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

Oct'10 21.45 0.85 20.70 21.52 20.70 21.47 53,240 225,884 22.78 11.79 

Mar'11 20.96 0.83 20.27 21.00 20.25 20.87 48,254 198,111 21.56 11.90 

May'11 19.85 0.68 19.34 19.86 19.34 19.78 13,066 53,109 19.86 11.84 

Jul'11 18.83 0.63 18.37 18.86 18.37 18.80 12,935 87,528 18.91 11.82 

Oct'11 18.26 0.64 17.75 18.25 17.75 18.22 6,968 35,240 18.50 12.27 

Mar'12 17.71 0.61 17.20 17.72 17.20 17.66 3,345 37,381 17.85 13.67 

May'12 16.88 0.49 16.48 16.89 16.48 16.89 475 6,587 17.28 14.25 

Jul'12 16.27 0.32 16.10 16.25 16.10 16.25 515 10,070 17.07 14.41 

Oct'12 15.98 0.18 15.85 15.99 15.82 15.99 249 7,757 16.95 14.31 

Mar'13 15.88 0.11 15.77 15.95 15.77 15.80 105 5,285 16.57 14.70 

May'13 15.64 0.17 15.47 15.65 15.47 15.63 60 1,662 15.70 15.47 

Jul'13 15.46 0.19 195 15.51 15.02 

Total 139,212 668,809

10 days = 20.23 9 days = 72.36 Oct'10/ Mar'11 0.49 Jul'11/ Oct'11 0.57

20 days = 19.75 14 days = 68.68 Oct'10/ May'11 1.60 Jul'11/ Mar'12 1.12

Upper Mid Lower Oct'10/ Jul'11 2.62 Oct'11/ Mar'12 0.55

21.24 19.75 18.25 Oct'10/ Oct'11 3.19 Oct'11/ May'12 1.38

Mar'11/ May'11 1.11 Mar'12/ May'12 0.83

Mar'11/ Jul'11 2.13 Mar'12/ Jul'12 1.44

Funds/Specs net position as of 31/Aug (last official) 114,540 May'11/ Jul'11 1.02 May'12/ Jul'12 0.61

Index Funds net position as of 31/Aug (last official) 178,097 May'11/ Oct'11 1.59 May'12/ Oct'12 0.90

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

Oct'10 605.80 10.60 595.20 608.30 593.70 6,893 19,109 31% 625.80 379.00

Dec'10 558.60 9.70 549.20 559.40 548.40 5,434 21,268 34% 574.00 390.00

Mar'11 546.00 7.10 539.00 547.00 538.70 2,375 12,462 20% 556.10 406.40

May'11 528.30 6.50 522.00 529.40 522.00 154 4,837 8% 530.50 410.00

Aug'11 510.60 6.60 507.70 513.70 507.70 71 3,800 6% 513.70 407.00

Oct'11 499.60 9.60 497.20 500.80 497.20 9 411 1% 500.80 404.80

Dec'11 491.60 11.40 174 0% 480.20 400.00

Mar'12 482.20 11.40 344 1% 470.80 400.00

Total* 14,936 62,405

Oct'10 / Dec'10 47.20 Dec'10 / Mar'11 12.60 Oct'10  / Oct'10 133.25 May'11 / May'11 92.00

Oct'10 / Mar'11 59.80 Mar'11 / May'11 17.70 Dec'10 / Oct'10 86.25 Aug'11  / Jul'11 95.75

Oct'10 / May'11 77.50 May'11 / Aug'11 17.70 Dec'10 / Mar'11 97.75 Oct'11  / Oct'11 98.25

Oct'10 / Aug'11 95.20 Aug'11 / Oct'11 11.00 Mar'11 / Mar'11 85.00 Dec'11  / Oct'11 90.25

Contract Contract

Crude Oil 73.81 -1.06% USD Index 82.85 0.93% Brazil Domest. Sugar*** 23.70

RBOB Gas 193.00 0.55% Real/USD 1.7271 0.02% Brazil Anhydrous*** 18.75

Corn 451.50 0.39% USD/Euro 1.2698 -1.38% Brazil Hydrous*** 17.01

CRB index 273.81 0.38% USD/GBP 1.5344 -0.32% Russian Imp. Parity/mt -15.00

Ethanol CBT 1.8990 0.80% Rupee/USD 46.8450 0.64%

No.11 Spot 27.43 -0.62% BSI FF 2,010.00 0.55%
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Technical Indicators (Oct'10) ICE U.S. Sugar No.11 - Spreads

ICE Futures U.S. Sugar No.11 Contract

* Volume includes exchange for physicals.

*Values calculated basis 17:30 P.M BST 

RSI

NYSE.LIFFE White Sugar Futures Contract
Open Interest

* Volume includes exchange for physicals.

Moving 
Average

Bollinger Bands

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

White Sugar Premium

Comparative Prices

NYSE.LIFFE White Sugar - Spreads

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

Brazil Value (cUSD/lb)
Currency / FreightCommodities

          Settlement Settlement

(US$/bbl)

(US$/ga
l)

($/bu)

(cUS$/lb)

(US$/ga
l)
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ICE Sugar No.11  October'10 - 5 min chart                                                              

ICE Sugar No.11 October'10 - daily chart                                                              

NYSE. LIFFE No.407  October'10- daily chart

White Premium - daily chart


