
Underlying Group contractMonth

delta vega Delta Lots Gamma Lots theta Capital Charge 

for 15% of net 

postion

Corn 1-Sep-12 0.00 0.00 0.00 0.00 0.00

1-Dec-12 2,357,369.40 27,114.48 471.47 21.65 -2,289.50

1-Nov-12 -196,413.67 8,389.40 -39.28 1.57 -3,442.12

1-Oct-12 -1,527,717.06 4,144.36 -305.54 26.44 -26,635.06

1-Feb-13 0.00 5,945.91 0.00 0.00 -1,181.37

1-Mar-13 -301,026.47 -36,137.58 -60.21 -9.64 2,337.58

1-May-13 38,190.84 5,591.05 7.64 -0.51 -1,013.33

1-Jul-13 -105,238.49 -31,011.12 -21.05 -3.04 1,914.14

1-Sep-13 -35,502.00 31,550.45 -7.10 3.18 -1,358.81

1-Nov-13 0.00 13,187.60 0.00 0.00 -228.49

1-Dec-13 -25,254.60 20,634.79 -5.05 2.19 -21.28

1-Mar-14 747.44 2,766.56 0.15 0.30 -36.94

1-May-14 0.00 578.86 0.00 0.00 -204.40

1-Jul-14 -112.44 2,726.73 -0.02 0.13 -49.13

1-Dec-14 -156,467.88 79,373.31 -31.29 30.30 1,021.63

Corn Total 48,575.07 134,854.78 9.72 72.58 -31,187.07 55,120.56$ 



Additional capital 

charge equivolent to 

3% of gross 

positions
-$                  

535,004.98$     

44,576.08$       

346,715.39$     

-$                  

68,317.96$       

8,667.41$         

23,883.87$       

8,057.18$         

-$                  

5,731.53$         

169.63$            

-$                  

25.52$              

35,510.39$       

1,076,659.94$  


