Grains & Oilseeds Market Update: Futures Market Overview
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For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

Grains & Oilseeds Futures Volume & Open Interest: Last 5 Trade Days Top Expirations Traded On: 12/07/2022
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Product Description_ Month __ Volume 0l __

CORN FUT MAR23 128,635 583,904
CORN FUT MAY23 27,560 188,359
CORN FUT JUL23 33,941 211,936

Total Corn Futures 215,050 1,229,487

Produst Description _ Month _Volume 0l |

SOYBEAN FUT JAN23 145,108 206,179
SOYBEAN FUT MAR23 110,202 181,038
SOYBEAN FUT MAY23 35,793 94,452

Total Soybean Futures 326,579 633,031

Product Description _ Month __Volume 0l __|

W FUT MAR23 50,433 182,536
W FUT MAY23 11,872 48,158
W FUT JUL23 9,579 64,625
hicago SRW Wheat Futures 79,854 334,453

Product Description _ Month__Volume ___ 0l |

SOY MEAL FUT JAN23 79,766 116,501
SOY MEAL FUT MAR23 75,728 138,683
SOY MEAL FUT MAY23 27,192 65,790
Total Soybean Meal Futures 209,037 388,261

Product Description _ Month__Volume 0l __|

SOY OIL FUT JAN23 78,736 105,660
SOY OIL FUT MAR23 62,114 138,331
SOY OIL FUT MAY23 21,583 72,039

Total Soybean Oil Futures 199,766 430,285
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Grains & Oilseeds Futures Curves: Latest Settlement Prices
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Grains & Oilseeds Market Update: Option Market Overview P CME Grou p

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

All Grains & Oilseeds Options Volume: Last 5 Trade Days All Grains & Oilseeds Options Open Interest

Volume
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Put Call Description
B Call Option Put Cption

Call Option Put Option

Put Call Description
B Call Option Put Option

Call Put % Put

12/01/2022 1,015,665 802,935 1,818,600
12/01/2022 88,912 117,832 206,744 56.99%
12/02/2022 1,029,239 822,956 1,852,195
116,823 130,105 246,928 52.69%
e ane ’ 12/05/2022 1,040,370 837,080 1,877,450
93,654 89,962 183,616 48.99%
e ot ’ 12/06/2022 1,055,486 850,488 1,905,974
12/06/2022 102,674 104,835 207,509 50.52%
12/07/2022 1,072,133 864,689 1,936,822
12/07/2022 92,519 82,900 175,419 47.26%
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Grains & Oilseeds Market Update: Option Market Overview P CME Grou p

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

VOLUME: Put Call Breakdown for Grains & Oilseeds Options on Trade Date: 12/07/2022
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Grains & Oilseeds Market Update: Option Market Overview P CME Grou p
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VOLUME: Top Grains & Oilseeds Options Traded On: 12/07/2022

Top Traded Strikes for Select Products Traded On: 12/7/22
Soybean Options mm Chicago SRW wheat Optlon

CORN CALL JAN23 650 1,541 SOYBEAN PUT JAN23 1,450 2,224 W CALL MAR23 1,632
CORN CALL MAR23 700 1,425 SOYBEAN CALL MAR23 1,680 2,192 W PUT MAR23 900 1,018
CORN CALL MAR23 650 1,318 SOYBEAN CALL JAN23 1,500 1,817 W CALL JAN23 740 954
CORN CALL JAN23 660 1,248 SOYBEAN CALL FEB23 1,580 1,790 W PUT MAR23 730 874
CORN CALL JAN23 695 1,006 SOYBEAN PUT MAY23 1,400 1,411 W CALL FEB23 875 770
CORN CALL FEB23 750 1,000 SOYBEAN PUT MAR23 1,400 1,408 W CALL JAN23 800 763
CORN CALL JAN23 645 900 SOYBEAN CALL FEB23 1,500 1,284 W CALL FEB23 800 714
CORN PUT FEB23 640 867 SOYBEAN PUT FEB23 1,350 1,176 W CALL MAR23 750 691
CORN CALL MAR23 750 821 SOYBEAN PUT MAY23 1,300 1,146 W PUT MAR23 800 686
CORN CALL MAR23 680 802 SOYBEAN PUT FEB23 1,470 1,130 W CALL JAN23 760 637
\mm mm mm
SOY MEAL CALL MAR23 1,827 SOY BEAN OIL P JAN23 3,166 OKE CALLKWO C MAY23

