Cincinnati Corn Selling Strategies Results
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Sell
average
1/1-9/1

$0.27
$0.23
($0.06)
($0.32)
$0.15
$0.28
($0.01)
$0.29
($0.15)
$0.28
($0.66)
$0.72
($0.16)
$0.33
$0.31
$0.28
$0.28
($0.22)
($0.10)
$0.60
$0.36
($0.78)
$0.20
$2.54
$0.04
($0.90)
($0.06)
($2.01)
$0.82

$0.63
$0.20

$0.22
$0.31
$0.15
$0.14

($0.44)
($0.56)

($0.33)
$0.075

Sell average
3/11-9/1

$0.23
$0.17
($0.04)
($0.11)
$0.09
$0.32
($0.02)
$0.26
($0.15)
$0.23
($0.60)
$0.83
($0.16)
$0.26
$0.28
$0.24
$0.22
($0.21)
($0.12)
$0.61
$0.37
($0.75)
$0.15
$2.88
($0.02)
($0.94)
$0.15
($1.83)
$0.70

$0.60
$0.15

$0.20
$0.28
$0.15
$0.16

($0.56)
($0.37)

($0.10)
$0.092

Sell
Futures on
seasonal

$0.33
$0.22
$0.10
($0.14)
$0.15
$0.42
($0.02)
$0.33
($0.15)
$0.27
($0.61)
$0.86
($0.15)
$0.38
$0.32
$0.39
$0.16
($0.45)
($0.04)
$0.82
$0.35
($0.73)
$0.18
$3.36
$0.25
($1.02)
($0.03)
($3.00)
$0.92

$0.99
$0.08

$0.34
$0.31
$0.25
$0.18

($0.64)
($0.41)

$0.37
$0.129

Sell futures,
buy at-the-
money call

$0.23
$0.10
$0.04
$0.38
($0.05)
$0.25
($0.15)
$0.16
($0.16)
$0.11
($0.12)
$0.51
($0.19)
$0.20
$0.13
$0.19
($0.03)
($0.35)
($0.11)
$0.57
$0.15
($0.28)
($0.21)
$2.50
$0.12
$0.33
($0.48)
($0.72)
$0.41

$0.65
($0.18)
$0.04
$0.04
($0.02)
($0.11)
($0.51)
($0.44)
($0.06)
$0.077

Sell
futures,
buy 1

strike out-

of-money
call

$0.26
$0.14
$0.04
$0.28
($0.02)
$0.28
($0.15)
$0.19
($0.21)
$0.13
($0.19)
$0.55
($0.21)
$0.23
$0.16
$0.22
$0.01
($0.43)
($0.11)
$0.60
$0.19
($0.34)
($0.18)
$2.54
$0.12
$0.28
($0.49)
($0.79)
$0.45
$0.69
($0.16)
$0.08
$0.07

$0.082

Sell
futures,
buy 2
strikes
out-of-
money
call
$0.28
$0.16
$0.04
$0.18
$0.01
$0.31
($0.13)
$0.22
($0.23)
$0.16
($0.27)
$0.58
($0.22)
$0.25
$0.19
$0.24
$0.04
($0.50)
($0.11)
$0.63
$0.22
($0.40)
($0.15)
$2.59
$0.12
$0.22
($0.50)
($0.88)
$0.49
$0.72
($0.14)
$0.11
$0.10
$0.04
($0.07)
($0.46)
($0.65)
($0.14)
$0.079

Buy at
the
money
put on
seasonal

$0.23
$0.12
($0.01)
$0.03
($0.04)
$0.25
($0.12)
$0.17
($0.16)
$0.13
($0.19)
$0.53
($0.12)
$0.20
$0.14
$0.19
$0.03
($0.25)
($0.12)
$0.58
$0.16
($0.22)
($0.11)
$2.00

$0.060



