-COMMODITIES

Futures Contracts

Metal & Petroleum Futures
Contract
Open  High hi o Low Settle Cho

Open
interest

CopperHigh {CAIX)-25,000 Ibs.; cents per Ib.

Jan 14550 145.75 14240 14190 --7.10
March 148.05 151.2% 14260 14335 -2.10
Gold (CMX)-100 troy oz.; § per troy oz. :

Jan 250,50 851.00 84450 849.60 -5.00
Feb -+ 857.30. B64.60 843.00 85010 -510
April 857.50 856.00 84470 85170 510
June 358.60 867.20 846,60 . 893.10 -5.00
Aug 852,50 84800 848.40 85450 -49
Pec 862.10 864.40 855.00 857,60  -4.60
Platiniam (NYM)-50 troy oz; $ per troy oz,

Jan 930,50 93140 917.00 92219 -21.70
April 949.10 954.80 917.00 92760 2170
Silvar (CMX)-5,000 troy oz.; cats per troy 0z,

Jan 11315 11355 . 11145 11315 15,7
March . 11185 11505 11040 11325 150
Crede O, !_lght Sweet(NYMJ 1,000 bbls.; $per bbl.

March 4091 444 40,24 55

April a4.14 46, 38 4335 45 55130
May 46,53 47.93 4540 4712 0.56
June 47.97 49.27 46.95 43,51 0.23
Dec 5413 5435 5272 5364 049
Dec’10 61.20  61.50 5921 59.69  -157

Heating 01l No. 2 (NYM)-42,000 gal; $ per gal.

Feb 13810 1.3944 13486 13860  .0102
March 13751 13885 ° 13426 1.3802 0100
‘Gasoline-NY RBOB (NYM)-42,000 gal.; $ per gal.

Feb 1.1400 1.1875 11275 11738 .0307
March ~ 11699 12170 . 11548 11998 0272
Natural Gas(NYM)-10,000 MMBtu.; $ per MMBtu. -

Feb 4712 4859 4621 4.780 138
March * 4.690 4.833 4593 4750 119
Aprit 4732 4883 4,680 4,809 J10

May - 4773 4942 4773 4877 104
June 4935 50500 . 4902 4975 096
Oct 5360 5450 . 5310 5386 092

518
53,082

121
134,171
107,306
32,562
12,170
14,076

254
17,250

37
51,292

389,716
107,671
62,121
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29,534
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30,433
70,819

44,332
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73056
47.368
29,774
35,972

Agriculture Futures

Corn (CBT)-5,000 bu.; cents per bu,

March 382.25 391.7% 37800 390,25 4.75
Dec 428.50 436,50 423,50 43575 575
Ethanol (CBT)-29,000-gal,; § per gal,

Feb 158 159 1.96 158 . -03
April 158 161 158 161 -.02
Dats (CBT)-5,000 bu.; cents per bu.

March 213.75 216,50 21150 21600 2.00
Dec 25600 257.00 256,00 259.50 2.00
Soyheans (CBF)-5,000 bu.; cants per bu,

March 990.00 1021.00 086.50 1020,50 28,50
Mov 950.50 974.00 049.06 97400 2050
Soybean Meal (CBT)-100 tons; § per ten. -

March 308.10 320.80 30730 32040 1140
May 310.30 320.50 308.80 320.9¢ 1090
Soyboean O (CBT)-60,000 Ibs,; cants per Ik,

March 3364 34726 3338 33,95 14
May - 3419 34.63 33.85 34.32 132
Rough Rice(CBT)-2,000 cwt.; cents per cwt,

March 130900 131650 ¥ 127500 130250 -12.00
May 1308.50 1333.00 ¥1294.50 1314.00 -17.00
Wheat{(CBT)-5,000 bu.; cents per bu. )
March 553.00 573.00 551.75. 57175 2175
July ~579.50 597.00 576,75 59575 2175
Wheat{KC)-5,000 bu,; cents per bu.

March £82.25 60100 581.25 60050  20.75
July 601.25 62100 60125 62150 21.2%
Wheat (MPLS)-5,000 bu.; cents per bu, ’

tarch 630.50. 648,50 628,00 04725 1775
Viay 626,50 . 644,25 62500 64275 1775
July 631.00 646.75 629.50 04575  17.50
Sept 639.00 65225 636,75 651,25 17400
Dec 65100 654.00 649.00 66350 1750
March'id 662.75 675.00 66250 67500 1500
Cattle-Feader {CME)-50,000 Ibs.; conts per !b.

Jan 93.000 93.600 092375 92875 -.12%
March 01750 92.500 9550 91.3%0 -400
Cattle-Live (CME)-40,000 Ibs.; cents per Ib.

Feb 82575 83.050 81675 B350 278
April 85.350 85.900 84500 85200 -.150
Hags-Lean (CME)-40,000 ibs.; cents per th. -

Feb 59,750 60.050 ¥ 58125 59.325 400
April 65,700 66.100 64.400 65350  -350
Pork Bellies (CME)-40,000 Ibs.; cents per fb.

Feb 80,200 82.350 79.900 B0 1325
May 85.000 85.200 84.050  84.650 550
Lumber (CWE)-110,000 bd. ft., $ per 1,000 bd. ft.

March 159.30 160.70 ¥ 15420 15520 -4.80
May 17700 17850 ¢ 17200 17350 350
Tille CCVE)-200,000 1bs., cents per [b.

