
February, 2021

ASX EC PRICE (Mar21 EXPIRY) AND AGGREGATE TRADED VOLUME (Monthly)
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Source:Bloomberg Start Date 20210101
End Date 20210131

SHORT_NAME QUOTE_UNITS FUT_MONTH_YR 1M OPEN 1M HIGH 1M LOW 1M CLOSE Chg %Chng OPEN_INT
ASX WM Mill Wheat Mar21 AUD/MT MAR 21 298.00 301 292 296 -2.00 -0.671 4549
ASX WM Mill Wheat May21 AUD/MT MAY 21 306.00 306 296.5 301.5 -4.50 -1.471 12506
ASX WM Mill Wheat Jan22 AUD/MT JAN 22 311.50 312 301.5 307 -4.50 -1.445 6802
ASX WA Mill Wheat Mar21 AUD/MT MAR 21 322.00 322 322 322 0.00 0.000 0

 
FEED BARLEY FUT   Mar21 AUD/MT MAR 21 247.50 247.5 235.5 238.5 -9.00 -3.636 541
FEED BARLEY FUT   May21 AUD/MT MAY 21 251.00 251 241.5 242 -9.00 -3.586 1557
FEED BARLEY FUT   Jan22 AUD/MT JAN 22 255.00 257 241.2 243 -12.00 -4.706 50
        
WHEAT FUTURE(CBT) May21 USd/bu. MAY 21 661.75 688.5 628.5 660.25 -1.50 -0.227 190317
KC HRW WHEAT FUT  May21 USd/bu. MAY 21 641.50 664 608.25 633.75 -7.75 -1.208 117354
RED WHEAT FUT MGE May21 USd/bu. MAY 21 642.75 658.75 619.75 638.75 -4.00 -0.622 36807
MILL WHEAT EURO   May21 EUR/MT MAY 21 224.25 233.75 216 229.5 5.25 2.341 175088
CORN FUTURE       May21 USd/bu. MAY 21 549.25 572 523.25 547.5 -1.75 -0.319 773416
SOYBEAN FUTURE    May21 USd/bu. MAY 21 1372.00 1445.75 1336.75 1404.25 32.25 2.351 356581
AUD-USD X-RATE  Spot 0.7694 0.7802 0.7644 0.7621 -0.01 -0.949
Source:Bloomberg  

OPEN INTEREST SUMMARY
ASX EAST COAST WHEAT OPEN INTEREST (Weekly)

Source:Bloomberg

SHORT_NAME OI beginning OI ending Monthly Chg   % Chg
ASX WM Mill Wheat Sep20 0 0 0 0.00
ASX WM Mill Wheat Jan21 0 0 0 0.00  

ASX WM Mill Wheat Mar21 18232 4549 -13683 -75.05
ASX WM Mill Wheat May21 3176 12506 9330 293.77
ASX WM Mill Wheat Jan22 5454 6802 1348 24.72



ASX WM Mill Wheat Jan23 0 0 0 0.00
Source:Bloomberg

ASX EC AGGREGATE OPEN INTEREST (Monthly)

Source:Bloomberg

Source: Bloomberg
Source:Bloomberg

ASX BARLEY
SHORT_NAME OPEN_INT

FEED BARLEY FUT   Mar21 541
FEED BARLEY FUT   May21 1557
FEED BARLEY FUT   Jul21 1510
FEED BARLEY FUT   Sep21 0
FEED BARLEY FUT   Nov21 0
FEED BARLEY FUT   Jan22 50
Source:Bloomberg

ASX BARLEY AGGREGATE OPEN INTEREST (Monthly)

ASX GRAIN SPREAD 
Historically global grain markets are closely correlated, recently ASX Wheat prices have risen whilst other markets remained level.
ASX JAN WHEAT minus CBOT DEC WHEAT (AUD/MT)

Source:Bloomberg



Further Information
Email grainfutures@asx.com.au
Visit asx.com.au/grainfutures
Live Market Prices asxgrains.com.au

       Follow us @ASX
       Follow us on LinkedIn
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