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Annual Sunmmery of
COMMODITY FUTURES STATISTICS
July 1970 - June 1971

Introduction

The Annual Sumeary of Jowmodity Futures Statistics preszents the more ilmportent dete on treding ln conbracts
for future delivery for esch commodity covered by the Commodlty Exchenge Act durdng the fiscal year July 1970 to
June 1971, It brings together in s single volume cdate reported in monthly statisticel releeses of the Commodity
Exchange Authority for the fisecal year, and includes 10-year summery dete for historical reference.

The 1970 71 edition is in revised formet from previous ennual irsues, Deteiled statistical tables for each
commedity heve been grouped togebher so that sll data on wheat, for exemple, will be found ir tables 1 through 8,
shell eggs in tables 69 through Th, and frozen pork bellies in tables 107 through 112, For the first time, dats
are given in terms of contract units and in basic units., Volume of trading in wheat, for exsmple, is glven in
contract units of 5,000 bushels s& well ss in bushels, chell eggs in cariots and in dozens, end pork bellies in
contract units and in pounds.

Contract Marketsz and Commodities

A contract market is onme which has been designated by the Secretary of Agriculture pursuant to the Commodity
Exchange Act %o conduct treding in a commodity for future delivery, Listed below are the 20 commedily exchanges
designabed ns contrack markets, and the commedities in which futures treding wes conducted in each market In
1970-T1. In totel, 20 egricuvltural commodities subject to regulation by the Commodity Exchauge Authority were
traded on ope or more of the actlve commodiiy exchanges during the year, -

Chicego Roard of Trade...uvvenssv... Wheat, corn, oats, rye, soybeans, soybean mesl, soybeen oil,
cholce stesrs
Chicago Mercantile Exchange,........ Grain sorghums, egge {chell and frozen}, potatoes, live beef
cattle, frozen boneless beef, live hogs, frozen pork bellies,
frozen skinned hams
Chicago Open Board of Trede,,....... Wheat, corn, oais, rye, soybeans
Citrus Associates of the
New York Cotton Exchenge.......... Frozen concentrated orange Juice
Internetional Commercial Exchange.., Cottonseed oll
L 4 Kensay City Board of Trade.......... Yheat, grain sorghums
Minneapolis Grain Exchange,,........ Wheat, carn, ostis, frozen pork bellies
New York Cotton Exchange............ Cotton
Hew York Mercantile Exchange........ Eggs (shell), potatoes
Wool Associates of the
New York Cobton Exchenge.......... Wool, wool tops

The following contrect markets had no trading in any reguleted commodity during the yeor ending June 30, 1971,

Commodity Exchenge, Inec. New York Produce Exchange
i Duluth Boerd of Trade Northern Celifornia Grein Exchange
s Femphis Board of Trade Clesring Assu. Portland Grain Exchange
Milwaunkee Grain Exchange 3%, Louis Merchants' Exchange
- New Orleans Cobhon Exchange Seattle Grain Exchange
v The 1isting on peges & and 7 shows the caumodities in which trading was conducted during the ten yeers of

hiztoricsl deta in this report, the contract merkets on which they were treded, the effective dete of the contrect
market designetion, and any dates in which treding wes inaugerated, resumed or suspended on eny merket during
those ten years.

Hebure of Statistics

- The commodity Ffutures statistice presented in this bulletin fall inte five principal clagses: volume of
- trading, open interest, contracts settled ny delivery, prices, and commitments of reporting {large) treders.

v
Volume of Trading
v
Volume of trading is the totel of all purchases or of a2ll saled—-nok of purcheses and sales combined.
', Since there are Lwo partiee to every futures contract--the seller and ihe buyer--the sggregste of all purchases
1a egual to the aggregate of £11 sales. 4
4

The volume of trading in e commodity iz cumpilea by the Commodity Exchenge Avthority from data in required
daily reports fram exchenge clearing members, Each clearing member of each contract market makes & dally report
o of &}l purchases and sales of commodity futures which it clears. A compilation of these reports glves the volume
of trading in each commodity for each market each day.

S b bt ot -'aI:c..:,v;}-__
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Cpen Interest

A fubures contract is peld to be "open" when it has been emtered into snd not ¥et liguideted by an off-
setting transaction nor fulfilled by delivery, Contracts that are open are referred to az "open interest. ™

The smount of open interest for each commodity and contract merket is obtained each business day by a
tabulatlien of reports made Ty exchenge cleering members, The aggregate of all long open interest reported
by clearing members equals the aggregste of s]l short open interest reported. The open interest figures
shown are for one side only, uot the long snd short gides combined. Annus] averages shown in the comodity
tebles which follow are the average of ocpen interest on the lagt day of each month of the fiscel year.

Cpen interest In & commodity reflects the positions of hedgers and longer-term speculative holdings, and

thue provides more of a messure of market utilizetion for merchendislng and processing than is afforded by data
on volume of trading,

Contracts Settled by Delivery

While most futures contracts are settled by offset prior to delivery, a "long" may choose to stand for deldv-
ery of the physicel commodity and & "short" msy elect to make delivery, The delivery procedure includes the
imsusnce of a delivery notice which is & document prepared by the seller notifying the buyer that he intenda to
deliver on a stated day the camodity specified in the contracts. The original or a copy of each delivery notice
tendered by & clearing member of a contract market ig furnished to the Commeodity Exchenge Authority. Fram the
delivery notices and from reperts of deliveries made by cleering members, date on deliveries are complled,

Futures Prices

Official records of conbrect markete ere the mource of the price information in this bulletin, Closing
Prices are shown by future for the fifteenth and lact day of each celendar month. Where no trades took plece
during the "close"--generally the closing seconde of trading--bid, esked, nominal or settlement prices have been

used and are o indlcated. For dates on which cloging ranges were recorded, the closing price shown is the
average of the closing range.

Comiitments of Reporting Traders

Ay trader whose position in one future of any comodity reaches an smount specified by the Secretary of
Agriculture ia required to report deily to the Commodity Exchange Authority &ll hisz trades and positions 1in thet
coemodity. In meking his report, the trader &lso classifies his rosition as speculative or hedging,

The wminimm smounts specified for reporting in sctive commndities during the flazsl year 1970~71 were:

Wheat, cOrn, 0BYS, XY, BOVDERNE.,..uiistrersueronesersvessnronsns 200,000 buahels
Baybean oil 1,500,000 pounda
Soybean MeBl....vcuereeiacrrasiseas I I I L T T 2,500 tons
et T 5,000 bales
Wool... 150,000 pounds
Egge (shell), DObB BB, v vnenuntareriarmrresussnrrseanennnnsss 25 carlots
Iive cattle, live hoge, frozen pork bellies, and frozen
concentrated orange juice.

