
 

 

Change to Strike Price Listing for Grain and Oilseed Options 

Product 

MDP 
3.0: 
tag 

6937
-Ass

et 

iLink: tag 
55-Symbol​

MDP 3.0 
tag 1151 - 
Security 
Group 

Current 
Strike Price Listing Rule  

New Strike Price Listing Rule  

Options on 
Corn Futures OZC 

 
 
OC 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $0.10 per bushel increment plus 
dynamic strikes at $0.10 per bushel 
increment above and below the 
highest and lowest pre-listed 
strikes for Mar, May, Jul, Sep, Dec. 
Additional strikes listed for 25% of 
the underlying settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment for the nearest 3 monthly 
contracts. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $0.05 per bushel 
increment plus dynamic strikes at $0.05 
per bushel increment above and below 
the highest and lowest pre-listed 
strikes. 
Additional strikes listed for 5% of the 
underlying settlement price above and 
below the at-the-money strike at $0.01 
per bushel increment for the nearest 
contract. 

Short Dated 
Options on 
New Crop 
Corn Futures 

OCD 

Strikes listed for 25% of the 
underlying Dec settlement price 
above and below the at-the-money 
strike at $0.10 per bushel 
increment plus dynamic strikes at 
$0.05 per bushel increment above 
and below the highest and lowest 
pre-listed strikes. 
Additional strikes listed for 25% of 
the underlying Dec settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment for the nearest 3 monthly 
contracts . 

New Crop 
Corn Weekly 
Options 

CN1-
CN5 

Strikes listed for 20% of the 
underlying Dec settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment plus dynamic strikes at 
$0.05 per bushel increment above 
and below the highest and lowest 
pre-listed strikes. 

New Crop 
Soybean 
Weekly 
Options 

SN1-S
N5 

 
SQ 

Strikes listed for 20% of the 
underlying Nov settlement price 
above and below the at-the-money 
strike at $0.10 per bushel 
increment plus dynamic strikes at 
$0.10 per bushel increment above 
and below the highest and lowest 
pre-listed strikes. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $0.10 per bushel 
increment plus dynamic strikes at $0.10 
per bushel increment above and below 
the highest and lowest pre-listed 
strikes. 
Additional strikes listed for 5% of the 
underlying settlement price above and 
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below the at-the-money strike at $0.02 
per bushel increment plus dynamic 
strikes at $0.02 per bushel increment 
above and below the highest and 
lowest pre-listed strikes for the nearest 
contract. 

Options on 
Soybean 
Futures 

OZS 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $0.20 per bushel increment plus 
dynamic strikes at $0.20 per bushel 
increment above and below the 
highest and lowest pre-listed 
strikes for Jan, Mar, May, Jul, Aug, 
Sep, Nov. 
Additional strikes listed for 25% of 
the underlying settlement price 
above and below the at-the-money 
strike at $0.10 per bushel 
increment plus dynamic strikes at 
$0.10 per bushel increment above 
and below the highest and lowest 
pre-listed strikes for the nearest 3 
monthly contracts. 

Short-Dated 
Options on 
New Crop 
Soybean 
Futures 

OSD 

Strikes listed for 25% of the 
underlying Nov settlement price 
above and below the at-the-money 
strike at $0.20 per bushel 
increment plus dynamic strikes at 
$0.10 per bushel increment above 
and below the highest and lowest 
pre-listed strikes. 
Additional strikes listed for 25% of 
the underlying Nov settlement price 
above and below the at-the-money 
strike at $0.10 per bushel 
increment for the nearest 3 monthly 
contracts. 

Options on 
Soybean Oil 
Futures 

OZL 

 
0O 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $0.005 per pound increment plus 
dynamic strikes at $0.005 per 
pound increment above and below 
the highest and lowest pre-listed 
strikes. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $0.005 per 
pound increment plus dynamic strikes 
at $0.005 per pound increment above 
and below the highest and lowest 
pre-listed strikes. Additional strikes 
listed for 5% of the underlying 
settlement price above and below the 
at-the-money strike at $0.0025 per 
pound increment for the nearest 
contract. 

