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October 16, 2024
Underlying instrument - FCPO CBOT Soybean oil futures
Cont Sett |Change [Open [High [Low [Volm  [Open Int Cont Sett [Change [Open [High [Low [ Volm [ Open Int
NOV 24 4,312 -32 4,332 4,348 4,271 4,803 19,054 DEC 24 42.45 0.29 41.91 42.61 4240 92,495 208,060
DEC 24 4,272 -41 4,300 4,321 4,236 38,576 71,109 JAN 25 42.33 0.43 42.01 42.49 4227 40,239 112,567
JAN 25 4,239 -44 4,272 4,290 4,210 25,482 55,777 MAR 25 42.44 0.48 42.23 42.59 4238 30,721 80,772
FEB 25 4,207 -41 4,237 4252 4,178 7,704 20,506 MAY 25 42.65 0.50 42.50 42.79 4262 14,783 42,935
MAR 25 4,169 -41 4,198 4,208 4,144 6,080 21,830 JUL 25 42.79 0.38 42.72 42.86 4273 9,632 36,718
APR 25 4,129 -37 4,145 4,163 4,102 2,844 14,600 AUG 25 42.63 0.00 42.58 42.76 42.54 2,450 6,803
MAY 25 4,093 -35 4,121 4,121 4,065 3,036 15,174 SEP 25 42.37 -0.15 42.39 42.61 41.99 876 5,401
JUN 25 4,048 -35 4,068 4,073 4,022 1,942 7,232 OCT 25 42.05 -0.27 42.11 42.25 41.72 476 2,489
JUL 25 4,011 -28 4,031 4,031 3,975 2,343 8,410 DEC 25 41.98 -0.04 42.05 41.98 41.92 1,116 10,023
AUG 25 3,979 -28 3,982 3,995 3,944 1,484 2,983 JAN 26 41.96 0.00 42.00 42.00 41.92 40 630
SEP 25 3,952 -28 3,955 3,965 3,920 999 7,934 MAR 26 41.95 -0.01 - #N/AN/A #NIAN/A 13 470
NOV 25 3,930 -28 3,914 3914 3914 58 1,775 MAY 26 42.03 0.08 41.90 41.90 41.90 1 239
JAN 26 3,930 -28 JUL 26 42.10 0.07 - #N/AN/A  #NIAN/A - 102
MAR 26 3,930 -28 AUG 26 41.97 -0.13 - #N/AN/A  #NIAN/A - -
MAY 26 3,930 -28 SEP 26 41.99 0.02 - #N/AN/A  #N/A N/A - -
JUL 26 3,930 -28
SEP 26 3,930 -28 Source : Bloomberg
NOV 26 3,930 -28
JAN 27 3,930 -28
MAR 27 3,930 -28
MAY 27 3,930 -28
JuL 27 3,930 -28
SEP 27 3,930 -28
Calls Puts
Ticker Strike Last 1D% High Low Volm Olnt OICh|Ticker Strike Last 1D% High Low Volm Olnt OICh
Jan-25 (23d 11/8/24); CSize 25; KOF5 4283.00
KOF5C 3100 3100 1136.5 0.00 - - - - - KOF5P 3100 3100 0.5 0.00 - - - - -
KOF5C 3150 3150 1087 0.00 - - - - - |KOF5P 3150 3150 0.5 0.00 - - - - -
KOF5C 3200 3200 1037 0.00 - - - - - KOF5P 3200 3200 0.5 0.00 - - - - -
KOF5C 3250 3250 987 0.00 - - - - - |KOF5P 3250 3250 0.5 0.00 - - - - -
KOF5C 3300 3300 937 0.00 - - - - - KOF5P 3300 3300 0.5 0.00 - - - - -
KOF5C 3350 3350 887 0.00 - - - - - |KOF5P 3350 3350 0.5 0.00 - - - - -
KOF5C 3400 3400 837.5 0.00 - - - - - KOF5P 3400 3400 0.5 0.00 - - - 250 -