L RUEEY - S, DU T W S LN

25 contracts

Dete on commitments of large traders ere cbtalned from these tredere' reports. Commitments of nonreporting
tradera are derived by suptracting reporting traders' poaiticns from the total of a1l positions. Other derived
data include reporting and nonreporting traders' commitments us percent of cpen interest,

Treders were not subject to reporting requirements in frozen eggs until March 27, 1961, in livestock and
products until June 18, 1968, and in frozen concentrated orange Juice until January 20, 1969,

Alltime Record Volume of Treding, Maxdlmm Daily Open Interest,
and Highest and Lowest Futurea Prices

4 teble 1s presented for each active comtodity ahowing the largeat annuel, monthly, and deily wolwme of
treding, meximm daily open intepest, snd highest and loweat futures prices for longtime periods and for 1970-7L,

The beginning date of each longhime period for volume of trading and prices is the date when trading and
price data were first available, For maximum deily npen intierest, the beginning dete iz the date when deta ¥
were fivat reported by clearing mambera, or the sarllest dets for which date werse reported from the axchange
vlearing house, *

A e —_—
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Intercommodity Compariecne-—Activity, Size, and Value of Futures Trading

gince volume of futures Hrading is expressed in units of the physical coomodity, & cammon dencminator has
been used to cbtain the totel volume in dissimiler commedities +o show intercamcdity compariscns of market
activity. Such a common meesure is provided, for exemple, bty giving the seme welght te & contract unit in
wheat (5,000 bushels) as %o & contract unit in cobton {100 beles). The resulting computation gives the estl-
mated nmumber of futures trensactions in esch commodity.

Cpen intersst, like volume of trading, 1s also expressed in units of the physical camnodity, For inter-
compodity comparison, ocpen interest expressed in terms of comtract units shows the average size of a commodity
market,

Ancther measure for presenting an overall vlew of market activity, or for meking intercomuodity comparisoms,
15 the doller value of futures trading. The dollar-vajue mensurement of futures actlvity reflects changes in
price level as well as in volume of trading.

411 thease measures provide a useful geuge of overall futures merket activity, particularly changes from year
to year for long-term periods. The following swmuary tebles give the estimated number of futures transsctlons,

open inkerest in terms of contract units, and the doller velue of trading by commodities, all contract markebs
cambined, for the fiscel years 1961-£2 te 1970-T1,

SUMMARY OF TNTERCOMMODITY COMPARTSONS, YEARS BEGFINHING JULY 196162 TC 1970-T1

Fatimated mmber of fubures transactione, by commodity, all markets combined

| Commodity 1970-71[ 1969-70! 1968-69| 1967-68[ 1966-67| 1965-66\. 196&-65[ 1963—6i:| 1962-63! 1961.-62
!- --------------------------------- Thousand transsctiong==.--- -
v Wheat 8y 7.3 1,386 1,852 2,085 1,200 565 1,071 1,030 828
Corn 2,748 1,300 1,77 1,512 2,61l 1,075 740 752 7ok 81
| Cata 77 107 139 83 11 8o 97 122 177 5l
Rye 1/ 11 27 30 55 8o 52 134 150 271
Barley 0 0 0 0 0 Q o ) 1/ o
Flaxseed 0 0 0 0 0 1/ i i 1 5
Rice 0 0 0 0 o a I/ 1/ G 0
I
Grain sorghums 4 k8 2 3 12 0 o 1/ 1/ 1/
Soybeans 2,686 1,287 gh3 o061 1, 000 3,255 3,907 2,740 1,674 970
Soybean meal 634 718 Loé 333 423 377 302 271 332 273
w»  Soyhean oil 1,470 3,672 h26 267 L30 s87 566 kog 393 272
o laxd -— — e ——- .m- — - — 1 10
Cobtonseed oil 1/ o 1/ y/ b 9 28 9 79 58
Cottonseed meal o} Q o 0 i} o 1/ 1/ 1/ 1/
¥ Milifeeds — ——— —— — .- — i il I/ i/
Cotton 166 33 15k 197 1 1 2 9 30 35
Wool k 5 8 15 2ly Ls 21 36 32 70
~  Wool taps 1/ 1/ 1/ 1/ 1/ 1/ 1/ 1 1 2
Butter 0 %/ 1 L 5 1/ 0 0 0 0
Egge, ahell 524 29 257 1 71 9% 63 135 207 269
»  BgEs, frozen 1 %/ 2 1 3 20 &0 59 127
Potatoes 238 25 567 2z 702 13 603 179 152 238
Froren concentrated
¥ orange Julce uy 87 180 78 7 —— - -— - —
¥ Cedtle 6506 886 671 309 269 107 a7 —-- --- —ue
y Frozen boneless heef 1 1 _— . -— —_— - — —— ———
v Hides 0 1/ 1 3 6 10 5 1 i 6
Hogs, live 191 120 13 1. 9 Yy —— —— — —au
«  Frozep pork bellies 1,527 2,287 1,670 1,312 a5 779 288 €6 1 1
. Frozen skinned hams 1 1/ 1 1 1/ Y/ 1/ 1/ —— _—
" Total 11,840 10,312 8,59 7,M2¢ 9,579 8,13 7,373 6,18 517 U, 737
1/ Less than 500 trensactions,
[

L
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SUMMARY OF INTERCOMMODITY COMPARISONS, YEARS BEGINNING JULY 1961-62 TO 1970-71

Average open interest (based on average mumber of contracts open at end of month), by conmodity, all markets combined

1970-71 1969-70 1968-69 1967-68 1966-67 1965-66 1964-65 1963~6k 1962-63

1961-62

Wheat

Corn

Oets

Rye

Barley
Flaxseed

Rice

Grain sorghums

Soybeens
Soybean meal
Soybean oil
Lard
Cottonseed oil
Cottonseed meal
Millfeeds

Cotton
Wool
Wool tops

Butter

Eggs, shell

Eggs, frozen

Potatoes

Frozen concentrated orange
Juice

Cattle

Frozen boneless beef
Hides

Hogs, live

Frozen pork bellies
Frozen skinned hams

Total

-Number of contracts

25,050
66,332
2,971
L6

(¢}
o}
(o}

26,612
40, 364
5,119
581

0

o}

0
69
38,331

21,555
26,923

42,986
49,261
4,268
1,01k
o}

0
o]
181

33,386
15,012
16,089

1, k22
7

1
4,119
12

5
16,771
5,619

20,271
116
732

17,754

15

48,168
46,952
2,814
1,708
o

0
0
184

34, 908
11,390
10,789

27

b2, Lo
65,14
5,018
2,013
0

32,043
33,568
3,223
2,155
0

1
0
0

12,037

2l
2,727
25

228
1,152

132
15,488
556
17,936

295
533
12,086
15

2k,258
31,741
k4,589
1,815
0

2
1
o]