SOY MEAL CALL MAR23 500 1,433 SOY BEAN OIL P JAN23 600 3,019 OKE CALLKWO C MAY23 940 350
SOY MEAL CALL MAR23 510 1,306 SOY BEAN OIL P JAN23 590 1,777 OKE CALLKW O C MAY23 1,100 250
SOY MEAL CALL MAR23 460 1,289 SOY BEAN OIL P FEB23 615 1,026 OKE PUT KW O P MAR23 840 215
SOY MEAL PUT JAN23 430 1,233 SOY BEAN OIL P FEB23 610 1,022 OKE PUT KW O P MAR23 900 200
SOY MEAL PUT JAN23 445 1,081 SOY BEAN OIL P MAR23 560 790 OKE PUT KW O P MAR23 800 191
SOY MEAL PUT JAN23 420 1,047 SOY BEAN OIL P MAR23 600 781 OKE CALLKW O C MAR23 900 104
SOY MEAL CALL MAR23 420 1,031 SOY BEANOIL C JUL23 650 580 OKE CALLKWO C MAR23 950 96
SOY MEAL PUT JAN23 405 864 SOY BEAN OIL C MAR23 800 540 OKE CALLKW O C JAN23 855 72
SOY MEAL PUT MAR23 400 783 OKE CALLKW O C JAN23 885 70
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Grains & Oilseeds Market Update: Option Market Overview P CME Group

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

OPEN INTEREST: Put Call Breakdown for Grains & Oilseeds Options on Trade Date 12/07/2022

67.54 %

Soybean Meal Options

Corn Options Soybean Options Chicago SRW Wheat Options
W Call Option 1 Put Option W Call Option [ Put Option B Call Option [ Pt Option W Call Option [ Put Option
Option Group Call Option Ol | Put Option Ol
CHICAGO SRW WHEAT OPTIONS 175,195 84,196 259,391
T T 446,660 402,772 849,432
KC HRW WHEAT OPTIONS 23,288 17,317 40,605
SOYBEAN MEAL OPTIONS 63,207 53,201 116,408
. . SOYBEAN OIL OPTIONS 67,133 70,208 137,341
Soybean 0il Options KC HRW Wheat Outi
ST TN 201,622 189,729 391,351 eat Options
. . 977,105 817,423 1,794,528
W Call Option & Put Option ) )
W Call Option 7 Put Option
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Grains & Oilseeds Market Update: Option Market Overview P CME Grou P

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

OPEN INTEREST: Top Grains & Oilseeds Options On 12/7/22

\mmn Soybean Options _____ Month Strike O[S Chicago SRW Wheat OptionMonth Strike 01 |