KOF5C 3450 3450 787.5 0.00 - - - - - |KOF5P 3450 3450 0.5 0.00 - - - - -
KOF5C 3500 3500 737.5 0.00 - - - - - KOF5P 3500 3500 0.5 0.00 - - - - -
KOF5C 3550 3550 688 0.00 - - - - - |KOF5P 3550 3550 0.5 0.00 - - - - -
KOF5C 3600 3600 638.5 0.00 - - - - - KOF5P 3600 3600 1 0.00 - - - - -
KOF5C 3650 3650 589.5 0.00 - - - - - |KOF5P 3650 3650 15 0.00 - - - - -
KOF5C 3700 3700 540.5 0.00 - - - - - KOF5P 3700 3700 25 0.00 - - - - -
KOF5C 3750 3750 492 0.00 - - - - - |KOF5P 3750 3750 4 0.00 - - - - -
KOF5C 3800 3800 445 0.00 - - - - - KOF5P 3800 3800 7 0.00 - - - 200 -
KOF5C 3850 3850 3985 0.00 - - - - - |KOF5P 3850 3850 10.5 0.00 - - - - -
KOF5C 3900 3900 354 0.00 - - - - - KOF5P 3900 3900 15.5 0.00 - - - 700 -
KOF5C 3950 3950 311 0.00 - - - - - |KOF5P 3950 3950 225 0.00 - - - - -
KOF5C 4000 4000 2705 0.00 - - - - - KOF5P 4000 4000 32 0.00 - - - - -
KOF5C 4050 4050 2325 0.00 - - - - - |KOF5P 4050 4050 44 0.00 - - - - -
KOF5C 4100 4100 1975 0.00 - - - - - KOF5P 4100 4100 58.5 0.00 - - - - -
KOF5C 4150 4150 165.5 0.00 - - - - - |KOF5P 4150 4150 76.5 0.00 - - - - -
KOF5C 4200 4200 137 0.00 - - - - - KOF5P 4200 4200 98 0.00 - - - - -
KOF5C 4250 4250 1115 0.00 - - - - - |KOF5P 4250 4250 122.5 0.00 - - - - -
KOF5C 4300 4300 89.5 0.00 - - - 40.0 40.0 |KOF5P 4300 4300 150.5 0.00 - - - - -
KOF5C 4350 4350 71 0.00 - - - - - |KOF5P 4350 4350 182 0.00 - - - - -
KOF5C 4400 4400 55.5 0.00 - - - 150.0 - KOF5P 4400 4400 216 0.00 - - - - -
KOF5C 4450 4450 425 0.00 - - - - - |KOF5P 4450 4450 2535 0.00 - - - - -
KOF5C 4500 4500 325 0.00 - - - - - KOF5P 4500 4500 293 0.00 - - - - -
KOF5C 4550 4550 24 0.00 - - - - - |KOF5P 4550 4550 334.5 0.00 - - - - -
KOF5C 4600 4600 18 0.00 - - - - - KOF5P 4600 4600 378 0.00 - - - - -
KOF5C 4650 4650 13 0.00 - - - - - |KOF5P 4650 4650 423 0.00 - - - - -
KOF5C 4700 4700 9 0.00 - - - - - KOF5P 4700 4700 469.5 0.00 - - - - -
KOF5C 4750 4750 6.5 0.00 - - - - - |KOF5P 4750 4750 516.5 0.00 - - - - -
KOF5C 4800 4800 4.5 0.00 - - - - - KOF5P 4800 4800 564.5 0.00 - - - - -
KOF5C 4850 4850 3 0.00 - - - - - |KOF5P 4850 4850 613 0.00 - - - - -
KOF5C 4900 4900 2 0.00 - - - - - KOF5P 4900 4900 661.5 0.00 - - - - -
KOF5C 4950 4950 15 0.00 - - - - - |KOF5P 4950 4950 711 0.00 - - - - -
KOF5C 5000 5000 1 0.00 - - - - - KOF5P 5000 5000 760.5 0.00 - - - - -
