
Settlement (cUS$/lb) Open High Low Last Volume * O/I Life High Life Low

Mar'12 23.94 0.46 23.57 24.16 23.52 23.92 43,357 199,796 30.60 13.67

May'12 23.25 0.35 22.98 23.45 22.92 23.22 26,515 143,774 28.53 14.25

Jul'12 22.77 0.31 22.49 22.91 22.45 22.80 20,118 154,594 27.03 14.41

Oct'12 23.20 0.31 22.94 23.25 22.84 23.22 8,863 72,544 26.04 14.31

Mar'13 24.05 0.33 23.66 24.09 23.62 24.07 4,451 52,892 25.39 14.70

May'13 23.79 0.31 23.39 23.32 23.38 23.81 219 10,007 24.75 14.55

Jul'13 23.58 0.28 23.18 23.59 23.18 23.59 147 15,202 24.60 15.02

Oct'13 23.62 0.27 23.21 23.65 23.21 23.65 187 13,761 24.53 16.15

Mar'14 23.72 0.29 23.27 23.75 23.26 23.75 213 10,852 24.45 20.43

May'14 23.44 0.23 23.00 23.46 22.98 23.46 139 3,651 23.89 20.30

Jul'14 23.31 0.20 22.87 23.33 22.85 23.33 73 3,496 23.64 20.84

Oct'14 23.27 0.16 22.86 23.30 22.86 23.30 25 1,141 23.30 22.08

Total 104,307 681,710

10 days = 24.18 9 days = 49.16 Mar'12/ May'12 0.69 Oct'12/ Mar'13 (0.85)

20 days = 24.00 14 days = 49.78 Mar'12/ Jul'12 1.17 Oct'12/ May'13 (0.59)

Upper Mid Lower Mar'12/ Oct'12 0.74 Mar'13/ May'13 0.26

25.13 24.00 22.87 Mar'12/ Mar'13 (0.11) Mar'13/ Jul'13 0.47

May'12/ Jul'12 0.48 May'13/ Jul'13 0.21

May'12/ Oct'12 0.05 May'13/ Oct'13 0.17

Funds/Specs net position as of 24-Jan 34,366 Jul'12/ Oct'12 (0.43) Jul'13/ Oct'13 (0.04)

Index Funds net position as of 24-Jan 214,898 Jul'12/ Mar'13 (1.28) Jul'13/ Mar'14 (0.14)

Settlement (US$/mt) Open High Low Volume Life High Life Low

Mar'12 635.10 5.30 630.30 636.00 627.90 4,761 21,837 30% 823.70 564.20 0.00

May'12 619.90 7.60 612.00 620.00 610.20 5,315 22,207 31% 774.20 470.00 761.80

Aug'12 605.30 5.70 599.10 605.70 597.90 1,683 17,432 24% 761.80 481.50 737.30

Oct'12 605.40 5.20 600.00 606.50 599.90 1,122 5,872 8% 737.30 533.60 712.30

Dec'12 609.40 5.00 604.10 609.10 603.30 716 2,092 3% 712.30 558.90 681.20

Mar'13 614.90 4.90 610.00 614.90 609.40 468 3,054 4% 681.20 588.90 661.30

May'13 607.00 5.00 94 0% 661.30 588.10

Aug'13 607.70 4.70 27 0% 662.30 585.00

Total* 14,065 72,615

Mar'12 / May'12 15.20 May'12 / Aug'12 14.60 Mar'12  / Mar'12 107.50 Dec'12 / Oct'12 100.00

Mar'12 / Aug'12 29.80 Aug'12 / Oct'12 (0.10) May'12  / May'12 106.50 Dec'12 / Mar'13 82.50

Mar'12 / Oct'12 29.70 Oct'12 / Dec'12 (4.00) Aug'12 / Jul'12 104.00 Mar'13 / Mar'13 88.00

Mar'12 / Dec'12 25.70 Dec'12 / Mar'13 (5.50) Oct'12 / Oct'12 96.25 May'13 / May'13 85.50

Contract Contract

Crude Oil 97.54 1.22% USD Index 78.92 -0.07% Brazil Domest. Sugar*** 27.17

RBOB Gas 290.96 1.42% Real/USD 1.718 0.06% Brazil Anhydrous*** 20.54

Corn 644.50 0.23% USD/Euro 1.315 0.07% Brazil Hydrous*** 20.59

CRB index 314.22 1.07% USD/GBP 1.583 0.13%

Ethanol CBT 2.13 -0.70% Rupee/USD 48.695 0.95%

BSI FF 620.00 -2.67%

RSI

NYSE.LIFFE White Sugar Futures Contract
Open Interest

Comparative Prices

*** The Brazilian prices are calculated based on Esalq from the previous day

Brazil Value (cUSD/lb)
Currency / Freight

Settlement

* Volume includes exchange for physicals.

NYSE.LIFFE White Sugar - Spreads White Sugar Premium

          Settlement

*Values calculated basis 17:30 P.M BST 

Commodities
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Technical Indicators (Mar'12)

CFTC  - ICE U.S. (Futures and Options position)

ICE U.S. Sugar No.11 - Spreads

ICE Futures U.S. Sugar No.11 Contract

* Volume includes exchange for physicals.

Bollinger Bands

Moving 
Average

(US$/bbl)

(US$/gal)

($/bu)

(US$/gal)



Overview
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ICE Sugar No.11  Mar'12 - 5 min chart 

ICE Sugar No.11 Mar'12 - daily chart                                                              

LIFFE No.407  Mar'12- daily chart


