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Hard Red Spring Wheat Future for 11/28/2023
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1,849
684
242
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341
108
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449

OPEN

EFR TRANSFER INT. CHANGE  EXER
27 0 2,947 2,413
0 5 43,352 468
0 0 8,811 320
0 0 3,812 82
0 0 3,445 48
0 0 811 20
0 0 21 0
0 0 4 0
27 5 63,203 -1,475

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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SPIKES Volatility Index Future for 11/28/2023

Total OPEN
Comm Month Volume Elec BLK TAS EFP EFR TRANSFER INT. CHANGE EXER DELV / DELIV
S 12/23 20 20 0 0 0 0 0 131 10 0 0
Total 20 20 0 0 0 0 0 131 10 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. 2/8
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M

MGEX Clearing House

Contract Trades & Open Positions

Wednesday, November 29, 2023 - 08:34:55 AM

Call Hard Red Spring Wheat Option for 11/28/2023
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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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.0358

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, November 29, 2023 - 08:34:55 AM

Call Hard Red Spring Wheat Option for 11/28/2023
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Sub Total
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wcC
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Month

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

Month

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

Strike
Price

9.40
9.50
9.60
9.70
9.90
10.00
10.30
10.50
11.00
13.00

Strike
Price

7.40
7.60
7.65
7.80
8.00
8.10
8.20

8.50

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

.0319
.0282
.0245
.0209
.0167
.0133
.0090
.0085
.0045
.0032

.5176
4475
4311
.3853
.3309
.3060
.2835
.2238
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2,838
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19
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10

36
39

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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a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 29, 2023 - 08:34:55 AM

Call Hard Red Spring Wheat Option for 11/28/2023
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Month
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724
7/24
7/24
724
724
7/24
7/24

724
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Price

8.60
8.70
8.80
9.00
9.20
9.30

Strike
Price

7.30
7.50
7.60
7.70
7.80
8.00
8.10
8.20
8.25
8.30
8.50

8.90

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

.2074
.1916
A773
.1515
.1303
.1206

.6251
.5408
.5029
4676
4346
.3753
.3487
.3236
.3120
.3005
.2590
.1940

Total
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0
0
0
0
0
0
0
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10
0
0
0
16
0
0
0
0
10
0
0
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43
10

29
246
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13
11
58
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99

3
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29
85
21

CHANGE

o O
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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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a miax company

M

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 29, 2023 - 08:34:55 AM

Call Hard Red Spring Wheat Option for 11/28/2023

Comm
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wcC

Sub Total

Comm

WC
wcC
wcC
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wcC
wcC
WC
Sub Total

Total

Month

7/24
7/24
724
7/24

7/24

Month

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

Strike
Price

9.00
9.10
9.35

9.50

Strike
Price

7.70
7.80
8.00
8.20
8.30
8.50
9.00

9.50

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

.1810
.1685
1421
.1285

5255
4867
4180
3598
3340
2882
2020
1454

Total
Volume

36

Total
Volume

45

OPEN
Elec TRANSFER INT. CHANGE EXER
0 0 51 0
0 0 15 0
0 0 19 0
0 0 2 0
36 0 510 26
OPEN
Elec TRANSFER INT. CHANGE EXER
0 0 3 0
0 0 3 0
0 0 23 0
0 0 8 0
0 0 8 0
0 0 70 0
0 0 26 0
0 0 2 0
0 0 143 0
45 0 3,737 35

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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M

a miax company

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 29, 2023 - 08:34:55 AM

Put Hard Red Spring Wheat Option for 11/28/2023

Comm
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Sub Total

Comm
WP
WP
WP

Sub Total

Comm

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
3124

Month

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

Month

Strike
Price C/P Delta

6.70
7.00
7.10
7.20
7.30
7.40
7.45
7.50
7.60
7.70

8.00

T © ©V TV TV UV TV T UV TV T T

8.40

Strike
Price C/P Delta

7.10 P
7.50 P

8.00 P

Strike
Price C/P Delta

.2534
.3829
4260
4679
.5240
5724
.5640
.6172
.6589
.6969
7914
.8763

.3839
4953
.6692
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16
151
535

16
126

300
82
125
15
200
100
1,670
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39
230
100
369
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INT.

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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M

a miax company

MGEX Clearing House
Contract Trades & Open Positions

Wednesday, November 29, 2023 - 08:34:55 AM

Put Hard Red Spring Wheat Option for 11/28/2023

Comm

WP
WP
WP

Sub Total

Comm

WP
WP
WP
Sub Total

Total

Month

7/24
7/24
724
7124

Month

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

Strike

Price C/P Delta
7.00 P

7.20 P

7.50 P

Strike

Price C/P Delta
7.00 P

7.20 P

7.50 P

.3140
.3705
4592

.2743
.3300
.4085

Total
Volume

Total
Volume

Elec

Elec

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 16 0
0 0 9 0
0 0 9 0
0 0 34 0
0 0 2,146 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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