KOF5C 5050 5050 0.5 0.00 - - - - - |KOF5P 5050 5050 810 0.00 - - - - -
KOF5C 5100 5100 0.5 0.00 - - - - - KOF5P 5100 5100 859.5 0.00 - - - - -
KOF5C 5150 5150 0.5 0.00 - - - - - |KOF5P 5150 5150 909.5 0.00 - - - - -
KOF5C 5200 5200 0.5 0.00 - - - - - KOF5P 5200 5200 959 0.00 - - - - -
KOF5C 5250 5250 0.5 0.00 - - - - - |KOF5P 5250 5250 1009 0.00 - - - - -
KOF5C 5300 5300 0.5 0.00 - - - - - KOF5P 5300 5300 1059 0.00 - - - - -
KOF5C 5350 5350 0.5 0.00 - - - - - |KOF5P 5350 5350 1109 0.00 - - - - -
KOF5C 5400 5400 0.5 0.00 - - - - - KOF5P 5400 5400 1158.5 0.00 - - - - -
KOF5C 5450 5450 0.5 0.00 - - - - - |KOF5P 5450 5450 1208.5 0.00 - - - - -
KOF5C 5500 5500 0.5 0.00 - - - - - KOF5P 5500 5500 1258.5 0.00 - - - - -
KOF5C 5550 5550 0.5 . - - - - - |KOF5P 5550 5550 1308.5 0.00 - - - - -
Feb-25 (55d 12/10/24); CSize 25; KOG5 4244.00
KOGS5C 2850 2850 1350.5 0.00 - - - - - |KOGS5P 2850 2850 0.5 0.00 - - - - -
KOG5C 2900 2900 1301 0.00 - - - - - KOG5P 2900 2900 0.5 0.00 - - - - -
KOGS5C 2950 2950 1251 0.00 - - - - - |KOGS5P 2950 2950 0.5 0.00 - - - - -
KOG5C 3000 3000 1201.5 0.00 - - - - - KOG5P 3000 3000 0.5 0.00 - - - - -
KOGS5C 3050 3050 1151.5 0.00 - - - - - |KOGS5P 3050 3050 0.5 0.00 - - - - -
KOG5C 3100 3100 1102 0.00 - - - - - KOG5P 3100 3100 0.5 0.00 - - - - -
KOG5C 3150 3150 1052 0.00 - - - - - |KOGS5P 3150 3150 0.5 0.00 - - - - -
KOG5C 3200 3200 1002.5 0.00 - - - - - KOG5P 3200 3200 0.5 0.00 - - - - -
KOGS5C 3250 3250 953 0.00 - - - - - |KOGS5P 3250 3250 1 0.00 - - - - -
KOG5C 3300 3300 904 0.00 - - - - - KOG5P 3300 3300 1 0.00 - - - - -
KOGS5C 3350 3350 854.5 0.00 - - - - - |KOGS5P 3350 3350 2 0.00 - - - 400 -
KOG5C 3400 3400 806 0.00 - - - - - KOG5P 3400 3400 3 0.00 - - - 50 -
KOGS5C 3450 3450 7575 0.00 - - - - - |KOGS5P 3450 3450 4 0.00 - - - - -
KOG5C 3500 3500 709.5 0.00 - - - - - KOG5P 3500 3500 6 0.00 - - - 200 -
KOGS5C 3550 3550 662 0.00 - - - - - |KOGS5P 3550 3550 8.5 0.00 - - - 100 -
KOG5C 3600 3600 615.5 0.00 - - - - - KOG5P 3600 3600 11.5 0.00 - - - - -
KOGS5C 3650 3650 570 0.00 - - - - - |KOGS5P 3650 3650 156.5 0.00 - - - - -
KOG5C 3700 3700 525.5 0.00 - - - - - KOG5P 3700 3700 20.5 0.00 - - - 200 -
KOGS5C 3750 3750 482 0.00 - - - - - |KOGS5P 3750 3750 27 0.00 - - - - -
KOG5C 3800 3800 440 0.00 - - - - - KOG5P 3800 3800 35 0.00 - - - - -
