
Cereals and Oilseeds Review – November 2010

Table 28
Futures settlement prices of grains, by delivery month, November 2010

Monthly
high

1 Monthly
low

1 Average
settlement

Total
monthly
volume

Open
interest end
of month

dollars per metric tonne thousands of metric tonnes

ICE Futures Canada

Western Barley
December 187.00 180.00 181.30 1.72 0.60
March 187.00 185.00 185.10 .. ..

Canola
January 570.70 519.00 541.00 4,291.74 2,128.34
March 577.50 529.80 547.50 1,218.70 610.74
May 579.00 534.60 549.90 111.80 95.86
July 580.00 534.00 550.50 152.90 295.76
November 523.50 479.10 502.90 426.56 624.12
January 526.10 486.60 507.10 15.62 16.04
March 533.90 500.00 510.00 7.56 7.30
May 522.00 493.50 510.50 0.60 0.64
July 518.00 508.60 509.50 0.12 0.70
November 510.00 482.00 492.70 1.32 0.86

Minneapolis Grain Exchange

Spring Wheat
December 295.33 259.23 275.83 1,886.72 35.38
March 300.56 265.11 281.57 1,749.82 851.49
May 303.87 268.69 284.92 326.80 236.39
July 305.80 270.53 286.90 275.69 202.78
September 306.17 271.54 287.90 178.07 177.64
December 310.03 275.21 291.91 129.82 182.26
March 310.48 277.42 293.46 9.72 25.69
May 305.43 275.12 288.42 0.24 0.82
July 298.08 270.25 288.42 1.12 2.59

Kansas City Board Of Trade

Wheat
December 292.30 253.53 270.94 .. ..
March 297.99 259.32 276.73 .. ..
May 301.39 262.63 280.05 .. ..
July 339.70 264.28 283.87 .. ..
September 305.16 267.13 284.82 .. ..
December 310.03 273.28 290.38 .. ..
March 312.23 275.85 292.62 .. ..
May 308.19 272.27 288.58 .. ..
July 299.00 266.39 280.38 .. ..
September 300.47 268.96 282.14 .. ..
December 302.68 271.90 284.85 .. ..

CME Group

Wheat
December 270.53 230.11 247.51 1,159.74 224.09
March 285.22 244.25 262.01 865.13 6,214.12
May 294.41 252.52 270.84 50.10 1,315.41
July 297.81 257.30 275.10 88.53 2,484.64
September 304.15 264.83 282.40 11.21 456.32
December 308.92 271.08 288.76 238.63 1,471.19
March 313.42 276.59 293.59 1.03 65.67
May 307.91 272.00 289.44 0.00 2.39
July 297.26 265.47 279.67 0.84 202.24
September 299.83 267.68 282.27 0.00 4.54
December 305.34 273.47 287.24 2.12 47.33

See footnotes at the end of the table.
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Table 28 – continued

Futures settlement prices of grains, by delivery month, November 2010
Monthly

high
1 Monthly

low
1 Average

settlement
Total

monthly
volume

Open
interest end
of month

dollars per metric tonne thousands of metric tonnes

Oats
December 244.78 219.00 230.29 20.05 9.42
March 252.88 226.62 238.26 20.39 149.58
May 256.13 217.72 241.16 0.42 8.76
July 259.37 233.75 245.00 0.15 3.07
September 225.00 220.46 223.17 0.00 0.03

Corn
December 232.27 202.84 217.18 9,067.51 973.60
March 237.69 208.36 222.69 7,309.49 18,819.98
May 240.15 211.51 225.48 785.79 3,875.91
July 241.52 212.88 226.87 737.57 5,843.59
September 226.66 199.89 213.62 49.71 989.96
December 218.59 190.25 205.19 1,437.22 6,628.23
March 220.36 193.30 207.82 9.78 427.53
May 221.74 195.07 209.37 0.25 109.00
July 223.12 196.84 210.90 0.51 170.82

Soybeans
January 488.32 441.48 460.11 2,489.43 7,079.63
March 491.63 444.23 462.93 935.75 3,547.16
May 491.91 444.60 463.10 480.33 1,793.31
July 493.28 445.24 464.17 464.73 1,617.94
August 485.02 438.81 457.17 12.93 66.87
September 471.51 425.86 444.41 14.21 87.72
November 457.37 413.64 432.13 479.62 2,643.55
January 458.19 415.94 433.75 1.61 56.50
March 458.56 416.58 434.38 0.14 155.13

dollars per short ton

Soybean meal
December 362.30 325.80 340.29 .. ..
January 363.90 327.70 342.21 .. ..
March 366.40 330.40 344.56 .. ..
May 366.50 329.40 343.56 .. ..
July 366.70 328.90 343.62 .. ..
August 358.40 321.30 335.81 .. ..
September 347.10 311.20 325.95 .. ..
October 328.50 294.40 310.15 .. ..
December 323.80 290.40 306.53 .. ..
January 324.30 291.50 307.32 .. ..
March 324.00 290.50 307.12 .. ..
May 324.00 289.50 306.06 .. ..

dollars per cwt.

Soybean oil
December 53.95 48.94 50.75 .. ..
January 54.25 49.30 51.13 .. ..
March 54.61 49.62 51.47 .. ..
May 54.88 49.88 51.74 .. ..
July 55.11 50.08 51.96 .. ..
August 55.13 50.13 52.01 .. ..
September 55.15 50.16 52.05 .. ..
October 55.17 50.16 52.07 .. ..
December 55.42 50.38 52.28 .. ..
July 55.37 50.38 52.31 .. ..
August 55.32 50.38 52.32 .. ..

1. High and low prices are trades anytime during the month at Winnipeg but are settlement prices at Chicago, Minneapolis and Kansas City.
Note(s): American prices quoted in US$.
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