
SETTLE DIF % DIF LOW HIGH CONTRACT LOW

CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE

TOTAL 

VOLUME

OPEN 

INTEREST

out-10 19,96 0,69 3,53 19,26 20,32 11,79 22,78 24 19,27 52.855 250.241

mar-11 19,37 0,56 2,82 18,72 19,52 11,90 21,56 131 18,81 36.308 175.923

mai-11 18,29 0,44 2,24 17,80 18,44 11,84 19,86 175 17,85 7.815 50.764

jul-11 17,21 0,38 2,26 16,80 17,39 11,82 18,90 219 16,83 5.733 80.397

out-11 16,79 0,34 2,49 16,42 16,92 12,27 18,50 285 16,45 2.842 30.928

mar-12 16,40 0,26 1,43 16,04 16,55 13,80 17,85 393 16,14 2.795 35.221

mai-12 15,79 0,00 0,64 15,74 15,85 14,25 17,26 436 15,69 413 6.405

jul-12 15,55 0,00 0,26 15,60 15,67 14,41 17,00 480 15,51 76 9.722

out-12 15,50 0,00 0,26 15,47 15,70 14,35 16,95 545 15,46 54 7.575

mar-13 15,52 0,00 0,19 15,55 15,65 14,70 16,57 654 15,49 69 5.030

mai-13 15,42 0,00 0,26 15,40 15,50 14,55 15,65 697 15,38 4 1.630

CONTRACT MONTH SETTLE DIF % DIF LOW HIGH

MÊS DO 

CONTRATO SETTLE DIF % DIF LOW HIGH

SB V0:SBH1 0,59 0,17 36,96 0,46 0,84 W V0:WZ0-ENC 53,50 -1,60 -2,90 52,00 55,00

SB H1:SBK1 1,08 0,15 15,63 0,92 1,13 W Z0:WH1-ENC 6,30 3,10 96,88 3,50 8,90

SB K1:SBN1 1,08 0,07 6,86 0,96 1,10 W H1:WK1-ENC 17,00 0,50 3,03 15,60 17,90

SB N1:SBV1 0,42 0,04 10,53 0,36 0,51 W K1:WQ1-ENC 18,20 -0,20 -1,09 18,20 20,90

SB V1:SBH2 0,39 0,05 16,13 0,29 0,48 W Q1:WV1-ENC

SB H2:SBK2 0,61 0,08 17,78 0,46 0,63

SB K2:SBN2 0,24 0,06 33,33 0,17 0,28

SB N2:SBV2 0,05 0,00 0,00 0,10 0,03

SB V2:SBH3 0,00 0,00 0,05 -0,02

FONTE: FUTURE SOURCE

Sugar seems to have corrected the excess from UNICA´s report, working in a range of more than 100 points. The buying´s came 

mostly from hedge funds getting the interest back on commodities with economics a little more stable, dollar index  unchanged, 

and market positive S&P +1,48% and DAX +0,65%. From fundamentals nothing new as well, the C/S Brazilian region maintain 

the weather dry, the line up released this Wednesday shows more than 100 shied still waiting to be loaded. The demand should 

be back to the market as soon as the line up eases a little otherwise there is no interest in premiums that are consumed by 

demurrage costs. The raw settled 69 points above and refined +$7,40, both in October contract. The white premium settled @ 

137,26 based V0/V0, straitening $7 from yesterday´s settlement. 

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

SUGAR Nº11 - OCTOBER

Nº 11 SPREADS Nº 5 SPREADS
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SETTLE DIF % DIF LOW HIGH CONTRACT LOW

CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE

TOTAL 

VOLUME

OPEN 

INTEREST

out-10 577,30 7,40 1,2985 563,30 584,00 378,00 625,80 13 569,90 4.023 28.895

nov-10 523,80 9,40 1,8274 511,30 529,00 390,00 574,00 56 514,40 1.146 17.729

dez-10 518,00 6,80 1,3302 505,50 521,80 406,40 556,10 120 511,20 1.036 11.329

jan-11 502,40 8,00 1,6181 490,80 505,10 410,00 531,60 165 494,40 212 4.591

fev-11 483,60 8,30 1,7463 472,20 485,20 407,00 513,30 230 475,30 65 3.592

mar-11 473,50 8,60 1,8499 473,50 473,50 404,80 499,50 306 464,90 2 395

abr-11 460,50 5,50 1,2088 460,50 460,50 400,00 469,10 350 455,00 1 171

mai-11 455,00 7,00 1,5625 455,00 455,00 424,00 459,60 415 448,00 40 341

$/MT Nº 11 out/10 mar/11 mai/11 jun/11 out/11 mar/12 mai/12

Nº 5 out/10 137,26 150,27 174,08 197,88 207,14 215,74 229,19

dez/10 83,76 96,77 120,58 144,38 153,64 162,24 175,69

mar/11 77,96 90,97 114,78 138,58 147,84 156,44 169,89

mai/11 62,36 75,37 99,18 122,98 132,24 140,84 154,29

ago/11 43,56 56,57 80,38 104,18 113,44 122,04 135,49

out/11 33,46 46,47 70,28 94,08 103,34 111,94 125,39

dez/10 20,46 33,47 57,28 81,08 90,34 98,94 112,39

CALLS 8.696

PUTS 3.765 block trade 250 H12 19/25 cs vs the 13 put trade 10 pts to the call
250 H 1725p blocked @ 113
1000  V20c 
100 V20P

0
0

DIVISAS LAST % DIF ASIA LAST % DIF EUROPE LAST % DIF USA LAST % DIF

EURO COMPOSITE 1,2735 0,0315 HANG SENG 20597,35 -0,0714 CAC 40 0,9327 S&P 500 1062,15 1,4257

JAPAN YEN COMPOSITE 85,36 0,3789 NIKKEI 225 8991,06 0,9496 DAX 5951,17 0,6527 CRB 267,27 1,2233

BRITISH POUND STERLING COMPOSITE1,5513 -0,116 METALS LAST % DIF IBEX 35 10148,2 1,4374 Dow Jones 10146,18 1,606

CANADA DOLLAR COMPOSITE 1,0521 0,227 GOLD FUTURES 1236 0,0486 SWISS MARKET 6183,14 0,8379 FUELS LAST % DIF

US DOLLAR INDEX FUTURES 82,935 -0,0578 SILVER FUTURES19,039 0,3214 FTSE 100 5201,56 0,8868 RBOB GASOLINE FUTURES1,956 2,4889

US DOLLAR FUTURES 1754 -0,5637 COPPER FUTURES336,4 1,7698 DENATURED FUEL ETHANOL FUTURES - ECBT1,926 1,0493

CRUDE OIL (LIGHT) FUTURES75,34 2,699

MARKET OVERVIEW

MAIN TRADES

OPTIONS

LDN - WHITE Nº 5 - (50 tons) usd/ton.

WHITE PREMIUM TABLE- BASIS SETTLEMENTS

SUGAR Nº11 X REALIZED VOL X IMPLIED VOL

FONTE: BLOOMBERG


