
SETTLE DIF % DIF LOW HIGH CONTRACT LOW

CONTRACT 

HIGH DAYS TO EXPIRE OLD SETTLE

TOTAL 

VOLUME

OPEN 

INTEREST

out-10 19,81 -0,15 -0,80 19,50 20,14 11,79 22,78 23 19,96 39.863 247.184

mar-11 19,37 0,00 -0,05 19,05 19,57 11,90 21,56 130 19,37 28.495 177.777

mai-11 18,34 0,05 0,22 18,03 18,50 11,84 19,86 174 18,29 7.126 50.995

jul-11 17,35 0,14 0,81 17,10 17,51 11,82 18,90 218 17,21 6.454 80.479

out-11 16,90 0,11 0,66 16,75 17,04 12,27 18,50 284 16,79 1.842 31.440

mar-12 16,52 0,12 0,73 16,48 16,63 13,80 17,85 392 16,40 561 35.706

mai-12 15,97 0,18 1,33 16,00 16,00 14,25 17,26 435 15,79 158 6.347

jul-12 15,72 0,17 1,09 15,60 15,75 14,41 17,00 479 15,55 129 9.750

out-12 15,67 0,17 1,10 15,60 15,60 14,35 16,95 544 15,50 120 7.571

mar-13 15,67 0,15 0,97 15,50 15,54 14,70 16,57 653 15,52 94 5.016

mai-13 15,49 0,07 0,45 15,32 15,46 14,55 15,65 696 15,42 43 1.632

CONTRACT MONTH SETTLE DIF % DIF LOW HIGH

MÊS DO 

CONTRATO SETTLE DIF % DIF LOW HIGH

SB V0:SBH1 0,44 -0,17 -28,81 0,39 0,64 W V0:WZ0-ENC

SB H1:SBK1 1,03 -0,03 -2,78 0,99 1,08 W Z0:WH1-ENC

SB K1:SBN1 0,99 -0,09 -8,33 0,93 1,08 W H1:WK1-ENC

SB N1:SBV1 0,45 0,00 0,00 0,34 0,47 W K1:WQ1-ENC

SB V1:SBH2 0,38 -0,03 -7,69 0,32 0,46 W Q1:WV1-ENC

SB H2:SBK2 0,55 -0,04 -6,56 0,52 0,65

SB K2:SBN2 0,25 0,01 4,17 0,25 0,29

SB N2:SBV2 0,05 0,00 0,00 0,07 0,05

SB V2:SBH3 0,00 0,00 -0,02 -0,03

FONTE: FUTURE SOURCE

Sugar today worked with a light volume due to LDN Labor Day. This morning sugar worked slightly positive with a cloudy 

weather around Brazilian ports and rumors that China may raise the imports in 42% by a demand increase and production 

decrease over the last two years. The highlight today was the spread trades gathering a total of 17,000 only in V0/H1 about 42% 

of V0 trades volume, pushing the spread prices as well settling @ 42 with hedge funds beginning the switching’s. the macro 

scenario wasn’t positive for commodities as well. The stock market ended negative S&P -0,84 and DAX -0,65% and dollar index 

showed a small recovery +0,30%. The VHP settled 15 points under in October contract. 

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 0,00 0 577,30 577,30 378,00 625,80 12 577,30 4.023 28.492

nov-10 523,80 0,00 0 523,80 523,80 390,00 574,00 55 523,80 1.146 18.018

dez-10 518,00 0,00 0 518,00 518,00 406,40 556,10 119 518,00 1.036 11.840

jan-11 502,40 0,00 0 502,40 502,40 410,00 531,60 164 502,40 212 4.731

fev-11 483,60 0,00 0 483,60 483,60 407,00 513,30 229 483,60 65 3.643

mar-11 473,50 0,00 0 473,50 473,50 404,80 499,50 305 473,50 395

abr-11 460,50 0,00 0 460,50 460,50 400,00 469,10 349 460,50 1 171

mai-11 455,00 0,00 0 455,00 455,00 424,00 459,60 414 455,00 341

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

Nº 5 out/10 140,56 150,27 172,97 194,80 204,72 213,10 225,22

dez/10 87,06 96,77 119,47 141,30 151,22 159,60 171,72

mar/11 81,26 90,97 113,67 135,50 145,42 153,80 165,92

mai/11 65,66 75,37 98,07 119,90 129,82 138,20 150,32

ago/11 46,86 56,57 79,27 101,10 111,02 119,40 131,52

out/11 36,76 46,47 69,17 91,00 100,92 109,30 121,42

dez/10 23,76 33,47 56,17 78,00 87,92 96,30 108,42

CALLS 7.649

PUTS 4.725 250 V 20/H 22 call calendars @ 55
700 V/H +50 puts crossed @ 19

0
0
0
0

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

EURO COMPOSITE 1,266 -0,4623 HANG SENG 20737,22 0,6791 CAC 40 3487,01 -0,5825 S&P 500 1053,49 -1,0427

JAPAN YEN COMPOSITE 84,56 -0,7041 NIKKEI 225 9149,26 1,7595 DAX 5912,41 -0,6513 CRB 267,76 0,1833

BRITISH POUND STERLING COMPOSITE1,5461 0,1481 METALS LAST % DIF IBEX 35 10136 -0,1202 Dow Jones 10036,86 -1,121

CANADA DOLLAR COMPOSITE 1,0592 -0,1428 GOLD FUTURES SWISS MARKET 6205,24 0,3574 FUELS LAST % DIF

US DOLLAR INDEX FUTURES 83,235 0,3218 SILVER FUTURES19,035 -0,021 FTSE 100 RBOB GASOLINE FUTURES1,9345 -0,6879

US DOLLAR FUTURES 1759 0,3296 COPPER FUTURES340,6 1,2786 DENATURED FUEL ETHANOL FUTURES - ECBT1,939 0,675

CRUDE OIL (LIGHT) FUTURES74,48 -0,9179

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


