOZA4P 4450
KOZ4P 4500
KOZA4P 4550
KOZ4P 4600
KOZ4P 4650
KOZ4P 4700
KOZ4P 4750
KOZ4P 4800
KOZA4P 4850
KOZ4P 4900
KOZ4P 4950
KOZ4P 5000
KOZ4P 5050
KOZ4P 5100

2650
2700
2750
2800
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
5000
5050
5100

0.5
0.5
0.5
0.5
0.5
0.5
0.5
0.5

1.5
25

8.5
12
16.5
22.5
30

39

50
63.5
79

97
117.5
140.5
166
194
224.5
257
292
329
367.5
408
450
493
537.5
582.5
628.5
675.5
722.5
770.5
818.5
867
916
965
1014
1063.5
1113
1162
1211.5

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
0.00
0.00
0.00
0.00
0.00
0.00
0.00

KOX4C 4150 4150 36 0.00
KOX4C 4200 4200 27 0.00
KOX4C 4250 4250 20.5 0.00
KOX4C 4300 4300 15 0.00
KOX4C 4350 4350 1" 0.00
KOX4C 4400 4400 8 0.00
KOX4C 4450 4450 55 0.00
KOX4C 4500 4500 4 0.00
KOX4C 4550 4550 3 0.00
KOX4C 4600 4600 2 0.00
KOX4C 4650 4650 1.5 0.00
KOX4C 4700 4700 1 0.00
KOX4C 4750 4750 0.5 0.00
KOX4C 4800 4800 0.5 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
Dec-24 (72d 10/10/24); CSize 25; KOZ4 3864.00
KOZ4C 2650 2650 1223 0.00
KOZ4C 2700 2700 1173.5 0.00
KOZ4C 2750 2750 1124 0.00
KOZ4C 2800 2800 1074 0.00
KOZ4C 2850 2850 1024.5 0.00
KOZ4C 2900 2900 975 0.00
KOZ4C 2950 2950 925.5 0.00
KOZ4C 3000 3000 876 0.00
KOZ4C 3050 3050 826.5 0.00
KOZ4C 3100 3100 777.5 0.00
KOZ4C 3150 3150 729 0.00
KOZ4C 3200 3200 680.5 0.00
KOZ4C 3250 3250 633 0.00
KOZ4C 3300 3300 585.5 0.00
KOZ4C 3350 3350 539.5 0.00
KOZ4C 3400 3400 4945 0.00
KOZ4C 3450 3450 450.5 0.00
KOZ4C 3500 3500 408.5 0.00
KOZ4C 3550 3550 368 0.00
KOZ4C 3600 3600 329.5 0.00
KOZ4C 3650 3650 293 0.00
KOZ4C 3700 3700 259 0.00
KOZ4C 3750 3750 227 0.00
KOZ4C 3800 3800 198 0.00
KOZ4C 3850 3850 171 0.00
KOZ4C 3900 3900 147 0.00
KOZ4C 3950 3950 125.5 0.00
KOZ4C 4000 4000 106 0.00
KOZ4C 4050 4050 89 0.00
KOZ4C 4100 4100 74.5 0.00
KOZ4C 4150 4150 61.5 0.00
KOZ4C 4200 4200 50.5 0.00
KOZ4C 4250 4250 41.5 0.00
KOZ4C 4300 4300 33.5 0.00
KOZ4C 4350 4350 27 0.00
KOZ4C 4400 4400 21.5 0.00
KOZ4C 4450 4450 17 0.00
KOZ4C 4500 4500 13.5 0.00
KOZ4C 4550 4550 10.5 0.00
KOZ4C 4600 4600 8 0.00
KOZ4C 4650 4650 6.5 0.00
KOZ4C 4700 4700 5 0.00
KOZ4C 4750 4750 3.5 0.00
KOZ4C 4800 4800 3 0.00
KOZ4C 4850 4850 2 0.00
KOZ4C 4900 4900 1.5 0.00
KOZ4C 4950 4950 1 0.00
KOZ4C 5000 5000 1 0.00
KOZ4C 5050 5050 0.5 0.00
KOZ4C 5100 5100 0.5 0.00
Jan-25 (101d 11/8/24); CSize 25; KOF5 3863.00
KOF5C 2650 2650 1226 0.00
KOF5C 2700 2700 1176.5 0.00
KOF5C 2750 2750 1127 0.00
KOF5C 2800 2800 1077.5 0.00
KOF5C 2850 2850 1028.5 0.00
KOF5C 2900 2900 979 0.00
KOF5C 2950 2950 930 0.00
KOF5C 3000 3000 881 0.00
KOF5C 3050 3050 8325 0.00
KOF5C 3100 3100 784 0.00
KOF5C 3150 3150 736.5 0.00
KOF5C 3200 3200 689 0.00
KOF5C 3250 3250 642.5 0.00
KOF5C 3300 3300 597 0.00
KOF5C 3350 3350 552.5 0.00
KOF5C 3400 3400 509.5 0.00
KOF5C 3450 3450 467.5 0.00
KOF5C 3500 3500 427 0.00
KOF5C 3550 3550 388.5 0.00
KOF5C 3600 3600 351.5 0.00
KOF5C 3650 3650 316.5 0.00
KOF5C 3700 3700 283.5 0.00
KOF5C 3750 3750 253 0.00
KOF5C 3800 3800 2245 0.00
KOF5C 3850 3850 198 0.00
KOF5C 3900 3900 174 0.00
KOF5C 3950 3950 152 0.00
KOF5C 4000 4000 132 0.00
KOF5C 4050 4050 114 0.00
KOF5C 4100 4100 98 0.00
KOF5C 4150 4150 84 0.00
KOF5C 4200 4200 71.5 0.00
KOF5C 4250 4250 60.5 0.00
KOF5C 4300 4300 51 0.00
KOF5C 4350 4350 43 0.00
KOF5C 4400 4400 36 0.00
KOF5C 4450 4450 29.5 0.00
KOF5C 4500 4500 24.5 0.00
KOF5C 4550 4550 20 0.00
KOF5C 4600 4600 16.5 0.00
KOF5C 4650 4650 13.5 0.00
KOF5C 4700 4700 1" 0.00
KOF5C 4750 4750 9 0.00
KOF5C 4800 4800 7 0.00
KOF5C 4850 4850 55 0.00
KOF5C 4900 4900 4.5 0.00
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KOF5C 4950 4950 3.5 0.00 - - - KOF5P 4950 4950 1057 0.00 - - - -
KOF5C 5000 5000 3 0.00 - - - KOF5P 5000 5000 1106 0.00 - - - -
KOF5C 5050 5050 2.5 0.00 - - - KOF5P 5050 5050 1155 0.00 - - - -
KOF5C 5100 5100 2 0.00 - - - KOF5P 5100 5100 1204 0.00 - - - -
Implied volatility for ATM Previous day 1D%CHG [ 10Days 20Days | 30Days | 60Days | 90Days
CALL 22.86 22.82 0.18 Current 29.24 33.21 33.64 32.22 31
OCT24  |put 22.86 22.82 0.18 1 week ago 33.31 29.55 28.28 28.9 30
MEAN 22.86 22.82 0.18 1 month ago 38.22 32,62 30.19 30.88 35
CALL 22.86 22.82 0.18 3 months ago 40.80 34.91 44.15 39.09 45
NOv24  |putr 22.86 22.82 0.18 6 months ago 56.82 46.05 47.08 44.39 39
MEAN 22.86 22.82 0.18
CALL 22.67 22.66 0.04
DEC24  |putr 22.69 22.66 0.13
MEAN 22.68 22.66 0.09
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