59, 779
12,445
17,454

1,357
3

38k
1,958
32

o
1,369
180
13,2kk

1,945

321

6,295
16

25,691
25,334
5,733
2,921
3

17

1

48

51,109
10,962
18, kol

3,743
2

1,233
2,675
58

o
2,509

862
37

29,984
2k, 620
6,762
3,132
2

101

33,994
38,429
11,756
6,4h9
0

190

0

11
31,557
602

9,672
Lgo
2,667

2
L3

4,133
7,548
263

0
5,832
1,991
9,870

98

23k, 976

238,043

179,188

159,214

147,534

173,932




-

SUMMARY OF INTERCOMMODITY CQMPARISONS, YEARS BEGINNING JULY 1961-62 70 1970-T1

Estimated value of futures trading, by comeodity, ali markets cambined

1969-70

1967-68

1966-6T

1965-66

1964-65 ] 1963-64

Grain sorghums

S qybeans
Soybean meal

S aybean o1
Lard
Cottonseed oil
Cottonseed meal
Pilireeds

C otton
Wool
Wool tops

Butter

£ggs, shell

Eggu, frozen

Potatoes

F;rozen concentrated orange
Juice

Cattle

F'rozen baoneless beef
Hides

tHogs, live

rozen pork bellies
Frozen skinned hams

Totul

(=)
&
D L0\

5,162,7
7] 912 u6
.6

5

n
=]

33
6

3OO

6
3
0
4]
4]

4.9
16,358.3

5,342.3
10, 350.4

50‘000-‘

13,818.5
8,936.6
297.8
23h.5

0

(8]
0
13.h

12,956.8
2,470.9
- 1,397.1
1.k

0

3,256.1
107.8
1.2

.3 .2
1,889.4 252.5
19.9 10.1
995.5 580.5

1,51k.9 607.8
6,524.9 2,076.3

3.1 ihai

60.h4 Uk, 7
17,310.1 12,998.3
2.5 3.8

Million dollars

18,6u44,3
18,398.8
h30.4
356.5

0

0
o]
70.6

28,637.6
3,343.3
2,917.7

34.0
0

116.8
4234
27.2
1,236.2

36.2
1,774

37.4
hi.2
9,731.1
h.0

9,958.9
6,658.2
276.6
512.2

712.2
85.7
17.7

10,475.2
k.5

10,643.3
4,%69.0
u15,6
961.4

.1

2.7

.2
1.1
37,183.8
1,881.0
2,215.8

n
N R

- -

8,355

. .

n o

<+
[=} ﬂ}bg ..
FHE OOWOOOO= &

—~—

23.9

9.6

———

92,875.6

67,487.7

60,0804

86,430.5

83,145.2

45,334.0

1/ Less than $50,000,
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Commodities mnd dealgnated contract markets with futures trading, 296162 to 1970-T1

This ldsting shows the commodities, designated contract markets, the dates thelr designations became

effective, and, for the 10-year perlod coverad in this r
mmed, or suspended by an exchange,

eport, the detes when trajing wae inaugurated, re-
In the compodity tebles beginning on pege 8, zero (0) is uaed when there

vag no trading but trading hed not been suspended by & merket; leaders {---) are used when a market had sua-
pended trading from 1961-62 to 1970-71.

Effective date

During 1951-h2 %o 1970-71

Coumod Lty Contract market of Trading begand/ [Treding suspended
designation
Wheat Chictgo Open Board of Trade Oct. 2k, 1922 — -—
Milweukee Grain Exchange Oct, 2k, lg22 - Jen, 17, 1966
Minnespolis Grein Exchange Mey 2, 1923 -— a—
Chicago Board of Trade Meyr 3, 1923 —_— —
Kansag City Board of Trade Mey 5, 1923 -— —
Corn Chicago Open Bosrd of Trade oct. 2k, 1ge2 - S
Milweukee Grain Exchange Gct. 2k, 1ge2 —— Jan, 17, 1966
Minneapolis Grein Exchange May 2, 1923 _—— _—
Chicego Board of Trade Mey 3, 1923 —mn -—
Kangag City Buard of Trade Mey 5, 1923 -— _—
Oats Chlcago Open Board of Trade Cet, 2k, 1ge2 - [
Milwaukee Grein Exchenge Oct. 24, 1922 - Jan. 17, 1966
Minnespeclia Grain Exchange May 2, 1923 - ——
Chicago Board of Trade Mey 3, 1923 -— -
: 2
Rye Chicago Open Board of Trade Ock, 2b, 1922 -—— July 22, 1970‘/
Mllvaukee Grein Exchenge Oct. 24, 1g22 - Jan. 17, 1966
Minnespolis Grain Exchange May 2, 1923 -— n-- a
Chicago Board of Trade Mey 3, 1923 - July 22, 197
Parley Minneapolis Grain Exchange Mey 2, 1523 —_— -—
Flaxseed Minneapolis Grain Exchange May 2, 1923 —_— ~a—
Grain eorghums Chicago Board of Trade May 3, 1923 —— Apr. 10, 1962
de, Oct. 17, 1963 Juane 28, 1966
Kengrs City Board of Trade May 5, 1923 ——- ———
Chicego Mercantile Exchenge Jan. 27, 197L Mar, 2, 1971 ———
Rice New York Mercantile Exchange Msy 5, 15lg “—- ——
Sayheans Chicago Board of Trade Dec, 8, 1940 _— -——
Chicago Open Boerd of Trade Dee. 8, 1940 _— —_—
Minneapolis Graln Exchenge Sept. 11, 1950 —— =
Kanass City Poard of Trade Sept., 10, 1956 _—— —
New York Produce Exchange Aug. 15, 1966 Sept, 7, 1966 ——
Zoybean meal Memphis Board of Trede Clearing Assn! Dee. 8, 1940 ——— ———
fhilcago Board of Trade Ang, 22, 1951 ——— _—
Soybeen oll New York Produce Exchenge Dec. 8, 1940 P— —n
Chicego Board of Trade June 30, 1850 -— -
Lerd Chicago Bonrd of Trade Dee. 8, 1940 -— Feb, 26, J.963§/
Cottonseed oil Chicago Boerd of Trade Dee. B, 15ho Dec. 9, 1963 -
New York Produce Exchange Dec. 8, 15h0 ——— -
Internetions]l Commercial Exch. Ine. Apr, 9, 1970 Sept. 10, 1970 -
Cottongeed meal Memphis Board of Trade Clearing Assn. Dee, 8, 1940 _— ——
New York Produce Exchenge Feb, 11, 1964 July 15, 196k U
Milifgeda 5t. Louly Merchents' Fxchange Apr. 13, 19625/ June 1, 1962 Dee, 31, 1962
Cotton New Yark Cotton Evchenge Sept. 13, 1930 —-— ——
New Orlesna Cotion Exchenge Sept., 13, 1936 ——— July 9, 1964
Chicagy Board of Trade Sept. 13, 1936 — ————
Wool Wool Ampociastesz of the New York
Cotton Exchenge Cct. 27, 1954 -— ———
Wool tops Wool pasocisbtes of the Wew York
Cotton Exchange June 1, 1938 -—- Qat. 21, 1970
Continued

s
B
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Comodities and deslgnated conbrect merkets wiih futures trading,