CORN CALL MAR23 15,408 SOYBEAN CALL JAN23 1,500 9,393 W CALL MAR23 1,000 12,091
CORN PUT MAR23 600 15,131 SOYBEAN PUT MAR23 1,300 8,971 W CALL MAR23 900 7,540
CORN CALL MAR23 800 13,433 SOYBEAN PUT JAN23 1,400 8,615 W PUT MAR23 700 6,673
CORN CALL JuL23 700 12,691 SOYBEAN PUT MAR23 1,400 6,488 W CALL JAN23 1,000 6,219
CORN CALL MAR23 750 12,533 SOYBEAN PUT MAR23 1,240 6,088 W CALL JAN23 900 4,594
CORN PUT MAR23 640 10,607 SOYBEAN PUT MAR23 1,200 5,883 W CALL MAR23 1,200 4,556
CORN CALL JAN23 700 10,539 SOYBEAN CALL MAR23 1,600 5,560 W PUT MAR23 750 2,807
CORN PUT MAR23 650 10,133 SOYBEAN PUT JAN23 1,300 5,458 W CALL JAN23 845 2,745
CORN PUT MAR23 630 10,125 SOYBEAN PUT JAN23 1,430 4,877 W CALL JUL23 1,000 2,529
CORN CALL MAR23 680 9,930 SOYBEAN PUT MAR23 1,360 4,801 W PUT MAR23 740 2,310
\an mmn Mm“
SOY MEAL PUT MAR23 3,229 SOY BEAN OIL P JAN23 3,759 OKE PUT KW O P MAR23 1,450
SOY MEAL CALL MAR23 430 2,825 SOY BEANOIL C JAN23 800 3,410 OKE CALLKW O C JUL23 1,200 1,245
SOY MEAL PUT JAN23 420 2,497 SOY BEAN OIL P JAN23 650 3,317 OKE CALLKW O C JUL23 1,300 1,209
SOY MEAL CALL MAR23 500 2,422 SOY BEAN OIL P JAN23 600 3,229 OKE CALLKW O C MAR23 1,000 1,100
SOY MEAL CALL JAN23 420 2,413 SOY BEANOIL C MAR23 680 2,644 OKE CALLKW O C MAR23 1,100 952
SOY MEAL CALL MAR23 400 2,395 SOY BEAN OIL P MAR23 600 2,578 OKE CALLKW O C MAR23 900 849
SOY MEAL CALL MAR23 450 2,297 SOY BEANOIL C MAR23 750 2,432 OKE CALLKW O C MAR23 950 761
SOY MEAL CALL MAR23 420 2,285 SOY BEANOILC FEB23 700 2,192 OKE PUT KW O P MAR23 850 644
SOY MEAL PUT JAN23 400 2,111 SOY BEANOILC MAR23 700 1,927 OKE PUT KW O P MAY23 850 555
SOY MEAL PUT JAN23 430 1,839 SOY BEANOIL C MAR23 800 1,769 OKE PUTKW O P MAR23 800 534
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Grains & Oilseeds Market Update: Option Market Overview P CME Group

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

VOLUME: Put Call Breakdown for Non-Standard Options on Trade Date: 12/7/22

Call Put

Option | Option | Total

Product Group Volume | Volume o
3?93 %
SOYBEAN WEEKLY OPTIONS WEEK 2 285 1,279 1,564
CORN WEEKLY OPTIONS WEEK 2 888 485 1,373
SHORT DATED NEW CROP CORN OPTIONS 339 323 662
CHICAGO SRW WHEAT WEEKLY OPTIONS WEEK 2 443 178 621
SOYBEAN MEAL WEEKLY OPTIONS WEEK 3 1 615 616 , .
Ag Weekly Option Calender Spread Option
SOYBEAN MEAL WEEKLY OPTIONS WEEK 2 160 415 575
234 154 388

SHORT DATED NEW CROP SOYBEAN OPTIONS B Call Option ™ Put Option B Call Option = Put Option
JULY-NOV SOYBEAN CALENDAR SPREAD 200 150 350
OPTIONS
JULY-DEC CORN CALENDAR SPREAD OPTIONS 170 140 310
CHICAGO SRW WHEAT WEEKLY OPTIONS WEEK 3 7 36 107 34.57 %
CORN WEEKLY OPTIONS WEEK 3 16 24 40
SOYBEAN MEAL WEEKLY OPTIONS WEEK 5 16 16
SOYBEAN WEEKLY OPTIONS WEEK 3 6 7 13
SOYBEAN WEEKLY OPTIONS WEEK 5 2 2 4
CONSECUTIVE CHICAGO SRW WHEAT CALENDAR ; ]
SPREAD OPTIONS Short-Dated New Crop Option
Total 2,816 3,824 6,640

