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Current Last Wk Current Last Wk Current Last Wk Current Last Wk Latest Last Wk Latest Last Wk Today* This Wk

1030  1000 1029.75 996.25 25.36 21.36 3.74 2.41 135,262 97,730 1.38 1.01 15,447 149,683

1030  1000 1029.75 996.25 24.00 20.52 6.92 4.23 307,634 285,231 1.44 1.41 14,756 194,820

1030  1000 1030.25 998.50 23.69 20.67 7.51 4.46 130,895 108,335 0.34 0.33 4,277 53,176

1020  980 1016.75 989.00 23.13 20.12 7.49 4.71 57,764 47,519 0.59 0.58 1,548 24,220

1000  980 1007.75 983.00 19.25 18.48 6.20 4.53 302,442 268,956 0.87 0.93 23,452 133,292

1000  980 1008.00 986.25 18.81 18.11 4.30 3.19 4,425 4,365 1.58 1.60 25 151

1000  980 1000.75 985.00 19.40 17.48 5.62 2.07 11,681 10,270 0.35 0.33 203 2,007

1000  980 997.50 985.25 19.37 17.91 4.43 2.22 943 213 0.07 0.33 0 730

951,046 822,619 0.94 0.92 59,708 558,079
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Expiration Volatility Open Interest Volume

Symbol DTE
ATM Strike Future ATM 25D RR (C-P) Total Put/Call Ratio Most

Active
Total Put/Call

Ratio
Most

Active

OZSM6
5/20/2016

20.98 30 33.50 3.99 1.33 37,532   38.4% 0.37

1020 P

3,677   418.3% 165,130 26.7%
1.67

980 P

10,724

OZSN6
6/24/2016

55.98 30 33.50 3.48 2.69 22,403   7.9% 0.03

960 P

4,897   65.2% 209,576 33.9%
1.34

900 P

14,342

OZSQ6
7/22/2016

83.98 30 31.75 3.02 3.05 22,560   20.8% 0.01

1260 C

4,351   37.5% 57,453 9.3%
0.41

1260 C

5,499

OZSU6
8/26/2016

118.98 40 27.75 3.01 2.78 10,245   21.6% 0.02

1060 C

2,484   115.3% 25,768 4.2%
0.61

1060 C

3,970

OZSX6
10/21/2016

174.98 20 24.75 0.77 1.67 33,486   12.5% -0.06

1100 C

5,837   31.9% 156,744 25.4%
0.76

1100 C

17,837

OZSF7
12/23/2016

238.02 20 21.75 0.70 1.11 60   1.4% -0.02

1100 C

29   39.7% 176 0.0%
1.44

1100 C

42

OZSH7
2/24/2017

301.02 20 15.75 1.92 3.55 1,411   13.7% 0.02

1000 P

484   283.0% 2,210 0.4%
0.45

1000 C

1,002

OZSK7
4/21/2017

356.98 20 12.25 1.46 2.21 730   342.7% -0.26

1100 C

333   ---% 730 0.1%
0.02

1100 C

333

Totals:
128,427   15.6% 0.02 617,787

1.06
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* Today's volume represents electronic market only

This Week in Soybeans Options


