Trade Trends

Futures 2010 TRADERS’ VIEW OF THE WORLD

Contract Contract
Months Size

Minimum

Daily Futures Daily Options
Fluctuation

Contract Volume* Volume*

Exchange

ENERGIES
Light, Sweet Crude 0il
Brent Crude 0il

Natural Gas

ICE WTI Crude (Monthly)
Fuel 0il

Crude 0il

Gas 0il

No. 2 Heating Oil, NY

NY Harbor RBOB Gasoline
Brent Oil

ICE ECX EUA (Monthly)
NYMEX miNY Crude 0il
Gasoline

ICE UK Natural Gas Monthly (NBP)

GRAINS AND OILSEEDS
Soy Meal

Soy 0il

Corn

Palm 0il

No. 1 Soybeans

Soybeans

Wheat

Soyhean 0il

Corn

Strong Gluten Wheat

Soybean Meal

Rapeseed 0il

Soybean Seeds

Crude Palm 0il (FCPO) - not in 2009
Wheat

Canola

Refined Soya 0il

Non-GMO Soybeans

Wheat

Corn

CME
ICE UK
CME
ICE UK
SHFE
MCX
ICE UK
CME
CME
RTS
ICE UK
CME
Tocom
ICE UK

DCE

DCE
CME
DCE

DCE
CME
CME
CME
DCE

ICE

CME

ICE
Nedex
MDEX
KCBT
ICE Canada
Nedex
TGE
Euronext
T6E

Remaining months of year + 60 months
72 consecutive months

Remaining months of year + 12 months
72 consecutive months

All months (except Spring Festival)

All months

36 consecutive months

36 consecutive months

36 consecutive months

NA

NA

Remaining months of year + 60 months
6 consecutive months

NA

Jan, Mar, May, Jul, Aug, Sep, Nov, Dec
Jan, Mar, May, July, Aug, Sep, Nov, Dec
Mar, May, Jul, Sep, Dec

All months

Jan, Mar, May, July, Sep, Nov

Jan, Mar, May, Jul, Aug. Sep, Nov
Mar, May, Jul, Sep, Dec

Jan, Mar, May, Jul, Aug, Sep, Oct, Dec
Jan, Mar, May, July, Sep, Nov

Jan, Mar, May, Jul. Sep, Nov

Jan, Mar, May, Jul, Aug, Sep, Oct, Dec
Jan, Mar, May, Jul, Sep, Nov

All months

NA

Mar, May, Jul, Sep, Dec

Jan, Mar, May, Jul, Nov

NA

Feb, Apr, Jun, Aug, Oct, Dec

Jan, Mar, May, Jul, Nov

Jan, Mar, May, Jul, Sep, Nov

INDUSTRIALS, MEATS AND OTHER FOODS

Rubber

PTA (Pure terephthalic acid)

Linear Low Density Polyethylene (LLDPE)
Polyvinyl Chloride (PVC)

Live Cattle

Lean Hogs

Rubber

METALS
Steel Rebar
Copper

Gold **

Zinc

SHFE
ICE
DCE
DCE
CME
CME

Tocom

SHFE
SHFE
CME
SHFE

Jan, Mar, Apr, May, Jun, Jul, Aug, Sep, Oct, Nov
All months

NA

NA

Feb, Apr, Jun, Aug, Oct, Dec

Feb, Apr, May, Jun, Jul, Aug, Oct, Dec

6 consecutive months

NA

All months

Feh, Apr, Aug, Oct in 23 months; Jun, Dec in 60 months
All months

42,000 gallons
1,000 barrels
10.000 mmBtu
1,000 bbls

10 ton/lot

100 barrels
100 metric tons
42,000 gallons
42,000 gallons
NA

NA

500 barrels
50kl

NA

10MT/Contract
10MT/Contract
5,000 bushels
10MT/Contract
10MT/Contract
5,000 bushels
5,000 bushels
60,000 lbs
10MT/Contract
10T

100 short tons
5TS

10MT

NA

5,000 bushels
20 tonnes

NA

10 metric ton
100 tonnes

50 metric ton

5 ton/lot
5TS

NA

NA

40,000 lbs
40,000 lbs
10,000 kg

NA

5 ton/lot
100 troy oz.
5 ton/lot

$0.01/barrel=$10.00
One tick
$0.001/mmBtu=$10.00
$0.01/barrel=$10
1Yuan/ton

Re.1

$0.25/metric ton=$25
$0.0001/gallon=$4.20
$0.0001/gallon=$4.20
NA

NA
$0.025/barrel=$12.50
¥10/kiloliter

NA

1 Yuan/MT

2 Yuan/MT
F:$0.0025/bushel=$12.50.0:$0.00125/bushel=$6.25
2 Yuan/MT

1 Yuan/MT
F:$0.0025/bushel=$12.50.0:$0.00125/bushel=$6.25
F:$0.0025/bushel=$12.50;0:$0.00125/bushel=$6.25
F:$0.0001/1b=$5:0:50.00005/1b=$3

1 Yuan/MT

1 Yuan (RMB)/T

F:$0.1/short ton=$10:0:$0.05/short ton=35

2 Yuan (RMB)T

50 Paisa

NA

$0.25=$12.50

$0.10/tonne=$2

NA

¥10/1,000 kg

£0.05/tonne=£5

¥10/1,000 kg

5 Yuan/ton

2 Yuan (RMB)T
NA

NA
$0.00025/1b=$10
$0.00025/1b=$10
¥0.1/kg

NA

10 Yuanfton
$0.1/troy 0z=$10
5 Yuan/ton

545,351
294,197
190,283
184,102
181,563
162,407
143,011
85,024
83,966
29,649
14,983
13,369
10,843
6,468

