
SETTLE DIF % DIF LOW HIGH CONTRACT LOW
CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE
TOTAL 

VOLUME
OPEN 

INTEREST
out-10 18,97 0,71 3,89 18,21 19,06 11,79 22,78 35 18,26 48.531 244.795
mar-11 18,34 0,42 2,34 17,88 18,50 11,90 21,56 142 17,92 30.388 147.972
mai-11 17,44 0,28 1,63 17,21 17,62 11,84 19,86 186 17,16 9.555 44.635
jul-11 16,72 0,17 1,03 16,56 16,97 11,82 18,90 230 16,55 10.458 75.586
out-11 16,47 0,06 0,37 16,35 16,72 12,27 18,50 296 16,41 2.181 32.091
mar-12 16,27 -0,08 -0,49 16,23 16,63 13,80 17,85 404 16,35 2.026 35.137
mai-12 15,73 -0,13 -0,82 16,10 16,10 14,25 17,26 447 15,86 65 5.884
jul-12 15,54 -0,15 -0,96 15,54 15,54 14,41 17,00 491 15,69 72 9.518
out-12 15,41 -0,15 -0,96 15,41 15,41 14,35 16,95 556 15,56 62 7.478
mar-13 15,40 -0,15 -0,96 15,40 15,56 14,70 16,57 665 15,55 72 4.944
mai-13 15,30 -0,16 -1,03 15,40 15,55 14,55 15,65 708 15,46 9 1.648

CONTRACT MONTH SETTLE DIF % DIF LOW HIGH
MÊS DO 

CONTRATO SETTLE DIF % DIF LOW HIGH
SB V0:SBH1 0,63 0,29 85,29 0,32 0,65 W V0:WZ0-ENC 43,00 4,90 12,86 38,20 43,90
SB H1:SBK1 0,90 0,14 18,42 0,68 0,93 W Z0:WH1-ENC 5,80 1,30 28,89 4,50 7,60
SB K1:SBN1 0,72 0,11 18,03 0,60 0,80 W H1:WK1-ENC 15,00 3,30 28,21 12,70 15,00
SB N1:SBV1 0,25 0,11 78,57 0,16 0,27 W K1:WQ1-ENC 15,90 3,20 25,20 13,10 15,90
SB V1:SBH2 0,20 0,14 233,33 0,10 0,22 W Q1:WV1-ENC 6,00 2,40 66,67 6,00 7,00
SB H2:SBK2 0,54 0,05 10,20 0,47 0,55
SB K2:SBN2 0,19 0,02 11,76 0,16 0,21
SB N2:SBV2 0,13 0,00 0,00 0,13 0,10
SB V2:SBH3 0,00 0,00 0,07 0,01

FONTE: FUTURE SOURCE

MARKET OUTLOOK

In one more volatile session, although a thin volume, the sugar remained strong and tested one week high on speculations that 
crop damage from floods in Pakistan will spur demand for imports because could affect the crop at the country. The line up at 
the Brazilian ports in the coming week rose slighted at 124 ships in the week ended Wednesday according to the Williams 
shipping agency. The raw settled at 18, 97, higher 71 points and the white higher $17, 00, at 549,60 both for October contracts. 

NY -  RAW Nº 11 - (112.000lbs.) cts/lbs

SUGAR Nº11 - OCTOBER

Nº 11 SPREADS Nº 5 SPREADS



SETTLE DIF % DIF LOW HIGH CONTRACT LOW
CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE
TOTAL 

VOLUME
OPEN 

INTEREST
out-10 549,60 17,00 3,1919 533,90 550,00 378,00 625,80 24 532,60 3.719 38.223
nov-10 507,10 12,60 2,548 494,70 507,50 390,00 574,00 67 494,50 895 17.075
dez-10 499,90 9,90 2,0204 489,20 501,20 406,40 556,10 131 490,00 544 8.846
jan-11 485,20 6,90 1,4426 480,10 486,60 410,00 531,60 176 478,30 132 4.254
fev-11 469,40 4,10 0,8812 467,70 473,10 407,00 513,30 241 465,30 111 2.996
mar-11 463,50 2,70 0,5859 463,20 466,00 404,80 499,50 317 460,80 11 265
abr-11 455,00 7,70 1,7214 455,00 455,00 400,00 469,10 361 447,30 1 102
mai-11 451,10 7,70 1,7366 451,10 451,10 424,00 457,00 426 443,40 100 300

$/MT Nº 11 out/10 mar/11 mai/11 jun/11 out/11 mar/12 mai/12
Nº 5 out/10 131,38 145,27 165,11 180,99 186,50 190,91 202,81

dez/10 88,88 102,77 122,61 138,49 144,00 148,41 160,31
mar/11 81,68 95,57 115,41 131,29 136,80 141,21 153,11
mai/11 66,98 80,87 100,71 116,59 122,10 126,51 138,41
ago/11 51,18 65,07 84,91 100,79 106,30 110,71 122,61
out/11 45,28 59,17 79,01 94,89 100,40 104,81 116,71
dez/10 36,78 50,67 70,51 86,39 91,90 96,31 108,21

CALLS 16.928

PUTS 7.161 Paper bought 600 h 1525p @ 70
Paper sold K 1900c @ 157
paper sold V 18/20 cs at 76
H 2000c trade 154
selling 250 each of K and N 1900c @ 150-157 and 130-133
bt 300 H 19/24 call spreads @ 112

DIVISAS LAST % DIF ASIA LAST % DIF EUROPE LAST % DIF USA LAST % DIF
EURO COMPOSITE 1,2823 -0,2881 HANG SENG 21105,71 -0,8868 CAC 40 3621,07 -0,199 S&P 500 1083,61 -0,5379
JAPAN YEN COMPOSITE 85,9 0,1994 NIKKEI 225 9212,59 -0,8637 DAX 6135,17 -0,3071 CRB 268,91 0,0298
BRITISH POUND STERLING COMPOSITE1,5572 -0,3325 METALS LAST % DIF IBEX 35 10342,4 -0,3123 Dow Jones 10319,95 -0,5673
CANADA DOLLAR COMPOSITE 1,043 0,0573 GOLD FUTURES 1215,4 1,4948 SWISS MARKET 6279,35 0,2156 FUELS LAST % DIF
US DOLLAR INDEX FUTURES 82,73 0,3664 SILVER FUTURES18,053 0,9111 FTSE 100 5266,06 0,3975 RBOB GASOLINE FUTURES1,955 -2,1326
US DOLLAR FUTURES 1779 0,0393 COPPER FUTURES328,25 0,9224 DENATURED FUEL ETHANOL FUTURES - ECBT1,748 1,5689

CRUDE OIL (LIGHT) FUTURES75,67 -3,012

OPTIONS

LDN - WHITE Nº 5 - (50 tons) usd/ton.

WHITE PREMIUM TABLE- BASIS SETTLEMENTS

SUGAR Nº11 X REALIZED VOL X IMPLIED VOL

FONTE: BLOOMBERG

MARKET OVERVIEW

MAIN TRADES