KOGS5C 3850 3850 400 0.00 - - - - - |KOGS5P 3850 3850 44.5 0.00 - - - - -
KOG5C 3900 3900 361.5 0.00 - - - - - KOG5P 3900 3900 56 0.00 - - - - -
KOGS5C 3950 3950 325 0.00 - - - - - |KOGS5P 3950 3950 69.5 0.00 - - - - -
KOG5C 4000 4000 290.5 0.00 - - - - - KOG5P 4000 4000 84.5 0.00 - - - - -
KOGS5C 4050 4050 2585 0.00 - - - - - |KOGS5P 4050 4050 102 0.00 - - - - -
KOG5C 4100 4100 2285 0.00 - - - - - KOG5P 4100 4100 122 0.00 - - - - -
KOGS5C 4150 4150 201 0.00 - - - - - |KOGS5P 4150 4150 144 0.00 - - - - -
KOG5C 4200 4200 1755 0.00 - - - - - KOG5P 4200 4200 168.5 0.00 - - - - -
KOGS5C 4250 4250 1525 0.00 - - - - - |KOGS5P 4250 4250 195.5 0.00 - - - - -
KOG5C 4300 4300 1315 0.00 - - - 150.0 - KOG5P 4300 4300 2245 0.00 - - - - -
KOGS5C 4350 4350 113 0.00 - - - - - |KOGS5P 4350 4350 255.5 0.00 - - - - -
KOG5C 4400 4400 96.5 0.00 - - - 550.0 - KOG5P 4400 4400 288.5 0.00 - - - - -
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KOG5C 4450 4450 82 0.00
KOG5C 4500 4500 69 0.00
KOG5C 4550 4550 58 0.00
KOG5C 4600 4600 48 0.00
KOG5C 4650 4650 40 0.00
KOG5C 4700 4700 33 0.00
KOG5C 4750 4750 27 0.00
KOG5C 4800 4800 22 0.00
KOG5C 4850 4850 18 0.00
KOG5C 4900 4900 145 0.00
KOG5C 4950 4950 115 0.00
KOG5C 5000 5000 9 0.00
KOG5C 5050 5050 7.5 0.00
KOG5C 5100 5100 55 0.00
KOG5C 5150 5150 4.5 0.00
KOG5C 5200 5200 35 0.00
KOG5C 5250 5250 25 0.00
KOG5C 5300 5300 2 0.00
Mar-25 (86d 1/10/25); CSize 25; KOH5 4208.00
KOH5C 3000 3000 1161 0.00
KOH5C 3050 3050 1111.5 0.00
KOH5C 3100 3100 1062.5 0.00
KOH5C 3150 3150 1013.5 0.00
KOH5C 3200 3200 964.5 0.00
KOH5C 3250 3250 916 0.00
KOH5C 3300 3300 868 0.00
KOH5C 3350 3350 820.5 0.00
KOH5C 3400 3400 7735 0.00
KOH5C 3450 3450 727 0.00
KOH5C 3500 3500 681.5 0.00
KOH5C 3550 3550 637 0.00
KOH5C 3600 3600 593.5 0.00
KOH5C 3650 3650 551 0.00
KOH5C 3700 3700 510 0.00
KOH5C 3750 3750 470.5 0.00
KOH5C 3800 3800 4325 0.00
KOH5C 3850 3850 396 0.00
KOH5C 3900 3900 361 0.00
KOH5C 3950 3950 328.5 0.00
KOH5C 4000 4000 2975 0.00
KOH5C 4050 4050 268.5 0.00
KOH5C 4100 4100 241 0.00
KOH5C 4150 4150 216 0.00
KOH5C 4200 4200 1925 0.00
KOH5C 4250 4250 171 0.00
KOH5C 4300 4300 1515 0.00
KOH5C 4350 4350 133.5 0.00
KOH5C 4400 4400 117 0.00
KOH5C 4450 4450 102.5 0.00
KOH5C 4500 4500 89.5 0.00
KOH5C 4550 4550  77.5 0.00
KOH5C 4600 4600 67 0.00
KOH5C 4650 4650 58 0.00
KOH5C 4700 4700 495 0.00
