commopity Corn DATE 5/3/2021 - 5/7/2021

TREND

MOVING AVERAGE:
SUPPORT:

L e 50DAY

RESISTANCE: e 200 DAY

Notable Trades:

ATM STRADDLE PRICE

e MONTH STRIKE PRICE VOL
e MONTH STRIKE PRICE VOL
e MONTH STRIKE PRICE VOL

FUND POSITION

Notes (vol, skew, daily activity):

141 West Jackson *  Suite 2155 *  Chicago, lllinois * 60604



commonity Wheat DATE 5/3/2021 - 5/7/2021

TREND

MOVING AVERAGE:

SUPPORT:
e 50 DAY

3.
4.

e 200 DAY
RESISTANCE:

4. Notable Trades:

ATM STRADDLE PRICE

e MONTH STRIKE PRICE VOL

e MONTH STRIKE PRICE VOL

e MONTH STRIKE PRICE VOL

FUND POSITION

Notes (vol, skew, daily activity):

141 West Jackson *  Suite 2155 *  Chicago, lllinois * 60604



comMmmobITy Soybeans

TRenD Higher, rally continues

SUPPORT:
5. 1517
6. 1537 1/2
RESISTANCE:
5. 1600
6.

ATM STRADDLE PRICE

PRICESB 1/4 o 21%

DATE 9/3/2021 - 5/7/2021

MOVING AVERAGE:

o soDAy 14363/4

. 2000ay 120412

Notable Trades:

pRICE 138 1/2 oL 24.5%

vOL 25.25%

e MONTH N STRIKE 1590
e MonTH @ sTRIKE 1540
e MONTH Y sTRIKE 1460

X 1440

FUND POSITION

24.75%

+162 k COT ( -6k w/w)

Notes (vol, skew, daily activity):

141 West Jackson

Chicago, lllinois * 60604



Disclaimer

The information in this report may be considered dated upon its release and should not be considered interpersonal
advice. This report is merely an opinion on the market and is a reflection of conditions as of its publication. Market
conditions change. Traders should not consider entering positions without their own independent analysis of the
market's current situation, nor without further consideration of any changes to the information contained herein that
may have occurred since this report was written. The authors are not responsible for any verbal or written claims and
opinions that might be provided in conjunction with this report. The trading suggestions contained herein have been
provided merely as a general guide and only for the purpose of quantifying the authors' opinions.

This report includes information from sources believed to be reliable but no independent verification has been made
and we do not guarantee its accuracy or completeness. Opinions expressed are subject to change without notice. This
report should not be construed as a request to engage in any transaction involving the purchase or sale of a futures
contract and/or commodity option thereon. The risk of loss in trading futures contracts or commodity options can be
substantial, and investors should carefully consider the inherent risks of such an investment in light of their financial
condition.
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