
SETTLE DIF % DIF LOW HIGH CONTRACT LOW
CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE
TOTAL 

VOLUME
OPEN 

INTEREST
out-10 18,94 -0,48 -2,88 18,81 19,72 11,79 22,78 33 19,42 44.129 251.994
mar-11 18,47 -0,34 -1,82 18,35 18,95 11,90 21,56 140 18,71 23.720 148.945
mai-11 17,65 -0,20 -1,13 17,57 17,98 11,84 19,86 184 17,77 7.708 45.635
jul-11 16,91 -0,13 -0,77 16,82 17,16 11,82 18,90 228 16,95 6.302 78.400
out-11 16,55 -0,06 -0,36 16,47 16,79 12,27 18,50 294 16,61 2.882 31.512
mar-12 16,26 -0,01 -0,06 16,19 16,45 13,80 17,85 402 16,27 2.164 34.739
mai-12 15,77 0,04 0,25 15,70 15,85 14,25 17,26 445 15,73 454 6.320
jul-12 15,53 0,02 0,13 15,59 15,59 14,41 17,00 489 15,51 85 9.519
out-12 15,42 0,02 0,13 15,50 15,50 14,35 16,95 554 15,40 149 7.521
mar-13 15,39 0,02 0,13 15,35 15,45 14,70 16,57 663 15,37 88 4.956
mai-13 15,25 0,02 0,13 15,25 15,25 14,55 15,65 706 15,23 55 1.597

CONTRACT MONTH SETTLE DIF % DIF LOW HIGH
MÊS DO 

CONTRATO SETTLE DIF % DIF LOW HIGH
SB V0:SBH1 0,47 -0,22 -30,99 0,46 0,77 W V0:WZ0-ENC 44,50 2,50 5,95 41,00 46,00
SB H1:SBK1 0,82 -0,14 -14,89 0,80 0,98 W Z0:WH1-ENC 3,00 -4,00 -57,14 3,00 8,50
SB K1:SBN1 0,74 -0,08 -9,76 0,72 0,88 W H1:WK1-ENC 15,00 0,00 0,00 15,00 17,50
SB N1:SBV1 0,36 0,01 2,94 0,32 0,38 W K1:WQ1-ENC 15,60 1,60 11,43 15,60 17,50
SB V1:SBH2 0,29 -0,05 -14,71 0,28 0,40 W Q1:WV1-ENC #REF! #REF! #REF! #REF! #REF!
SB H2:SBK2 0,49 -0,05 -9,26 0,47 0,62
SB K2:SBN2 0,24 -0,01 -4,55 0,19 0,27
SB N2:SBV2 0,11 0,00 0,00 0,11 0,11
SB V2:SBH3 0,00 0,00 #REF! 0,02 0,02

FONTE: FUTURE SOURCE

MARKET OUTLOOK

Sugar fell today on profit-taking after prices reached two week highs earlier in the session. Speculative sells were encouraged by 
a lower crude oil(-0,23%) and CRB(-0,25%). In the macro scenario, dollar index settled lower, -0, 49%. The expectation now is on 
Unica report and the lineup ships progress, especially in Santos. The raw settled at 18, 94, lower 48 points and the white at 
551,20, higher $1,30, both for the October contract.

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-10 551,20 1,30 0,2364 549,00 562,00 378,00 625,80 22 549,90 3.775 38.071
nov-10 506,80 -1,10 -0,2166 505,80 517,30 390,00 574,00 65 507,90 897 17.350
dez-10 503,60 2,90 0,5792 501,00 510,30 406,40 556,10 129 500,70 814 9.067
jan-11 489,60 3,70 0,7615 487,70 493,30 410,00 531,60 174 485,90 221 4.177
fev-11 472,40 0,70 0,1484 469,40 476,00 407,00 513,30 239 471,70 68 3.158
mar-11 462,80 0,70 0,1515 469,00 469,00 404,80 499,50 315 462,10 6 281
abr-11 453,90 0,70 0,1545 455,00 455,00 400,00 469,10 359 453,20 5 107
mai-11 447,40 1,70 0,3814 447,40 447,40 424,00 457,00 424 445,70 1 300

$/MT Nº 11 out/10 mar/11 mai/11 jun/11 out/11 mar/12 mai/12
Nº 5 out/10 133,64 144,01 162,08 178,40 186,34 192,73 203,53

dez/10 89,24 99,61 117,68 134,00 141,94 148,33 159,13
mar/11 86,04 96,41 114,48 130,80 138,74 145,13 155,93
mai/11 72,04 82,41 100,48 116,80 124,74 131,13 141,93
ago/11 54,84 65,21 83,28 99,60 107,54 113,93 124,73
out/11 45,24 55,61 73,68 90,00 97,94 104,33 115,13
dez/10 36,34 46,71 64,78 81,10 89,04 95,43 106,23

CALLS 9.152

PUTS 3.682 250 H 3000c crossed @ 36
V 1800c  sold @ 186 and 185
H 3050c getting bot @ 34
N 1900c sold @ 141

DIVISAS LAST % DIF ASIA LAST % DIF EUROPE LAST % DIF USA LAST % DIF
EURO COMPOSITE 1,2812 0,4706 HANG SENG 21112,12 0,1924 CAC 40 #REF! -0,3686 S&P 500 1075,44 -0,353
JAPAN YEN COMPOSITE 85,29 -1,0443 NIKKEI 225 9196,67 -0,6137 DAX 6110,57 0,0026 CRB 268,11 -0,253
BRITISH POUND STERLING COMPOSITE1,5643 0,3336 METALS LAST % DIF IBEX 35 10258,3 -0,1703 Dow Jones 10281,05 -0,2145
CANADA DOLLAR COMPOSITE 1,0448 0,3553 GOLD FUTURES 1224,6 0,7984 SWISS MARKET 6285,66 -0,1379 FUELS LAST % DIF
US DOLLAR INDEX FUTURES 82,625 -0,4974 SILVER FUTURES 18,37 1,5085 FTSE 100 5276,1 0,0125 RBOB GASOLINE FUTURES1,9265 -0,6754
US DOLLAR FUTURES 1764 -0,8498 COPPER FUTURES327,7 0,7843 DENATURED FUEL ETHANOL FUTURES - ECBT1,776 0,4525

CRUDE OIL (LIGHT) FUTURES75,21 -0,2388

SUGAR Nº11 X REALIZED VOL X IMPLIED VOL

FONTE: BLOOMBERG

MARKET OVERVIEW

MAIN TRADES
OPTIONS

LDN - WHITE Nº 5 - (50 tons) usd/ton.

WHITE PREMIUM TABLE- BASIS SETTLEMENTS