196162 to 1970-Ti--Continued

Effectlve date Turing 1901-62 Lo 1970-71
Cemmodity Contract market of Pradin ank! ading nded
depignetion g beg B = suspe
[ Butter Chicago Mercantile Exchenge Sept. 13, 1936 — —
New York Mercantile Exchenge Sept. 13, 1936 -_— ——
| Begs Chicamo Mercantile Exchange Sept. 13, 193 - —
Rew York Mercantile Exchenge Sept, 13, 1936 -— ———
Poteboes Chicago Mercentile Exchange Bept. 13, 1936 - -
Rew York Mercantile Exchange Dec, 1, 1961 -— ———
Frozen concentrated |Cltrus Associates of the
orange Julce New York Cobton Exchenge Juiy 24, 1968 Oet, 26, 1966 ———
Cattle:
Live beef Chicego Mercentile Exchange June 18, 1968 Nov. 30, 1964 -—
Choice steers Chicago Boerd of Trade June 18, 1968 Oct, 4, 1966 m—
Live feeder Kengas Ciby Board of ‘Frade July 2, 1968 June 20, 1966 Oct, 23, 1967
Frozen boneless
beef Chicego Mercentile Exchange Mar, 13, 197C Apr. 15, 1970 -
Hides Commodity Bxchange, Inc, June 1B, 1968 —— -
Iive hogs Chicage Mercantile Exchange June 18, 1968 Feb, 28, 1966 -
Frozen pork bellles |Chicego Mercantile Exchange June 18, 1568 Sept. 18, 1961 -—
Minnerpolis Grain Exchange Mer. 19, 1971 Apr. 5, 1971 -
Frozen skinned hams |Chicaga Mercanbile Fxchenge July 19, 1968 Feb, 3, 1964 e

Ll

Leadera indfcate thet trading began pricr to July 3, 1961,
Prading suspended except for Ilguideticon.

Trading discontinued with the expiretion of the 1963 May future,
Designeted September 13, 1936; vaceted August 31, 1957.
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WHEAT (In contracta of 5,000 bushels)

Table l-a, YVolums of trading, open interest, and deliveries, by contract market,
flecnl years 1961-62 to 1970~71, snd monthly July 1970 to Jme 1971
Chicago Chicago GOpen Kansst City Minneapclis Milwaukee
Year and memth Board of Board of Bosrd of Grain Grain
Trade Trade Traede Exchange Exchange
Contracts of 5,000 bushels
VOLUME OF TRADTNG
196162 652,825 G, 277 G1,TLE L7, ekg 5% 928,151
1962-63 872,126 8,953 106, 958 bz, 16 238 1,030,291
196364 &‘ol;, o3 8,877 116,426 b1, 504 122 1,070,972
1964-65 7,599 3,735 86,767 a7, o7 53 569,171
1965-66 991,639 8,782 152,203 7,336 5l 1,200, OL4
19“‘67 1: 778) 360 17: 603 221: 608 67! 517 - 2’ 085: (Ba
1967-68 1,513,126 30,563 235,143 73,067 wum 1,851,899
195865 1,119,659 29,489 171,373 65, 510 --- 1,386,031
1969-70 540,827 18,604 141,43 41,882 - 742, 756
1570-71 582, 359 9,591 201,309 53,765 -— 8L, oz
Julﬁr 6'6’ 580 l) 883 19) 93"" 3: 262 - 911 659
August 7k, 32k 1,552 2h, 300 6,627 - 106,803
September &3, 79 1,176 26,080 7, 4k -— 98,219
Octeber 51,393 743 17,453 5,897 - 75, 486
Hovenber L&, [ 16,301 4, 762 —- 68,603
December 41,521 590 13,049 3, 506 - 58, 566
Januery 28,911 Log 12,67k b, ol - Lg, 035
February 31,751 25l 13,942 3,530 — Lo, 517
March 30, 042 350 12,693 3, 059 —— o 1y
April l|‘9: (27 700 1'*: l|'83 3: h'as - 671 635
Hay ho,keg 30 9,924 2,6hy — g3, 4ag
June 57,9689 Blo 20,476 5,525 —_ 8y, 828
OFEN INTEREST: ANNUAL AVERASE 1961-62 to 1970-7L AND MONTEEND 1970-T1
1961-c2 27,972 102 L, 509 1,516 il 33,954
1962-63 23,99% 28 L, 773 1,108 9 29, 984
156364 20,352 85 i, 205 1,02k 5 25,691
1964-65 19,509 75 3,827 8h5 2 24,258
1965-66 2h, 621 109 S, 787 1,523 /3 32,043
1966-67 32,976 138 7,436 1,852 e ha, heo
1967-68 35,837 378 10,078 1,875 -—- 48, 168
1568-69 33,45 291 7,282 1,968 ~—- » 986
1969-70 19,272 290 5,718 1,332 --- 26,612
1970-71 16,135 i6g 7,263 1,143 —— 25,050
July 18,612 329 9,080 1,089 - 29,110
August 18,079 205 10,343 1,388 - 30,015
septmher 19: 358 183 9: 637 l} 683 - 30_1 %l
Cetober 19,608 211 8,797 2,319 —— 30,935
November 17,71k 191 8,132 1,602 -— 27,659
December 17,107 162 6,509 1, 364 -— 25,162
January 17,204 151 €,97% 1,4k - 25,776
February 14,510 126 6,42 1,281 —- 22,809
March 12,421 ol 5,607 1,286 — 19,408
April 121 251 % 5.! 356 1; 29"“ - 13, 993
Mey 11,741 84 b, L8l 1,192 -— 17,501
June 1k, 611 198 5,985 1,563 — 22,377
CONTRACTS SETTLED BY DELIVERY
1961-62 5,637 25 2,636 350 0 8,648
1962-63 12,418 17 1,560 695 o 1k, 650
1963-64 7,361 33 599" ohg 0 9, 3k2
1964-65 7,253 a 1,282 185 0 8,728
1965-66 6,423 1 1,525 1,241 o 9,200
1966-67 13,769 39 1,880 435 - 16,123
1947-68 18,324 166 2,395 554 —a 21,429
1968-69 1k, 840 81 2,37k 781, — 18,085
1969-7¢ 3,721 15 1,168 270 ——- 5,178
1970'71 2: koo 7 l+: 368 l) 009 = Tr 78]'|
July 250 5 328 — . 583
September 1,158 o 1,097 0 - 2,255
December e ) 2, b1k Lasz -— 3,2ka
March b3l 2 LAE:) 209 - 1,150
May 189 0 1 2 I s5L7