616,683
376,337
202,178
176,296
168,679
141,900
70,148
67,984
66,445
54,508
51,114
43,480
16,077
15.908
14,525
13.301
10,088
9,209
7643
7412

383,317
181,950
177,591
N
34,909
27,060
13175

641,169
322,291
139,443
127,990

113,301
843
100,433
n

849
2723
2,701

57,284

37,920
16,428
4981

3,538

5378
2,586

18.871
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Contract Contract Minimum Daily Futures Daily Options

Contract Exchange Months Size Fluctuation Volume* Volume*

Copper MCX Mar, May, Jul, Sep, Dec MT 5 paise/kg 116,653

Copper - Grade A LME All months 25 tonnes $0.50 98,901 6,446
Aluminum SHFE All months 5ton/lot 10 Yuanfton 81.470

Silver M MCX Mar, May, Jul, Sep, Dec Skg Re.1/kg 67,035

Special High Grade Zinc LME All months 25 tonnes $0.50 63,102

Gold M MCX All months 100g Re.1/10 grams 58,252

Gold MCX Feb, Apr, Jun, Aug, Oct, Dec kg Re.1/10 grams 48,003

Gold Tocom All even months 1kg (approx. 32.15 troy 0z) ¥l/gram 47,276

Silver MCX Mar, May, Jul, Sep, Dec 30g Re.1/kg 45,679

Nickel MCX All months 250kg 10 paise per kg 38,718

Silver*** CME Feb, Apr, Aug, Octin 23 months; Jun, Dec in 60 months 5,000 troy oz. $0.005/troy 0z=$25 31,708 4,233
Primary Nickel LME All months 6 tonnes $5.00 26,656

Copper Comex Current month + 23 consecutive months 25,000 lbs $0.0005/1b=$12.50 25,303

Standard Lead LME All months 25 tonnes $0.50 23,743

Gold Mini Tocom All even months 100g (approx. 3.215 troy ounces) ¥1/gram 19,883

Tin LME All months 5tonnes $5.00 18,127

Zinc MCX All months 5tons 5 paise per kg 15,932

Platinum Tocom All even months 500g (approx. 16.08 troy ounces) ¥1/gram 14,357

Gold Guinea MCX All months 8y Re.1/8 grams 13,900

Gold SHFE All months 1 kilogram/lot 0.01 Yuan/gram 13517

Lead MCX All months 5tons 5 paise per kg 13,332

NT Dollar Gold (TGF) Taifex Feb, Apr, Jun, Aug, Oct, Dec 10 Taiwan taels NT$0.5/Taiwan cian=NT$50 13,265 23,102
Gold RTS NA NA NA 11,520

Mini Gold NYSE Liffe US All months 33.2troy oz. $0.1/troy 0z=$10 8,423

100 oz. Gold NYSE Liffe US All months 100 oz. $0.1/troy 0z=$10 5,823

SOFTS

White Sugar ICE Jan, Mar, May, Jul, Sep, Nov 10718 1 Yuan (RMB)IT 579,616

Sugar #11 ICE US Jan, Mar, May, Jul, Oct 112,000 lbs. $0.01/b=5$11.20 108,334 28,890
Guar Seeds Ncdex Jan, Mar, Apr, May, Jun, Jul, Sep. Nov, Dec 10MT Re1 35,832

Cotton No. 1 ICE Jan, Mar, May, Jul, Sep, Nov 5TS 5 Yuan (RMB)/T 33,868

Coffee “C" ICEUS Mar, May, Jul, Sep, Dec 37,500 lbs. $0.05/1b=$18.75 16,807 5,663
Chana/Gram Nedex All months 10MT Re1 14,263

Cotton #2 ICE US Mar, May Jul, Oct, Dec 50,000 lbs net $0.01/lb=$5 14,186 6,782
No. 7 Cocoa NYSE Liffe Mar, May, Jul, Sep, Dec 10 tonnes £1/tonne=£10 12,773

Cocoa ICEUS Mar, May, Jul, Sep, Dec 10 metric tons $1/metric ton=$10 12,250

Rape/Mustard Seed Ncdex Jan, Apr, May, Jun, Jul, Sep. Nov, Dec 10MT Re. 0.05=5 paisa 11,274

Robusta Coffee NYSE Liffe Jan, Mar, May, Jul, Sep, Nov 10 tonnes $1/tonne=$10 9,978

White Sugar NYSE Liffe Mar, May, Aug, Oct, Dec 50 tonnes $0.10/tonne=$5 7,352

Pepper Ncdex All months MT Re1 6,323

Turmeric Ncdex Apr, May, Jun, Jul, Aug, Sep, Oct, Dec 10MT Re 1 5,267

Source: FIA

FOOTNOTES:

*Only markets with an average daily volume above 5,000 futures or options contracts are included. Contracts are ranked by futures volume except for the Stock Index (Options) category, which is
ranked by options volume.

*“*Trading is conducted for delivery during the current calendar month; the next two calendar months; any February, April, August, and October falling within a 23-month period; and any June and
December falling within a 60-month period beginning with the current month.

***Trading is conducted for delivery during the current calendar month; the next two calendar months; any January, March, May, and September falling within a 23-month period; and any July and
December falling within a 60-month period beginning with the current month.

CURRENCY KEY:  A$ Australian dollar, Sch Austrian schilling, R Brazilian real, £ British pound, C$ Canadian dollar, Yuan Chinese Yuan, € Euro, HK$ Hong Kong dollar, HUF Hungarian forint,
¥ Japanese Yen, KRW Korean won, MXN Mexican peso, NOK Norwegian krona, NZ New Zealand dollar, SAR South African rand, SEK Swedish krona, CHF Swiss franc. NA = Not Available.

futuresmag.com | April 2010