B Call Option [ Put Option
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Grains & Oilseeds Market Update: Option Market Overview
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For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

VOLUME: Top Non-Standard Options Traded On: 12/7/22

Top Ag Weekly Option Traded On: 12/07/2022 Top Calendar Spread Option Traded On: 12/07/2022 Top SDNC Option Traded On: 12/07/2022

SOYBEAN MEAL

JULY-NOV SOYBEAN

SHORT DATED NEW

WEEKLY OPTIONS DEC22 440 600 CALENDAR SPREAD JUL23 C 100 200 CROP CORN OPTIONS MAY23 P 570 183
WEEK 3 OPTIONS SHORT DATED NEW
JULY-NOV SOYBEAN CROP SOYBEAN Jues ¢ 1,380 100
SOYBEAN WEEKLY DEC22 1,430 594 CALENDAR SPREAD Jues P 30 150 OPTIONS
OPTIONS WEEK 2 OPTIONS SHORT DATED NEW
SOYBEAN WEEKLY DEC22 1.450 420 JULY-DEC CORN CROP SOYBEAN JAN23 C 1,360 100
OPTIONS WEEK 2 ) CALENDAR SPREAD JUL23 C 50 140 OPTIONS
OPTIONS
SHORT DATED NEW
SOYBEAN MEAL JULY-DEC CORN CROP CORN OPTIONs ~ FEB23  C 630 80
WEEKLY OPTIONS DEC22 440 401 CALENDAR SPREAD JuLs P 30 140
WEEK 2 SHORT DATED NEW
OPTIONS oROP CORN OpTIoNs  JUN23 P 600 59
CORN WEEKLY JULY-DEC CORN
OPTIONS WEEK 2 DEC22 £ 352 CALENDAR SPREAD L3 € 60 30 o ot JAN23  C 590 50
CORN WEEKLY OPTIONS SHORT DATED NEW
DEC22 640 275 CONSECUTIVE CHICAGO MAR23 C 690 45
OPTIONS WEEK 2 SRW WHEAT CALENDAR  JUL23  C 10 1 SESESSETNE(;F:E'SVNS
SPREAD OPTIONS
83%"5,\\?{3'55\/@"'51 5 DEC22 640 249 CROP CORN OPTIONS ~ JUN23 C 700 31
SHORT DATED NEW
SOYBEAN WEEKLY DEGC22 1,480 209 SROP CORN OPTIONS | YUN23 | P 525 31
OPTIONS WEEK 2 SHORT DATED NEW
CORN WEEKLY CROP SOYBEAN MAY23 P 1,320 30
OPTIONS WEEK 2 DEC22 645 206 OPTIONS
SOYBEAN WEEKLY
OPTIONS WEEK 2 DEC22 1:460 "7
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Grains & Oilseeds Market Update: Option Market Overview P CME Group

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

OPEN INTEREST: Put Call Breakdown for Non-Standard Options on Trade Date: 12/7/22

Opﬂon Group Call Optlon (o] Put Optlon (0]

CONSECUTIVE CORN CALENDAR SPREAD

OPTIONS 28,524 9,398 37,922
SHORT DATED NEW CROP CORN OPTIONS 12,449 12,497 24,946
JULY-DEC CORN CALENDAR SPREAD
OPTIONS 16,860 1,691 18,551
CORN WEEKLY OPTIONS WEEK 2 2,906 4,659 7,565
JULY-NOV SOYBEAN CALENDAR SPREAD
OPTIONS 5,146 1,951 7,097
CONSECUTIVE SOYBEAN CALENDAR . .
SPREAD OPTIONS 1,574 3,545 5,119 Ag Weekly Option Calendar Spread Option
SHORT DATED NEW CROP SOYBEAN
OPTIONS 2,566 2,273 4,839
B Call Oction B Put Ontion B Call Option 1 Put Option
SOYBEAN WEEKLY OPTIONS WEEK 2 1,421 2,027 3,448
CORN WEEKLY OPTIONS WEEK 3 1,578 1,578
CHICAGO SRW WHEAT WEEKLY OPTIONS
WEEK 2 880 880
CONSECUTIVE CHICAGO SRW WHEAT s 895
CALENDAR SPREAD OPTIONS
SOYBEAN MEAL WEEKLY OPTIONS WEEK 3 696 696
All 73,904 39,562 113,466

