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Hard Red Spring Wheat Future for 11/07/2023
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1,652

OPEN
EFR TRANSFER INT. CHANGE EXER
0 172 37,178 -1,128
0 0 27,762 -225
0 0 6,953 206
0 0 2,946 116
0 0 2,540 81
0 0 689 8
0 0 18 0
0 0 4 0
0 172 78,090 -942

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 Clearing House Wednesday, November 08, 2023 - 08:35:43 AM
I I I gex Contract Trades & Open Positions

a miax company

SPIKES Volatility Index Future for 11/07/2023

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

S 11/23 84 84 0 11 0 0 0 265 30 0 0
S 12/23 27 27 0 9 0 0 0 324 3 0 0
Total 111 111 0 20 0 0 0 589 33 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. 2/11



mgex

a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023
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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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4770
4036
.3364
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.2204
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.1036
.0804
.0579
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.0300
.0215
.0194
.0117
.0106
.0097
.0089
.0077
.0074

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, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023

Comm
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Sub Total
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Month

12/23
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12/23
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12/23
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12/23
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Month

3/24
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Strike
Price

9.40
9.50
9.60
9.70
9.80
10.00
10.20
10.50
10.60
11.00
11.10
12.00

13.00

Strike
Price

7.30
7.40
7.50
7.70

7.80

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

.0068
.0064
.0061
.0058
.0055
.0051
.0047
.0042
.0041
.0037
.0036
.0030
.0025

.6359
.5798
5272
4315
.3888
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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.

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

o O o o o

4/11
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a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023
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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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.3496
.3132
.2799
.2496
.2223
.1984
.1766
.1566
.1388
.1230
.1093
.0977
.0866
.0757
.0669
.0603
.0541
.0478
.0418
.0347
.0314

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 o o

5/11



mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023

Comm
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wcC
WC
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Month

3/24
3/24
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5/24
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5/24
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10.30
10.50
11.00

13.00
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7.60
7.65
7.80
8.00
8.10
8.20
8.50
8.70
8.80
9.00
9.20

9.30
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Cc
C
C
C
C/P Delta
C
C
C
Cc
C
C
C
Cc
C
C
C
Cc

.0217
.0181
.0110
.0033

.5604
5414
4878
4234
.3939
.3665
.2948
.2549
.2369
.2051
A773
.1650
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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.

o O o o o

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

6/11



mgex

a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023
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Sub Total
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7/24
724
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Month

9/24
9/24
9/24
9/24
9/24
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Price

7.50
7.60
7.70
7.80
8.00
8.25
8.30
8.50
8.90
9.00
9.10
9.35

9.50

Strike
Price

8.00
8.30
8.50
9.00

9.50

C/P Delta
Cc
C
C
C
Cc
C
C
C
Cc
C
C
C
Cc
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C
C
Cc
C
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.6247
.6206
.5802
.5426
4747
4016
.3885
.3398
.2615
.2454
.2298
.1964
.1785

.5260
4312
.3785
.2769
.2063
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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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M

mgex

a miax company

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Call Hard Red Spring Wheat Option for 11/07/2023

Strike
Comm Month Price C/P Delta

Sub Total 9/24

Total

Total OPEN
Volume Elec TRANSFER INT. CHANGE EXER

2 2 0 110 2
73 73 0 5,616 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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mgex

a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Put Hard Red Spring Wheat Option for 11/07/2023

Comm
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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

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

Strike
Price

6.80
6.90
7.00
7.10
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
8.50
8.60

8.70

C/P Delta

U ©® ©v ©®v © ©v ©v ©” v ©v U U © UV U U UV UV UV T T

.1812
.2399
.3057
.3762
4482
.5230
.5540
.5964
.6636
.7249
7796
.8242
.8633
.8964
.9421
.9049
.9563
.9700
.9785
.9806
.9883

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, November 08, 2023 - 08:35:43 AM

I I Igex Contract Trades & Open Positions

a miax company

Put Hard Red Spring Wheat Option for 11/07/2023

Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 12/23 8.80 P .9894 0 0 0 12 0 0
WP 12/23 8.90 P .9903 0 0 0 2 0 0
WP 12/23 9.00 P 9911 0 0 0 6 0 0
WP 12/23 9.20 P .9923 0 0 0 30 0 0
Sub Total 12/23 16 16 0 2,153 0 0
Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 3/24 6.70 P .1588 0 0 0 10 0 0
WP 3/24 7.00 P .2692 16 16 0 88 0 0
WP 3/24 7.10 P .3091 0 0 0 400 0 0
WP 324 7.45 P 4484 0 0 0 300 0 0
WP 3/24 7.50 P 4728 0 0 0 82 0 0
WP 3/24 7.60 P .5036 0 0 0 125 0 0
WP 3/24 7.70 P .5685 0 0 0 15 0 0
WP 324 8.00 P .6868 0 0 0 200 0 0
WP 3/24 8.40 P .8016 0 0 0 100 0 0
Sub Total 3124 16 16 0 1,320 0 0
Strike Total OPEN
Comm Month Price C/P Delta Volume Elec TRANSFER INT. CHANGE EXER
WP 5/24 7.10 P .2985 0 0 0 39 0 0
WP 5/24 7.50 P 4113 0 0 0 230 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. 10/11



mgex

a miax company

M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 08, 2023 - 08:35:43 AM

Put Hard Red Spring Wheat Option for 11/07/2023

Comm

WP

Sub Total

Comm

WP
WP
WP

Sub Total

Comm

WP
WP
Sub Total

Total

Month

5/24
5/24

Month

724

7/24

7/24

7/24

Month

9/24

9/24
9/24

Strike
Price

8.00

Strike
Price

7.00

7.20

7.50

Strike
Price

7.00
7.50

C/P

P

C/P

o

C/P

Delta

Delta

Delta

.5766

.2452
.2979
.3753

.2196
.3430

Total
Volume

Total
Volume

Total
Volume

32

Elec

Elec

Elec

OPEN
TRANSFER INT. CHANGE EXER
0 0 100 0
0 0 369 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 4 0
0 0 19 0
0 0 50 0
0 0 73 0
OPEN
TRANSFER INT. CHANGE EXER
0 0 10 0
0 0 9 0
0 0 19 0
32 0 3,934 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.
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