1/ Six-month aversge.
————
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Table 1-b. WVolume of trading, open interest, and deliveries, by contract market,

g

WHEAT {In 1,000 bushels}

fiscal years 1961-62 to 1970-71, end monthly July 1570 to June 1971

Chicago Chicego Open Kensas City Minneapolls Milwaukes
Year snd month Board of Board of Board of Gredn CGreain Total
Trade Trade Trade Exchange Exchange
- - e —— e 1,000 BuEhelg-—n=n-r------—=mmmmsmsessmomoomevessssose s
VOLUME OF TRADING
1961-02 3,415,125 31, 384 k58,720 236,245 270 b, 340,753
1962-63 %, 360,630 Bl, 765 534,788 210,079 1,191 5,151,453
1963-64 4,520,214 by, 38h 582,131 207,520 612 5,354,861
1964-65 2,237,954 18,677 433,835 135, 084 263 2,825,853
1965-66 4,958,1% 43,011 761,017 236,680 268 6,000,072
196667 8,891,799 88,01k 1,108,040 337,588 a-- 10,425, bh1
1967-68 7,565,630 152,816 1,175,715 365,335 —u- 9,259,549
1%8"69 5; 598} 295 1]4‘7) h% 8561 865 327) 51‘9 .= 6: 930) 155
1%9‘70 2, 701': 135 93, e=iy) T, 215 209; ki2 - 3,713, ?82
1970-71 2,911, 795 W7,956 1,006,545 268,826 “—- 4,235,122
July 332) 900 9) hls 99J 670 16) 31-1- .= 1458, 297
Augnst 371,620 7,759 121, 500 33,137 --- 534,036
September 317,395 5,878 130, 400 37,421 . hoa, ogh
Qctober 256, 965 3,716 &7,265 29,484 —- 377,430
Novexber 234, 580 3,121 81,505 23,810 —-- M3, 006
Decesber 207,605 2,950 65,245 17,532 “-- 293,332
Jm‘mﬂ lhh: 555 2: 01"7 63; 3?0 20: 205 === 230, ]-T?
February 138, 755 1,b71 69,710 17,649 ——- 2h7,585
March 150,210 1,749 63,65 15,295 - 230,719
April 21‘5: 135 3) l“98 72, hl5 17; 123 - 3383 17
May 202,130 2,151 hg,620 13,246 -— 267,147
June 289,945 4,200 102, 380 27,613 -—= 4ok, 138
OFEN INTEREST: ANNUAL AVERAGE 1961-62 to 1970-71 AND MONTHEND 1970-71
19%61-62 139,862 508 22,553 T, 049 g 169,970
1962-63 119,981 kgl 23,862 5,541 b7 1hg, 922
1963-64 101, 760 27 21,12k 5,118 24 128,453
1964-65 97, %45 372 19,135 4,224 12 121,288
1565-66 223,105 shT 28,932 7,61k 1/16 160,21k
196667 164,881 £8g 37,181 9,259 — 212,010
1967-68 179,183 1,889 50,393 9,374 -—- 240,839
196869 167,227 1,453 36,110 9,8u0 - 214,930
1569-70 96,358 1,49 28,593 6,661 ——— 133,061
1970-T2 80,673 Bug 36,417 T, 317 - 125,252
July 93,060 1,646 45, 400 5,442 —— 1k5, 548
August 90,395 1,05 51,715 €,939 —m- 150G, 07h
September 96,790 915 18,185 8,h13 - 154, 303
October 96, 0k0 1,055 43,983 13,595 --- 154,675
Mervember 88, 570 956 40,660 8,211 -— 138,297
Ducember 85,333 812 32,545 6,917 w—- 125,809
January 86, 020 757 34,895 7,209 -— 128,861
February T4, 550 £33 32,460 8,403 —— 114, 0k6
Merch 62,105 b7l 28,037 6,430 -— 97,041
April 61,255 h50 26,780 &,473 ——— ol 967
May 58,705 420 22,keo 5,960 -- 87,505
Jupe 73,055 989 29,925 7,930 —ee 111,883
COWPRACTS SEITLED BY DELIVERY
1961-62 28, 18% 125 13,179 1,755 [+ h3,2h2
1962-63 62,087 85 7, 800 3,477 0 73,449
1963-6k4 36, B80% 165 4,995 b, Th6 o 46,710
196565 36,266 Lo 6,410 925 % 43,641
1965-66 32,115 55 7,625 6,207 0 L, o02
1966-67 68,847 195 g, 400 2,176 ~—- 80,616
1967-68 91,570 830 11,975 2,772 ~-- 107,147
1668-69 Th, 245 hos 11,870 3,907 -— 90, haT
1969-70 18,605 95 5,850 1,351 --- 25,891
1970-TL 12,000 35 21, 840 5,046 -—- 38,921
July 1,250 25 1,640 -~ - 2,915
Septerber 5,790 0 5, 485 o - 11,275
December 1,860 4] 12,070 2,314 - 16,244
Merch 2,155 10 2,090 1,497 ——- 5,752
May ghs o 535 1,235 -=- 2,733
3 y Six-month average.
Fosapann [, TN Cregimioddiaar o
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io
WHEAT {In contracts of 5,000 bushels)

Table 2-a, Monthly volume of trading on principal merkets, by future, July 1970 to June 1971

Future
Month
1970-71 1g7e 1970 I 1970 971 I 1971 1971 1971 1571 1972 1972 ‘ Total
July Sept. Dec, Max, ey July Seph. Dec. Mar, May
------------------------------------ Contracts of 5,000 bushels---- - T T L _oTIoo-T
CHICAGO BOARD OF TRADE
July 6,130 15,656 130,287 11,651 2,856 - -— P —- - 6,580
August -~ Uk 3803k 18687 5,490  2,LEg - - - --- 7,32k
September --~ 2,289 32,933 16,92k 6,270 5,061 2 ——- - --~  £3,h79
October o --- 21,70k 15,550 8,036 5,796 307 -—- -—- - 51,393
Novenber — --- 15,249 18,760 8,583 5,586 738 -— ——— — 46,916
Decerber -— -— 5,150 18,620 10,512 6,192 1,021 26 —- - bi,s521
Jenuary -— - == 11,050 9,438 5,935 1,180 308 . - 28,911
February ~ne --- 10,645 11,373 7,385 1,576 762 -—- --- 3,751
March -— —— - 5,008 10,806 9,346 2,303 2,533 Lg -— 30,042
Foril - a—- -— ==~ 10,343 22,609 6,269 9,33k b72 -~ ho,ce7
My — - - --- 5,033 15,381 8,068 10,539 1,33k 71 bo,h26
June — — _— —— === 12,545 16,071 22,l06 4,906 2,051 57,989
KANSAS CITY BOARD OF TRADE
July 1,659 9,671 7,895 637 72 -— - -—- --- --- 19,934
fugust ~- 6,528 1h,739 2,485 315 232 e -— — --- 24k, 300
Septamber -— ko 18,681 6,053 581 266 —— —-— e - 26,080
October - --- 12,253  h,389 ] 310 59 - - ---  17,h53
Noverber -—- e 7,663 7,699 605 248 85 - -— -— 16,301
December -— — 1,183 10,079 1,329 Lo 16 —— - —— 13, ohg
Jamuary -——- - --- 10,425 k8 1,2hs 56 .- - - 12,674
February - - 9093 2,532 2,20 15 === ~-- 13,9k2
March -— - ---  1,8% 8,258 g,217 275 31 p—_— - 12,693
April - -— --- - 8,426 b, 400 1,bh3 208 [ -— 14,483
May - Y oeem - -~ &3287 L, 700 2,610 223 4y 20 9, 924
June - - .- - -~ g2k 8,084 g9 104 b5 20,476
MINNEAFOLIS GRAIN EXQHANGE
July --- 2,693 56% --- -—- --- - - - -—- 3,262
August --- 3,28 3,31 &0 ——— - ——- 6,627
September —— 284 6,359 Bl —— —_— - —— S a—— 7,48k
Qctober - - 4,308 1,508 8l - - e --- --- 5,897
November - -— 2,711 1,951 100 —— -— -— - p— L, 762
December -—- -— 334 2,909 263 —_— m— --- —— —— 3,506
January --- - -— 2,821 1,109 S ic6 _— - - b, ol
February —— ——— - 2,115 1,249 L 122 - _— — 3,530
March - -— - 208 2,420 200 23), _— -— -— 3,059
April “—= --- -—- ---  2,h57 438 530 - --- - 3,425
May - - e -—- 547 1,358 Tk --- -—- “—- 2,649
June - “—- - --- --- 2,118 2,829 575 i -—- 5,523
L]
»
|
-
E 9
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11

