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M

a miax company

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Hard Red Spring Wheat Future for 09/19/2023
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431

o O o o o o o

431

OPEN
EFR TRANSFER INT. CHANGE EXER
23 0 41,738 -670
0 0 16,513 397
0 0 3,547 45
0 0 1,437 19
0 0 539 8
0 0 225 0
0 0 13 0
0 0 4 0
23 0 64,016 -201

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.

Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

M

a miax company

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

SPIKES Volatility Index Future for 09/19/2023
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Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.

Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Call Hard Red Spring Wheat Option for 09/19/2023
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wcC
WC
wcC
WC
wcC
WC
wcC
WC
wcC
WC
wcC
WC
wcC
WC
wcC

WC

Month
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12/23
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12/23
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Strike
Price

8.00
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Price

10.00
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12.00
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8.40

C/P Delta
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C
Cc
C
C
C
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C
C
C
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C
C
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C
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.0114
.0062
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.0052
.0051
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.5688
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.3163
.2758
.2394

Total
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Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.
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Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Call Hard Red Spring Wheat Option for 09/19/2023

Comm
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wcC
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12/23
12/23
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12/23
12/23
12/23

Month

3/24
3/24
3/24
3/24
3/24

Strike
Price

8.50
8.60
8.70
8.80
8.90
9.00
9.20
9.25
9.40
9.50
9.60
9.70

9.80

Strike
Price

10.00
10.30
10.50
11.00

13.00

C/P Delta
Cc
C
C
C
Cc
C
C
C
Cc
C
C
C
Cc
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C
C
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C
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.2063
.1766
.1504
.1286
.1092
.0923
.0666
.0623
.0472
.0392
.0343
.0296
.0251

.1085
.0869
.0748
.0519
.0178

Total
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23
117
18
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21
1,860
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35

4

28
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Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.
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Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Call Hard Red Spring Wheat Option for 09/19/2023
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wC
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wcC
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wcC
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wcC
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WC
wcC

Sub Total

Month

3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3/24
3124

Strike
Price

7.80
7.90
8.00
8.10
8.20
8.30
8.40
8.50
8.60
8.80
8.90
9.00
9.10
9.20
9.30
9.40
9.50
9.60
9.70

9.90

C/P Delta
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.5818
.5452
.5097
4756
4430
4115
.3818
.3545
.3281
.2802
.2590
.2395
.2208
.2039
.1884
1734
.1605
.1482
1372
.1168
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o
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CHANGE
32 5
20 0
30 0
51 0
10 0
36 0
1 0
113 0
162 0
44 0
10 0
55 0
15 15
14 0
174 0
17 0
24 0
73 0
43 0
10 0
1,021 20

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.

Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Call Hard Red Spring Wheat Option for 09/19/2023

Comm

WC
wC
WC
wcC

Sub Total

Comm

wcC
WC
wcC
WC

Sub Total

Comm

WC
WC
WC
wcC
Sub Total

Total

Month

5/24
5/24
5/24
5/24
5/24

Month

7/24
724
724
7/24

7/24

Month

9/24
9/24
9/24
9/24
9/24

Strike
Price

8.10
8.20
8.80

9.30

Strike
Price

8.30
8.50
9.00

9.35

Strike
Price

8.00
8.50
9.00
9.50

C/P Delta
Cc
C
C
C
C/P Delta
C
C
C
Cc
C/P Delta
C
C
Cc
C

5187
4914
3506
2626

4913
4442
.3440
.2881

.5388
4102
3115
.2392

Total
Volume

Total
Volume

Total
Volume

o O O

150

Elec

Elec

Elec

a O o O o o O o o o

o o o o

150

TRANSFER

TRANSFER

TRANSFER

OPEN
INT.

OPEN
INT.

OPEN
INT.

36
29
36
29
130

19
16
10
19
64

20

26

3,301

CHANGE

CHANGE

CHANGE

o O

114

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.
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Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Put Hard Red Spring Wheat Option for 09/19/2023

Comm

WP

WP

WP

Sub Total

Comm

WP
WP
WP
WP
WP
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WP
WP
WP
WP
WP
WP
WP
WP

WP

Month

10/23
10/23
10/23
10/23

Month

12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23
12/23

Strike
Price

7.50
7.70

8.00

Strike
Price

6.80
6.90
7.00
7.20
7.30
7.50
7.60
7.70
7.80
7.90
8.00
8.10
8.20
8.25

8.30

C/P Delta

P

T

C/P Delta

©® © ©” ©® ©® UV © UV U UV UV UV TV T T

1726
.3787
7371

.0509
.0739
.1019
1756
.2200
.3216
.3762
4312
4862
.5401
5913
.6394
.6837
.7052
7242

Total
Volume

Total
Volume
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Elec
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152
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356
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N W g o

12
368
23
72
103
107
422

250
3
200

CHANGE

CHANGE

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.
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Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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v MGEX Clearing House Wednesday, September 20, 2023 - 09:14:32 AM

I I Igex Contract Trades & Open Positions

a miax company

Put Hard Red Spring Wheat Option for 09/19/2023

Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 12/23 8.40 P .7606 0 0 0 74 0 0
WP 12/23 8.50 P 7937 0 0 0 41 0 0
WP 12/23 8.60 P .8234 0 0 0 156 0 0
WP 12/23 8.70 P .8496 0 0 0 60 0 0
WP 12/23 8.80 P .8714 0 0 0 13 0 0
WP 12/23 8.90 P .8908 0 0 0 2 0 0
WP 12/23 9.00 P .9077 0 0 0 6 0 0
WP 12/23 9.20 P .9334 0 0 0 30 0 0
WP 12/23 9.40 P .9528 0 0 0 1 0 0
Sub Total 12/23 56 56 0 1,970 54 0
Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 3/24 7.60 P .3466 0 0 0 125 0 0
WP 3/24 7.70 P .3828 0 0 0 39 0 0
WP 324 8.00 P 4903 0 0 0 200 0 0
WP 3/24 8.40 P .6182 0 0 0 100 0 0
Sub Total 3124 0 0 0 464 0 0
Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 5/24 7.10 P .1952 0 0 0 29 0 0
WP 5/24 8.00 P 4525 0 0 0 100 0 0

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.

Proprietary Information of Miami International Holdings, Inc., and its subsidiaries. 8/9



mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, September 20, 2023 - 09:14:32 AM

Put Hard Red Spring Wheat Option for 09/19/2023

Comm

Sub Total

Comm

WP

Sub Total

Comm

WP
WP
Sub Total

Total

Month

5/24

Month

7/24

7124

Month

9/24

9/24
9/24

Strike
Price

Strike
Price

7.20

Strike
Price

7.00
7.50

C/P

c/p

C/P

Delta

Delta

.2151

Delta

721

.3139

Total
Volume

Total
Volume

Total
Volume

60

Elec

Elec

Elec

OPEN
TRANSFER INT. CHANGE EXER
0 0 129 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 19 0
0 0 19 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 8 0
0 0 9 0
0 0 17 0
60 0 2,955 54

Daily trading volume, one side only, including exchanges of futures for cash, and open contracts less intentions, as reported by clearing members as of the close of the business.

The information in this report is taken from sources believed to be reliable; However, MGEX disclaims any liability whatsoever with regard to its accuracy or completeness, or for any
actions taken in reliance theron. This report is produced for informational purposes only.

Proprietary Information of Miami International Holdings, Inc., and its subsidiaries.
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