Short-Dated 
Options on 
New Crop 
Soybean Oil 
Futures 

OLD 

Strikes listed for 25% of the 
underlying Dec settlement price 
above and below the at-the-money 
strike at $0.005 per pound 
increment plus dynamic strikes at 
$0.005 per pound increment above 
and below the highest and lowest 
pre-listed strikes. 

Options on 
Soybean 
Meal Futures 

OZM 

ML 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $5.00 per ton increment for 
strikes below $200.00 and $10.00 
per ton increment for strikes equal 
to or higher than $200.00 plus 
dynamic strikes at $10.00 per ton 
increment above and below the 
highest and lowest pre-listed 
strikes. 
Additional strikes listed for 50% of 
the underlying settlement price 
above and below the at-the-money 
strike at $5.00 per ton increment 
for the nearest 3 monthly contracts. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $5.00 per ton 
increment for strikes below $200.00 and 
$10.00 per ton increment for strikes 
equal to or higher than $200.00 plus 
dynamic strikes at $10.00 per ton 
increment above and below the highest 
and lowest pre-listed strikes. 
Additional strikes listed for 5% of the 
underlying settlement price above and 
below the at-the-money strike at $1.00 
per ton increment for the nearest 
contract. Short Dated 

Options on 
New Crop 

OMD 
Strikes listed for 25% of the 
underlying Dec settlement price 
above and below the at-the-money 
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Soybean 
Meal Futures 

strike at $5.00 per ton increment 
for strikes below $200.00 and 
$10.00 per ton increment for strikes 
at or above $200.00 plus dynamic 
strikes at $5.00 per ton increment 
above and below the highest and 
lowest pre-listed strikes. 
Additional strikes listed for 25% of 
the underlying Dec settlement price 
above and below the at-the-money 
strike at $5.00 per ton increment 
for the nearest 3 monthly contracts. 

Options on 
Wheat 
Futures 

OZW 

 
OW 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $0.10 per bushel increment for 
Mar, May, Jul, Sep, Dec plus 
dynamic strikes at $0.10 per bushel 
increment above and below the 
highest and lowest pre-listed 
strikes. 
Additional strikes listed for 25% of 
the underlying settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment for the nearest 3 monthly 
contracts. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $0.05 per bushel 
increment plus dynamic strikes at $0.05 
per bushel increment above and below 
the highest and lowest pre-listed 
strikes. 
Additional strikes listed for 5% of the 
underlying settlement price above and 
below the at-the-money strike at $0.02 
per bushel increment for the nearest 
contract. Short-Dated 

Options on 
New Crop 
Wheat 
Futures 

OWD 

Strikes listed for 25% of the 
underlying Jul settlement price 
above and below the at-the-money 
strike at $0.10 per bushel 
increment plus dynamic strikes at 
$0.05 per bushel increment above 
and below the highest and lowest 
pre-listed strikes. 
Additional strikes listed for 25% of 
the underlying Jul settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment for the nearest 3 monthly 
contracts. 

Options on 
KC HRW 
Wheat 
Futures 

OKE  
OK 

Strikes listed for 50% of the 
underlying settlement price above 
and below the at-the-money strike 
at $0.10 per bushel increment for 
Mar, May, Jul, Sep, Dec plus 
dynamic strikes at $0.10 per bushel 
increment above and below the 
highest and lowest pre-listed 
strikes. 
Additional strikes listed for 25% of 
the underlying settlement price 
above and below the at-the-money 
strike at $0.05 per bushel 
increment for the nearest 3 monthly 
contracts. 

Strikes listed for 20% of the underlying 
settlement price above and below the 
at-the-money strike at $0.05 per bushel 
increment plus dynamic strikes at $0.05 
per bushel increment above and below 
the highest and lowest pre-listed 
strikes. 
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