WHEAT (In 1,000 bushels)
Table 2-b. Monthly volume of trading on principal merkets, by future, July 1970 Ho June 1371
Month Future
197C-Th 1570 l 1570 1970 | 1971 1971 1971 [ 1971 ‘ , 1972 ——
July E) l_zm: Dec. Mar, Mey July Sept. Dec, Mer,
o mm m o T A e S 1,000 bughelg~-r-----a=anavo oo —mnsu—smmmoe -—
CHICAGO BOARD OF TRADE
Juiy 30,650 78,280 151,435 58,255 14,280 —ne — - -—- --- 332,900
Augoat m—= 47,220 191,170 93,435 27,450 12,345 -— - - —u- 371,620
Septexber -——  1l,kk5 164,665 84,620 31,350 23,305 10 ——— - - 317,395
October ——— --- 108,520 77,750 40,280 28,980 1,535 — - - 256,965
November _u- --- 76,245 83,800 42,905 27,930 3,600 --- --- --- 234,580
December — wae 25,750 93,100 52,560 20,960 5,105 130 -— w-- 207,605
Januery -— --- —-- 55,250 k7,190 34,675 5,900 1,540 --- ~-~  1h},555
February --- -—- --- 53,225 56,865 36,975 7,880 3,810 — --- 158,755
March P ——- --- 25,080 54,030 k6,730 11,515 12, 665 230 —ue 150,210
4prid - -—— -— -—— 51,715 113,05 31,345 X6,670 2,360 -—- 245,135
My — ——- am- -——- 25,165 76,905 k0,340 52,695 6,670 355 202,130
June - a ——- S~ -~ 62,725 B0,355 112,080 24,530 10,255 289,945
KANSAS CITY BOARD OF TRADE
July 8,295 18,355 39,475 3,185 360 e - --- —-- - 99,670
hugust D wpLEhe 73,695 12,4300 1,575 1,160 _— — - _— 121,500
September --- 2,495 93,405 30,265 2,905 1,330 -— -—- -—- -—- 130,400
Qctober — ——- 63,265 21,945 2,210 1,530 295 -—- - ~e= 87,265
} wovember - ——— 38,315 38,b%5 3,085 1,240 430 - - ——-  B1,505
December ——- -——- 5,615 50,385 6,645 2,210 Bo -—- - --- 65,245
Jenuary _—- - --- 52,125  k,ThO 6,285 280 - . --- 63,370
}‘ February --- - -ee b5 BE5 12,660 11,010 575 -—- - - 65,70
}. Merch - -— ~-- 9,460 li,290 1,085 1,375 255 --- wae 63,1465
y  April - ——- --- -—-  b2,130 22,000 7,215 1,040 30 - 72,415
May ——- -— - --- 11,635 23,500 13,050 1,115 220 100 k9,620
Jane —— . - - w—n 45,620 hlb,520 11,095 520 225 102,380
MINNEAPOLIS GRAIN EXCHANGE
[ July - 13,467 2,84k n-- -=- - ——- - - w—- 16,311
August --- 16,229 16,508 300 ——- - wae - —u- .- 33,137
Septenber - 3,l19 31,797 1,205 e a- - ——- - -—- 37,421
1 Cetober - ——— 21,581 7,523 k20 — w—— -— — - 29,484
November ——— --- 13,556 9,754 500 —— ——— -— -—- e 23,810
December - ---  L6TL 3k, 56 1,315 - —-- -—- - --- 17,532
Januaxy - - -—-  1h,102 5, 546 25 532 ——— e - 20,205
. February —— ~— -~ 10,576  6,2L6 220 607 - - -—— 17,649
March — - - 1,081 12,098 1,000 1,156 —— - - 15,29
April - - -—- --e 12,286 2,18 2,648 - -— - 17,123
T Mey - --- - - 2,735 6,783 3,722 --- --- 13,246
p,  Jue -— -—- -— -—- --- 10,588 1h,ik5 2,875 5 .- 27,513
4
<
?)
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WHEAT (In contracts of 5,000 buahels)

Table 3-a. Semimonthly open jnterest em principel markets, by future, July 1970 to June 1971

