
Strike/Type 5900CE 5800PE

Call Put IV 37.0611 37.8453

6200 5800 Delta 0.5433 -0.3911

6100 5700 Gamma 0.0006 0.0006

6000 5600 Vega 7.1203 6.9163

5900 5500 Theta -3.7187 -3.7029

5800 5400 RHO -0.2733 -0.1946

Strike/Type 200CE 190PE

Call Put IV 73.9144 69.2094

240 200 Delta 0.1549 -0.7369

230 190 Gamma 0.0111 0.0162

220 180 Vega 0.069 0.0942

210 170 Theta -0.3183 -0.4045

200 160 RHO -0.0004 -0.0038

Strike/Type 63000CE 62000PE

Call Put IV 10.9886 9.9613

63000 61000 Delta 0.1549 -0.6322

62000 60000 Gamma 0.0111 0.0002

61000 59000 Vega 0.069 77.345

60000 58000 Theta -0.3183 -8.9461

59000 57000 RHO -0.0004 -1.4487

Strike/Type 74000CE 73000PE

Call Put IV 19.8955 18.2576

76000 72000 Delta 0.31 -0.5024

75000 71000 Gamma 0.0001 0.0001

74000 70000 Vega 109.1265 122.7172

73000 69000 Theta -15.5194 -15.7993

72000 68000 RHO -2.2392 -4.5805

Gold 24 Jan 24

Silver M 20 Feb 24 Option Greeks

Option Greeks

Option Greeks

Crude Option 17 Jan 24

Natural Gas 23 Nov  23

Silver Options-MCX

20-Day volatility in MCX Silver Futures

Active Strikes 
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Natural Gas Options-MCX

Gold Options-MCX

Active Strikes 

20-Day volatility in MCX Gold Futures

20-Day volatility in MCX Natural Gas Futures

20-Day volatility in MCX Crude oil Futures

Active Strikes 

Active Strikes 

14 December 2023

Crude Oil Options-MCX
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DISCLAIMER AND DISCLOSURES

GENERAL DISCLOSURES & DISCLAIMERS:

CERTIFICATION 

I, Manu Jacob, an employee of Geojit Financial Services Limited, a public listed Company with Corporate Identification 
Number (CIN) : L67120KL1994PLC008403 and SEBI Registration  Number – Research Entity: INH200000345, having its 
registered office at 11th Floor, 34/659 – P, Civil Line Road, Padivattom, Kochi - 682024, Kerala, India  (hereinafter 
referred to as “GFSL”) and  author of this report, hereby certify that all the views expressed in this research report 
(report) reflect my personal views about any or all of the subject issuer or securities/ commodities.

DISCLAIMER

This report has been prepared by GFSL and the report & its contents are the exclusive property of GFSL and the 
recipient cannot tamper with the report or its contents in any manner and the said report, shall in no case, be further 
distributed to any third party for commercial use, with or without consideration.

GFSL has taken steps to ensure that facts in this report are based on reliable information but cannot testify, nor make 
any representation or warranty, express or implied, to the accuracy, contents or data contained within this report. It is 
hereby confirmed that wherever GFSL has employed a rating system in this report, the rating system has been clearly 
defined including the time horizon and benchmarks on which the rating is based.

Descriptions of any Commodity or Commodities mentioned herein are not intended to be complete and this report is 
not, and should not be construed as an offer or solicitation of an offer, to buy or sell any commodity or other financial 
instruments. GFSL has not taken any steps to ensure that the commodity/(ies) referred to in this report are suitable for 
any particular investor. This Report is not to be relied upon in substitution for the exercise of independent judgment. 
Opinions or estimates expressed are current opinions as of the original publication date appearing on this Report and 
the information, including the opinions and estimates contained herein, are subject to change without notice. GFSL is 
under no duty to update this report from time to time.

Registration granted by SEBI, membership of BASL (in case of IAs) and certification from NISM in no way guarantee 
performance of the intermediary or provide any assurance of returns to investors.

RISK DISCLOSURE

Geojit Financial Services Limited and/or its Affiliates and its officers, directors and employees including the 
analyst/authors shall not be in any way be responsible for any loss or damage that may arise to any person from any 
inadvertent error in the information contained in this report. Investors may lose his/her entire investment under 
certain market conditions so before acting on any advice or recommendation in these material, investors should 
consider whether it is suitable for their particular circumstances and, if necessary, seek professional advice. This report 
does not take into account the specific investment objectives, financial situation/circumstances and the particular 
needs of any specific person who may receive this document. The user assumes the entire risk of any use made of this 
information. Each recipient of this report should make such investigation as it deems necessary to arrive at an 
independent evaluation of an investment in the Commodity/(ies) referred to in this report (including the merits and 
risks involved). The price, volume and income of the investments referred to in this report may fluctuate and investors 
may realize losses that may exceed their original capital.

The investments or services contained or referred to in this report may not be suitable for all equally and it is 
recommended that an independent investment advisor be consulted. In addition, nothing in this report constitutes 
investment, legal, accounting or tax advice or a representation that any investment or strategy is suitable or 
appropriate to individual circumstances or otherwise constitutes a personal recommendation of GFSL.

REGULATORY DISCLOSURES:

Geojit Financial Services Limited’s Associates consists of companies such as Geojit Technologies Private Limited (GTPL- 
Software Solutions provider), Geojit Credits Private Limited (GCPL- NBFC Services provider). In the context of the SEBI 
Regulations on Research Analysts (2014), Geojit Financial Services Limited affirms that we are a SEBI registered 
Research Entity and we issue research reports /research analysis etc that are prepared by our Research Analysts. We 
also affirm and undertake that no disciplinary action has been taken against us or our Analysts in connection with our 
business activities.

Options Snapshot Geojit Financial Services Ltd



Options Snapshot

In compliance with the above mentioned SEBI Regulations, the following additional disclosures are also provided which 
may be considered by the reader before making an investment decision:

1. Disclosures regarding Ownership:

GFSL confirms that:
It/its associates have no financial interest or any other material conflict in relation to the subject Commodity futures 
covered herein at the time of publication of this report.

Further, the Research Analyst confirms that:

He, his associates and his relatives have no financial interest in the subject Commodity futures covered herein, and they 
have no other material conflict in the subject Commodity at the time of publication of this report.

2. Disclosures regarding Compensation:

During the past 12 months, GFSL or its Associates have not received any compensation or other benefits from any entity/ 
third party in connection with the Commodity futures mentioned in this report.

3. Disclosure regarding the Research Analyst’s connection with the Commodity futures:

It is affirmed that I, Manu Jacob, employed as Research Analyst by GFSL and engaged in the preparation of this report 
have no substantial ownership or financial interest over any Commodity futures mentioned in the report.

4. Disclosure regarding Market Making activity:

Neither GFSL nor its Research Analysts have engaged in market making activities for the subject Commodity futures. 
Copyright in this report vests exclusively with GFSL

In case you have any grievance, please contact the below mentioned:

Compliance Officer
Ms. Indu K.
Geojit Financial Services Limited,
34/659 P, Civil Lane Road, Padivattom, Kochi – 682024
Tele: 0484 -2901367
Email: compliance@geojit.com

Grievance Officer
Mr Nitin K
Geojit Financial Services Limited,34/659 P, Civil Lane Road, Padivattom, Kochi – 682024
Tele: 0484-2901363
Email : grievances@geojit.com

STANDARD WARNING 
Investment in securities market are subject to market risks. Read all the related documents carefully before investing. 
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