KOH5C 4750 4750 425 0.00
KOH5C 4800 4800 36.5 0.00
KOH5C 4850 4850 31 0.00
KOH5C 4900 4900 26 0.00
KOH5C 4950 4950 22 0.00
KOH5C 5000 5000 18.5 0.00
KOH5C 5050 5050 15.5 0.00
KOH5C 5100 5100 13 0.00
KOH5C 5150 5150 1" 0.00
KOH5C 5200 5200 9 0.00
KOH5C 5250 5250 7.5 0.00
KOH5C 5300 5300 6 0.00
KOH5C 5350 5350 5 0.00
KOH5C 5400 5400 4 0.00
KOHS5C 5450 5450 3.5 0.00
Apr-25 (117d 2/10/25); CSize 25; KOJ5 4170.00
KOJ5C 2750 2750 1365.5 0.00
KOJ5C 2800 2800 1316 0.00
KOJ5C 2850 2850 1267 0.00
KOJ5C 2900 2900 12175 0.00
KOJ5C 2950 2950 1168.5 0.00
KOJ5C 3000 3000 1119.5 0.00
KOJ5C 3050 3050 1071 0.00
KOJ5C 3100 3100 1022.5 0.00
KOJ5C 3150 3150 974.5 0.00
KOJ5C 3200 3200 927 0.00
KOJ5C 3250 3250 880 0.00
KOJ5C 3300 3300 833.5 0.00
KOJ5C 3350 3350 787.5 0.00
KOJ5C 3400 3400 7425 0.00
KOJ5C 3450 3450 698 0.00
KOJ5C 3500 3500 655 0.00
KOJ5C 3550 3550 613 0.00
KOJ5C 3600 3600 572 0.00
KOJ5C 3650 3650 532.5 0.00
KOJ5C 3700 3700 494 0.00
KOJ5C 3750 3750 457.5 0.00
KOJ5C 3800 3800 422 0.00
KOJ5C 3850 3850 388.5 0.00
KOJ5C 3900 3900 356.5 0.00
KOJ5C 3950 3950 326 0.00
KOJ5C 4000 4000 2975 0.00
KOJ5C 4050 4050 270.5 0.00
KOJ5C 4100 4100 2455 0.00
KOJ5C 4150 4150 222 0.00
KOJ5C 4200 4200 200 0.00
KOJ5C 4250 4250 180 0.00
KOJ5C 4300 4300 1615 0.00
KOJ5C 4350 4350 144 0.00
KOJ5C 4400 4400 1285 0.00
KOJ5C 4450 4450 1145 0.00
KOJ5C 4500 4500 101.5 0.00
KOJ5C 4550 4550  89.5 0.00
KOJ5C 4600 4600 79 0.00
KOJ5C 4650 4650  69.5 0.00
KOJ5C 4700 4700 61 0.00
KOJ5C 4750 4750  53.5 0.00
KOJ5C 4800 4800 46.5 0.00
KOJ5C 4850 4850  40.5 0.00
KOJ5C 4900 4900 35 0.00
KOJ5C 4950 4950  30.5 0.00
KOJ5C 5000 5000 26.5 0.00
KOJ5C 5050 5050 22,5 0.00
KOJ5C 5100 5100 19.5 0.00
KOJ5C 5150 5150 17 0.00
KOJ5C 5200 5200 145 0.00
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\ 10Days | 20Days | 30Days | 60Days | 90Days
Current 29.24 33.21 33.64 32.22 31
1 week ago 33.31 29.55 28.28 28.9 30
1 month ago 38.22 32.62 30.19 30.88 35
3 months ago 40.80 34.91 4415 39.09 45
6 months ago 56.82 46.05 47.08 44.39 39

Implied volatility for ATM Previous day 1D%CHG
CALL 25.89 26.32 -1.63
JAN 25 PUT 25.89 26.32 -1.63
MEAN 25.89 26.32 -1.63
CALL 26.33 26.50 -0.64
FEB 25 PUT 26.33 26.50 -0.64
MEAN 26.33 26.50 -0.64
CALL 25.70 25.85 -0.58
MAR 25 PUT 25.70 25.84 -0.54
MEAN 25.70 25.85 -0.56
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