Dave 70 o T 1970 197 T S o7
197 1 97l 1971 1971
1970-71 July | Sept. ’ Dec, ] [ ' July I Sept. | Dee. I Mer. ' [ Totel
Bty g contracts of 5,000 bughels -
CHICAGO BOARD OF TRADE
July 15 ™2 3,7% 7,083 3,320 T80 -—— --- -- - --- 15,681
n ==~ 3,491 9,273 i 626 1,e22 —n- - --- - --- 18,612
Aug, 15 ~=- 2,598 8,549 5,108 1,686 469 - -—- -~ ---  18,k10
3 -- L33 7,580 5,653 2,305 1,018 - - -~ -=- 18,079
Bept. 15 --- 308 g,byo 5,835  pau6  1,L8g - - -— --- 19,348
3o .- -- 872 60k 2,401 2,165 -— --- --- 19,358
Oct, 15 ——- - 8,127 5,969 3,6k 2L 38 - --- 20,230
31 - === 6,693 6,170 k15  2,us5 134 --- --- --- 19,608
Fov, 15 --- - 5806 6363 Ly 2,748 343 - --- --- 19,757
3o == ——— 3:1(2 6)615 h}'?ha 2;783 I*TE - —-_— === l?a'?ll"‘
Dee. 15 = = 1:567 7,@6 11,999 3,253 604 - dadel .- lT;I*hg
31 - - - 6,917 5,333 3,953 818 20 ~-- -re 17,107
Jan, 15 — e - 6lhee  s30h Lé30 879 56 -—- === 17,295
3 - ~n- - 5®E6 5%l h626 956 135 .- -—- 17,20k
Feb, 15 -— - ——— 5,186 5,639 L, 62k 1,076 188 —n— . 16,713
28 - -— --- 3,083 5kyg 4,785 1,131 L3n - -=-  1k,970
har. 15 -—- === Lbh9e 570 5083 1,356 7h9 --- 1h,heg
k! - - - - 519 WL,T5 1,367 1,133 a7 - 12l21
Apr. 15 -— - -— —- 3,689 5,200 1,783 2,13k 101 -—— 12, 907
30 --- - - ==- 2603 k519 208 2955 156 -=- 12,251
Mey 15 wem -— --- === L5  h,7oh 2,3W1 3 gz 25k --= 12,377
R - -— - ——- — koth 2818 3,999 762 2 1,7
June 15 -~ -—= -—- —nn - 2,843 3,338 k57 1, lei2 38y 1z, 539
3o s - --- -=- m- 1,868 W21l 5,709 2,03 733 16
KANSAS CITY BOARD OF TRADE
July 15 2 2B/ L,985 =57 38 - - - — - 8,152
31 --= 2,506 6,109 L1l Sk --- --- - - --- 9,080
Aug. 15 --- 1,66k 6,335 452 fa T2 —-— - - -— 8,612
n --- L2 71,601 1,227 182 137 - --- - --- 10,343
Sept. 15 -—- 15 8,231 2,281 255 150 --- --- --- -me 11,032
30 - --- 6,053  2,%7 352 225 - --- -—- --- 9,837
Oct, 15 - -~- b0l 3,48 379 2ok -—- - - --- 9,112
n --- we=  bB,013 4,00k 452 273 57 -—— - - B, 797
Rov. 15 - == 3302 L,3LE sh7 278 a7 - .- --- 8,230
3¢ - == 1,923 5:138 622 3149 100 - - .=- 81l32
Dec, 15 --- --- o L, 8i5 B31 384 103 -— - —— 6,180
n - -— --~  h,867 1,285 by 110 e - - 6,509
Jan, 15 —n .- -—-- 5179 1,36 g2t 120 - - - 7,489
31 - - === :07 1:637 11128 13‘8 —— - == 6:979
Feb, 15 —-— ——— ——— 3,122 2,205 1,491 164 _— ——- . 6,982
28 ~—- - --~ 1,683 2,577 2,03 1% - --- - 6, Loz
Mar, 15 -— -—- --- 13 3,08 2,319 a1 17 -—- —me 5,832
i e - - --- 2,784 2 kg2 32 29 -— --- 5,607
Apr. 15 e - - ---  BLT8 2,708 552 79 3 - 5,820
30 --- —-— e -—--  L,65 2,72k 8.8 3 .- 5,356
May 15 - --- = --- 335 2,687 1,203 131 26 —e b hoe
3 wa— -—- --- - “—- 2,5 1,612 ah3 37 20 L,
June 15 - - --- --- -~ 2,974 2,436 506 59 2h 5,999
30 ) - ne- e mm- 1,249 3,546 1,038 sl 58 5,983
MINNEAPOLIS GRATN EXCHANGE
i July 15 --- a17 185 .- -—- --- - - - - 1,006
; 31 - 26 363 - - - - - - - 1,089
Aug. 15 - 376 733 - - —a- - == - --- 1,109
n — 200 1,128 €0 ——— ——— — -—- - -— 1,368
Sept, 15 -— 1 1,612 11 --- - - --- - ——- 1,774
30 - --~ 1,120 563 -—- —-- - - --- ——- 1,683
Oct, 15 e --- 1,290 756 24 --- - .- --- --- 2,070
3n - -—- L3l 1,024 51 - -a- - -—- - 2,9
Nov. 15 - -—-- 25 837 124 - - - —- --- 2,226 *
30 —-- —— 619 862 1k1 — -— -—r ma— -— 1,622
Dec. 15 ——— - 121 933 212 --- --- -—- - 1,266
n --- - - L1 253 --- n-- --- - 1,384 v
Jen. 15 - --- - 995 365 5 7 - - --- 1,372
n - --- --- Bs1 ko7 5 79 -—- .- --- 1,k L
Feb., 15 ——— - - 662 595 21 102 - —-- e 1,380
28 - - - 3hg T21 3 172 -5 --- --- 1,261 .
Mar. 15 - -~ - - 880 72 210 - --- --- 1,162
3n —- - --- a—- 823 151 272 - - --- 1,285
Apr. 15 - --- “rn .- 60 285 37 - - --- 1,412 -
30 - - --- e Lgg 75 bag --- - we- 1,294
May 15 - .- -— - 1k hay, 556 - - - 1,178 -
3 --- - —-— --- - Lo T84 - - _e= 1,192
Juoe 15 --- ——— -—- - —n- 3O 1,006 9% --- --- 1,502 -
30 --- n== — o —n 4 1,201 333 1 ana 1,583
S
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WHEAT {In 1,000 bushels)

fable 3-b, Semimonthly open interest on primeipal markets, by fubure, July 1970 te June 1971

