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Hard Red Spring Wheat Future for 10/03/2023
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OPEN
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41 162 40,684 -367

2 0 17,994 216

0 0 5,071 111

0 0 2,102 -56

0 0 864 -1

0 0 325 24

0 0 14 0

0 0 4 0

43 162 67,058 -505

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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a miax company

SPIKES Volatility Index Future for 10/03/2023

Comm Month ;rl?):zlme Elec BLK TAS EFP EFR TRANSFER ﬁll?l'EN CHANGE EXER DELV / DELIV

S 10/23 177 177 0 6 0 0 0 281 35 0 0
S 11/23 332 332 0 15 0 0 0 219 9 0 0
S 12/23 5 5 0 0 0 0 0 278 0 0 0
Total 514 514 0 21 0 0 0 778 44 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. 2/10
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a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, October 04, 2023 - 08:36:33 AM

Call Hard Red Spring Wheat Option for 10/03/2023
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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
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4011
.3492
.3014
.2591
.2394
.2216
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1575
1329
1110
.0921
.0761
.0631
.0535
.0443
.0352
.0297
.0193
.0188
.0133
.0127

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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a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, October 04, 2023 - 08:36:33 AM

Call Hard Red Spring Wheat Option for 10/03/2023

Comm
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Sub Total

Comm
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WC
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12/23
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12/23
12/23
12/23
12/23
12/23
12/23
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12/23
12/23

Month

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

Strike
Price

9.60

9.70

9.80

10.00
10.20
10.50
10.60
11.00
11.10
12.00

13.00

Strike
Price

7.40
7.50
7.80
7.90
8.00
8.10

8.20

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

.0076
.0072
.0069
.0063
.0058
.0053
.0051
.0046
.0044
.0037
.0031

.6368
.5838
4453
4054
.3687
.3349
.3029

Total
Volume

Total
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18
67
21
93
13
58

30

19

2,080

OPEN
INT.

12
38
24
43
51
21

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.

o O O O O o o o o o o o

o O o o o o o

4/10



mgex

a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, October 04, 2023 - 08:36:33 AM

Call Hard Red Spring Wheat Option for 10/03/2023
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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
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3/24
3/24
3/24
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Price
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11.00
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2748
2493
2247
2029
1844
1664
1503
1357
1233
1113
1011
.0910
0831
.0751
.0692
.0562
.0509
.0392
.0333
0216
.0060

actions taken in reliance theron. This report is produced for informational purposes only.
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115
162
12
14
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55
24
14
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18
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73
6
10
3
17
35
4
28
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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, October 04, 2023 - 08:36:33 AM

Call Hard Red Spring Wheat Option for 10/03/2023
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Comm
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wcC
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Month
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Month

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

Month

7/24
7/24
724
724

7/24

Strike
Price
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Price

7.60
7.80
8.00
8.10
8.20
8.50
8.80
9.00
9.20

9.30

Strike
Price

8.00
8.30
8.50
9.00

9.35

c/p Delta
C/P Delta
C
C
C
Cc
C
C
C
Cc
C
C
C/P Delta
Cc
C
C
C
Cc

.6270
.5451
4737
4416
4113
.3324
.2690
.2340
.2034
.1898

5413
4465
.3935
.2888

.2347

Total
Volume
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Total
Volume
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971

36
29

43

29
175

19
27
10
19

CHANGE

-67

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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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, October 04, 2023 - 08:36:33 AM

Call Hard Red Spring Wheat Option for 10/03/2023

Comm

WC

Sub Total

Comm

WC
WC
WC
wcC
Sub Total

Total

Month

7/24

7/24

Month

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

Strike
Price

9.50

Strike
Price

8.00
8.50
9.00
9.50

C/P

Cc

C/P

o O O O

Delta

Delta

2147

.6104
4332
.3155
.2346

Total
Volume

Total
Volume

N O O

85

Elec

Elec

OPEN
TRANSFER INT. CHANGE EXER
0 0 2 0
0 0 79 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 8 0
7 0 54 7
0 0 26 0
0 0 2 0
7 0 90 7
85 0 3,395 -60

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, October 04, 2023 - 08:36:33 AM

Put Hard Red Spring Wheat Option for 10/03/2023
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WP
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11/23
11/23

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
12/23
12/23

Strike
Price

7.65

Strike
Price

6.80
6.90
7.00
7.20
7.30
7.35
7.40
7.50
7.60
7.70
7.80
7.90
8.00
8.20
8.25
8.30

8.40

C/P Delta
=)
C/P Delta
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)
=)

.7232

.2202
.2694
.3208
4274
4796
.5050
.5299
.5989
.6508
.6986
.7409
7784
8117
.8671
.8069
.8890
.9079

Total
Volume

Total
Volume
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N w0

12
55
22

368

142
74

103

107

406

250

200
73

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.

o O O o o o o o o o o

o

o O

EXER

EXER

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, October 04, 2023 - 08:36:33 AM

Put Hard Red Spring Wheat Option for 10/03/2023

Comm

WP
WP
WP
WP
WP
WP
WP
WP

Sub Total

Comm

WP
WP
WP
WP
WP
WP

Sub Total

Comm

WP

Month

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

Month

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

Month

5/24

Strike
Price

8.50
8.60
8.70
8.80
8.90
9.00
9.20

9.40

Strike
Price

6.70
7.50
7.60
7.70
8.00

8.40

Strike
Price

7.10

Total
C/P Delta Volume
P .9239 0
P .9369 0
P .9465 0
P .9557 0
P .9648 0
P .9703 0
P .9807 0
P .9867 0
36
Total
C/P Delta Volume
P .1503 0
P 4162 0
P 4598 0
P 4915 39
P .6313 0
P .7507 0
39
Total
C/P Delta Volume
P .2601 0

Elec

o o o o o o o o

w
(=2}

Elec

39

Elec

TRANSFER

TRANSFER

TRANSFER

OPEN
INT.

39
152
60
12

30

2,140

OPEN
INT.

10
82
125
19
200
100
536

OPEN
INT.

29

CHANGE

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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mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, October 04, 2023 - 08:36:33 AM

Put Hard Red Spring Wheat Option for 10/03/2023

Comm

WP
WP

Sub Total

Comm

WP
WP

Sub Total

Comm

WP
WP
Sub Total

Total

Month

5/24

5/24

5/24

Month

7/24

7/24

7/24

Month

9/24

9/24
9/24

Strike
Price

7.50
8.00

Strike
Price

7.20

7.50

Strike
Price

7.00
7.50

C/P

P

P

C/P

o

C/P

Delta

Delta

Delta

.3703
.5263

.2586
.3327

1761
.2969

Total
Volume

Total
Volume

Total
Volume

75

Elec

Elec

Elec

OPEN
TRANSFER INT. CHANGE EXER
0 0 230 0
0 0 100 0
0 0 359 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 19 0
0 0 50 0
0 0 69 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 8 0
0 0 9 0
0 0 17 0
75 0 3,273 -19

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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