Short-Dated New Crop Option

B Call Option [ Put Option
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Grains & Oilseeds Market Update: Option Market Overview f:g CME Grou p

For questions or concerns regarding this report please contact Steven.Stasys@cmegroup.com

\mmn an an

CWK3 CALLPY3OC DEC22 1,132 CN-CZCSOC JUL23 5,361 NEW CROP CORN C CDF O C MAY23 1,543
CWK2 PUT PY20P DEC22 660 967 C CONSEC CSO C JUL23 50 5,091 NEW CROP CORN P CDF O P MAR23 600 1,474
C WK2 PUT PY2O P DEC22 670 694 C CONSEC CSO P JUL23 10 4,696 NEW CROP CORNC CDF O C JUL23 650 1,293
SOYB ML WK3 P MZ3 O P DEC22 440 600 C CONSEC CSO C MAY23 30 3,995 NEW CROP CORN P CDF O P MAY23 600 1,005
SWK2 CALLCZ20C DEC22 1,450 562 CN-CZCSOC JUuL23 100 3,786 NEW CROP CORN P CDF O P MAY23 580 915
SWK2PUTCZ20P DEC22 1,390 526 C CONSEC CSO C JuL23 100 3,701 NEW CROP CORN P CDF O P MAR23 590 835
CWK2 CALLPY20C DEC22 680 473 C CONSEC CSO C MAY23 0 3,225 NEW CROP CORNC CDF O C MAY23 600 647
CWK2 PUTPY2O0 P DEC22 620 438 S CONSEC CSO P JAN23  -10 3,100 NEW CROP CORN P CDF O P MAY23 590 609
SOYB ML WK2 P MZ2 O P DEC22 440 401 C CONSEC CSO P MAY23 0 2,330 NEW CROP CORNC CDF O C MAR23 600 565
CWK2 CALLPY20C DEC22 685 400 SN-SXCSO C JuL23 200 2,255 NEW CROP CORNC CDF O C MAY23 720 553
CWK2 CALLPY20C DEC22 675 349 CN-CZCsOC JUL23 150 2,000 NEW CRP SOYBN C SDF O C JuL23 1,380 550
SWK2PUT CZ20P DEC22 1,450 328 CN-CzZzCSOC JUL23 20 1,925 NEW CROP CORNC CDFOC JUN23 700 534
C WK2 PUT PY2O P DEC22 635 324 C CONSEC CSO C MAY23 15 1,900 NEW CRP SOYBN C SDF O C JAN23 1,360 500
CWK2 CALLPY20C DEC22 670 312 SN-SXCSO C JuL23 100 1,723 NEW CRP SOYBN C SDFOC JUL23 1,400 498
C WK2 PUT PY2O P DEC22 625 310 C CONSEC CSO C JUL23 40 1,585 NEW CROP CORNC CDF O C JuL23 700 473
SWK2PUTCZ20P DEC22 1,460 304 C CONSEC CSO P JUL23 20 1,560 NEW CROP CORN P CDF O P JUN23 600 436
C WK2 PUT PY2O P DEC22 640 287 CN-CZCSOC JUL23 80 1,483 NEW CROP CORN P CDF O P APR23 620 401
CWK2 PUT PY20P DEC22 655 270 C CONSEC CSO C JUL23 80 1,475 NEW CROP CORN P CDF O P JUL23 600 374
SWK2 PUT CZ20 P DEC22 1,440 269 C CONSEC CSO C MAY23 20 1,245 NEW CROP CORN P CDF O P MAY23 570 369
CN-CZCSOC JUL23 60 1,123 NEW CROP CORNC CDF O C MAR23 620 363
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