Jan 16,65 1071 10.64 10.65
Feb 240 952 9.36 938 .04
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Contract Opan
Open  High hi lo - Low Settte Cha interas!
Cocoa (I1CE-US)-10 metric tons; § per ton. .
March 2,460 2,645 2444 2,602 132 44,777
May 2,460 2,653 2,455 2,608 128 32,487
Coffee(ICE-US)-37,500 Ibs.; cents per [b.
March 11500 118.00 11270 11255 2,65 69450
May 116,85 120.00 114.80 119.60 2.60 29,585
Sugar-World (JCE-US)-112,000 [bs.; cents per ib,
March 12,63 12.68 1231 12.60 L1 224,823
July 13.04  13.04 12.7% 12.96 -08 115114
Sugar-Domestic (JCE-US)-112,000 Ibs.; cents per 1b.
March 2020 20.20 2018 20,19 -0 2483
May 20,69 20,69 . 20,69 20.69 01 2,884
Cokton (ICE-U5)-50,000 Ibs.; cents per Ib.
March =~ 4710 4772 46,65 47.23 A2 68,185
May 4741 4812 47.06 47.79 54 23,580
Orange Juice (ICE-US)-15,000 Ibs.; cents per (b,
March 7305 7525 73.00 74.85 2.60 22,446
May 7590 7880 75.90 78.15 2.25 3,159
Interest Rate Futures
Treasury Bonds (CBT)-$100,000; pts 32nds of 100%
March  134-055 134-070 130-310 131-210 -3-08.5 714409
June 132-190 132-240 129-235 130-125 -3-08.5 1,753
Treasury Notes (CBT)-$100,000; pts 32nds of 100%
March  125-310 125-310 124-185 124-240 -1-16.5 1,035,636
June 124-000 124-009 127-135 122—155 -1-16.5 793
5 Y, Treasury Notes (CBT)-$100,000; pts 32nds of 100%
March  119-247 119-270 119-005 119-065 -24.7 945,165
June 117-172 118-037 117-172 117-232  -26.0 0
2 Yr. Treasury Nokes (CBT)-$200,000; pts 32nds of 100%
March  109-090 109-095 109-042 109-045 =52 506,163
30 Day Federal Funds (CBT)-$5,000,000; 100 - daily avg.
Jan 99.850 59.850 99,836 09.840  -.007 66,221
Feb 99.820, 99.820 99800 99.800 -.020 59,410
1 Monkh Libor (CME)-$3,000,000; pts of 100% .
Feb 99,4975 99,4975 994300  99.4575 -.0750 10,225
March  99.3550 99,3725 99,3100 99,3225 -.1000 4,735
Eurodollar (CMEY-$1,000,000; pts of 1003 -
Feh 98.9550 98.9550 98.8050 98.8200 -.1250 48,167
March 99,0100 99.0250 08.8800 98.8900 ~.1350 1,265,908
June 99,0650 99,0700 98.9000 98.9100 -.165(¢ 1,062,640
Sept - 992.0200 99.0300 98,8250 98,8350 -.1750  B74.665
Currency Futures
Japanese Yen (CME)-¥12,500,000; § per 100¥ : :
March 10153 1496 &4 11101 11226 0086 109,176
June 11163 11514 &4 11129 11251 .0091 3,913
Canadian Dollar (CME)-CAD 100,000; § per CAD :
Maxch 7895 7970 J830 7924 0024 60,635
June . 7928 7963 T 7838 J928 0025 2,643
British Pound (CME)-£62,500; § per £
March =~ 13859 14015 ¢ 13612 13907 -0001 85,056
June 13780 14009 ¥ 13624 13909 .0010 2,577
Swiss Franc (CME)-CHF 125,000; § per CHF
March B707 8/%1 8613 8639  -.0085 24,124
June 8750 8802 8640 8657 -.0084 376
Australian Dollar (CME)-AUD 100,000; $ per AUD
March H436 6627 6423 6552 0101 44,958
June 6495 6584 ¥ 6406 6520 0100 443
Nexican Paso (CME)-MXN 500,000; $ per 10M%N
ab e A W 7197500975 0
March J037% 71925 69875 71350 | 00975 24,537
Euro (CME)-€125,000; $per €
March 1.2845 1.3080 12811 12933 © 0059 12949
June 1.2825 1.3054 12797 - 12918  .0065 1,306
- Index Futures
D) ndustrial Average (CBT)-510 x index ’
March 7945 B190 7890 8178 233 16,485
Winl BJ industrial Average (CBT)-$5 x Index :
March 8180 8228 8173 8178 233 68,939
S&P 500 Index (CME)-$250 x index
March 806.70 838.20 801.00 - 83680 2080 516,524
Jupe 810.00 833.20 800.20 -833.20 31.00 ° 10475
Mini S&P 500 (CME)-$50 x index -
March 806,75 B38.50 800.50 . 83675 30,75 2519962
June 801.00 834.75 797.00 83325  31.00 43,815
Nasdag 100 (CME)-$100 x index
March  1142.75 1185.00 1139.00 118150 34.00 25,011
Mini Nasdag 100 (CME)-$20 x index
March 11483 1185.0 11400 11815 - 340 266,515
June 1146.0 11825 - 11405 11808 33.8 1721
Mini Russell 2000 (ICE-US)-$100 x index
March 432,70 458,40 42900 453,70 2110 416,666
June 430.00 43310 ¥ 430.00 45160 2110 4653
Minl Rusself 1000 (ICE-US)-$100  index
March 443.05 453.85 43390 45350 1500 16,683
U.S. -Dollar Index (ICE-US)-$1,000 x index .
March 8703 -82.20 85.89 86.52 -35 13,173
June 8719 8257 87.19 8732 2,258




