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This Week in Soybeans Options for Mon, May 2 thru Fri, May 6

Expiration Volatility Open Interest Volume

ATM Strike Future ATM 25D RR (C-P) Total Put/Call Ratio Most Total Put/Call Most
Symbol D= Current  Last Wk Current  Last Wk Current  Last Wk Current  Last Wk Latest Last Wk Latest Last Wk Active Today* This Wk Ratio Active
0ZSM6 5/20/2016 1030 1030 1034.75  1029.75 24.88 25.38 0.76 2.30 158,494 142,994 1.60 1.37 1000 P 0 130,379 178 1000 P
13.79 0 5.00 = -0.50 = -1.54w 15,5004+ 10.8% 0.23 & 3,638+ 65.6% 130,379 24.8% ' 11,904
TG 6/24/2016 1030 1030 1034.75 1029.75 23.66 24.00 4.07 6.16 347,047 312,908 1.58 1.46 840P 0 154,506 176 1000 P
48.79 0 5.00 & -0.35 -2.08w 34,1394 10.9% 0.12 & 8,320+ 55.7% 154,506 29.4% ' 14,719
07506 7/22/2016 1040 1030 1037.00 1030.50 24.58 23.60 6.54 7.00 142,656 132,495 041 0.35 930 P 0 38,773 1.07 1180 C
76.79 10 & 6.50 = 0.98 = -0.45w 10,161+ 7.7% 0.06 1,321+ 750.6% 38,773 7.4% ' 3,016
TR 8/26/2016 1020 1020 102750 1017.25 2431 23.09 6.89 6.90 63,007 58,466 0.65 0.61 1140C 0 25,570 0.58 1140C
111.79 0 10.254 1.23 4 -0.01w 4,541 % 7.8% 0.04 2,8854 224.3% 25,570 4.9% ’ 3,897
O7SX6 10/21/2016 1020 1000 1022.00 1007.75 2131 19.08 6.13 557 344,089 307,469 0.87 0.88 1000 P 0 173,752 0.98 1100 C
167.79 204 14.25 2o 0.56 4 36,620+ 11.9% -0.02w 6,117+ 92.8% 173,752 33.1% ' 15,518

o 12/23/2016 1020 1000 102325 1009.00 19.69 18.38 398 417 5,422 5,239 1.16 117 920 P 0 566 173 900 P

230.83 20 & 14.25 4 1.314 -0.19w« 1834 3.5% -0.01w 94 & 142.4% 566 0.1% ' 121
OZSH7 2/24/2017 1020 1000 1010.50 1001.50 19.23 19.42 454 5.58 13,073 11,887 0.36 0.35 1000 P 0 1,596 0.55 1000 C

293.83 20 & 9.00 = -0.19w -1.04w 1,186+ 10.0% 0.02 & 3904 59.5% 1,596 0.3% ' 538

G 4/21/2017 1000 1000 1004.75  997.75 18.10 19.36 3.73 4.38 1,413 943 0.34 0.07 1000 P 0 527 1.45 1000 P

349.79 0 7.00 = -1.26w -0.65w 4704+ 49.8% 0.27 & 2204+ 1833.3% 527 0.1% ' 237

1,075,201 972,401 1.02 0.95 0 525,669
Totals: 1.32
102,800+ 10.6% 0.07 & 525,669
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* Today's volume represents electronic market only
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