Future )
Dnte 1970 1970 1570 1571 197 i Tizs 1571 1571 1472 1703
1970-TH Ju)y_l Sept, | Dec. ] Max, l May | saty | sept. | Dec. | Mer. | May | Total
-— - T, 000 BUBBELA-anmm—moo— —=uasommmmmmmmmme———m-————=n=
CHICAGG BOARD OF TRADE
July 15 3,710 18,780 35,415 16,600 3,900 --- -— - --- —— 78,405
3 --- 17,U55 k6,365 23,130 6,110 - - -—- —ua “-- 93,060
fug., 15 -— 12,990 2,745 25,580  8,k30 2,345 - - --- - 52,050
3 --- 7,635 37,90 26,265 11,525 53,090 ~e- - --- - 90,395
Sept. 15 - 1,50 47,330 29,175 13,230 T,bkS - - -- ~-  %,7Th
A 30 - —-- 43,610 30,200 12,005 10,975 -—- .- me- - 96,730
L Oct. 15 - -—- 40,835 29,85 18,245 12,235 190 -—- - -~= 101,150
3 == - 33:1‘65 30,850 20,780 12;275 670 b I == 93)6‘0
Fov. 15 - --- 29,230 31,815 22,485 13,70 L, 735 - -- -~ 98,985
3 -—- -— 35,510 33,075 23,710 13,915 2,360 - - --- 88,570
Dec, 15 - -~ 7,835 35,130 2h,595 15,265 3,020 —- - e 87,245
31 --- -—- --- 34,835 26,695 19,765 L4090 100 —_— - 85,535
Jen. 15 s - -—- 32,130 %,320 23,150 4,395 280 - BELTS5
n --- -—- ~- 29,630 27,805 23,130 k,780 675 - - 86,020
Feb, 15 - - --- 25,930 28,195 23,120 5, 380 gho - - 83, 565
28 -—- --- “we  15,M15 27,395 23, 325 5,655 2,160 —— -=~  7h,550
Maxr. 15 --- - ——-  T7,b50 28,950 25,4515 6,780 3,745 - - 72,340
3L .- -—- - cee 25,795 23,675 6,835 5,865 135 ae- 62,105
Apr. 15 - - - ane 18,445 26,000 B,915 10,670 505 a-- 64,535
30 --- an= -n- ~-- 13,005 22,595 10,090 14,775 780 —- 6,255
May 15 - -— --- -—- 5,770 23,50 11,705 19,620 L2%0 --- 61,885
31 - —-—- - .- -~ 20,370 14,370 15,995 3,810 160 58,705
June 15 — — - - ——-  1k,215 16,690 22,635 7,210 1,45 62,695
30 --—- -—- - - w-- 9,320 21,355 28,645 10,170 3,665 73,055
KANSAS CITY BOARD OF TRALE
July 15 60 14,350 2,925 1,285 160 - EESS ——- —_— J 4o, B1C
31 -—- 12,530 30,545 2,055 270 -a- --- ve- —- m— b5, B
Mg, 15 --- 8,320 31,675 2,260 Lk5 %0 -—= ~—- ann ~e=  W3,08C
| 3 -—-  §,080 38,005 6,135 810 685 -— - - w-- 51,715
Sept. 15 --- 575 41,155 13,405 1,275 750 - - - ---  55,16C
| 30 L1 30,265 14,835 1,90 1,125 —- - - .- k285
i Cet. 15 -— ——— 2,055 17,280 L,B9  LAT0 — - - —— 45, 56C
] 3L ——— ——- 20,095 20,020 2,260 1,365 285 _— —— —- 43,085
| Nov. 15 - -~ 15,510 21,236 2,735  1,3%0 285 —- ——- c— ELAK
-‘ 30 = --- 9,615 2565 3,10 1,745 500 - -—-  bo,66C
Dec, 15 --- wem 70 2hzko  B,155 3,920 515 — - — 30,900
n - === === 23,335 6:"‘25 2,235 550 = —— — 3215h:
Jan. 15 -—- - -—- 25,895 6,83 k120 600 - v --- 37,4
3 - - --- 20,380 8,185 5,640 690 - - --- 34,85
Feb, 15 - —-— -——— 15,610 11,35 7,555 820 — -—- —— b, 91K
28 — - . 8,415 12,885 10,180 980 -—- - - 32,460
Mar. 15 --- .- -n- 595 15,430 13,595  L,055 85 --- - 29,16
h 3 - -— - - 13,920 12,810 1,560 145 --- -—- 28,03
Apr. 15 --- -—- -—- - 12,350 13,5%0 2,760 395 15 -—- 29,10
30 — ——— —_— -— 8,275 13,620 k,2W0 630 15 -—— 26,78
Mey 15 s - - --- 1,775 13,435 6,015 655 130 --- 22,MC
3N -— - -—- - -—- 12,860 8,060  L,215 185 W00 22,420
Jme 15 --- —-- —an - - 14,870 12,380 2,530 295 120 29,995
30 -—- o - —=- --- 6,345 17,730 5,30 byo 290 29,923
MINNEAPOLIS GRAIN EXCHANGE

Ty 15 - B0 g - - - - - - - 5,031
31 - 3,628 1,81k -— — -— ——— -— - - R
Avg. 15 --- 1,881 3,666 -—- - -—- -—- -—- --- -—- 5, 54"
3 -—- 8¢ 5,640 300 --- --- - --- - -—- 6,93
Sept. 15 —e 5 8,059 805 - --- -—- --- .- - B, BAc
30 - -~ 5,59 2,815 - --- --- - - 5
oct, 15 e —  ERSL 3777 120 - ~—- - -— - 10,38
31 --- «=- 6220 5,120 255 - ——— --- -—- - 11,595
Nov. 15 - —-  Gor2 LUk &20 --- - _— - wes 11,128
30 --- - 305 L3 705 --- - - - —e~ 8,111
v Dec. 15 — -— 605 k686 1,060 - -—- ——- - ~—- 6,331
3 --- --- -—- 5,652 1,265 - == - - - 6,917
Jen, 15 ——- e beor7 1,025 25 35 —-- --- -—- 5,852
n --- ~-- W302 2,485 a5 397 --- --- wae 7,209

Peb, 15 - -— 3,301 2,976 105 512 ,
o 28 --- -—= —we 1,783 3,606 195 859 --- -- --- 6,503
Mar. 15 - an- - s S 360 1,05% - ——- .- 5,512
3 --- - - ---  h,127 955 1,358 - -~ = §,b30
pr. 15 --- e- 3,798 Lbok 1,836 - -~ 7,08
30 — --- R - 2,h 1,878 2,100 -— - — 6,473
4 My 15 - o4 gba7 2, -- - 5,00

31 -—- --- --- - - 2,0h0 3,520 == -- - 5
+ June 15 - --- --- -— -~- 1,898 5,131 Lsc . ——— 7,509
30 -—= — --- - - 24 6,003 1,665 5 == 7,914

© UPDATA 1981 [
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Table 4-a. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates 1961-62 to 1970-T1
and semimonthly July 1970 to June 1971

t86L vivadn (3

Reporting (large) traders' commitments classified by them as speculative or hedging Nonreporting {small)
= -
1 Speculative I traders' speculative Total
Long or short only | Long and shoi} motal Hedging f Total and hedging open
!
|

(spre?ding} ! commitments2/ interest
Tong 1  thort Iong | Thort Long | Shert | Long | Ghort Long | ~Short

Long T Fhort

1,000 .TSHELS

1961-62 ; 16,086 C 27,618 27,759 43, 704 36,884 15,0U9 63,407 58,753 100,291 80,010 38, k72 138,763
1962-63 | 1k, 72k 2k, a75 2k, 255 39,600 30,859 8,458 52,577 48,157 83,436 72,541 37,262 6
1063-6ls 11,535 ) 25,161 2h,086 36,696 28,283 10, 8h1 39,610 47,537 67,893 53,107 32,751

296k-65 7,22k : 20,789 21,379 28,013 25,522 10,263 48,523 38,276 7h, 05 59,813 2L, oll

1665-66 19,065 : 20,903 22,hga 39,968 26,467 9,132 61, ko kg, 100 87,961 73,190 3k, 329

156667 12,781 ; 37,890 41,185 50,671 48,782 16,096 66,553 €6, 767 115,335 98,832 50, 26k

1967-68 14,517 3 51,095 53,465 65,612 64,918 21,613 70,266 87,225 135,184 92,717 hy, 758

1068-62 16,666 51,933 +%, 935 68,599 6k, 356 19,326 63,410 87,925 127, 766 80,753 k0,912

1969-70 11,475 25,424 25,421 36,899 30, kh, 24,151 35, 567 61,050 66,008 36,456 31, %98

1970-71 7,735 13,402 1h,613 21,137 19,603 22,078 36,373 43,215 55,976 38,208 25,447

10,480 e 8,655 8,970 19,135 12,230 9,265 k7,035 28, koo 59,265 50, 005 19,140
10, 860 : 5,430 5,510 16,290 7,955 6,765 6L, 990 23,055 72,945 70,005 20,115
Aug. 15 8,955 : 5,805 6,370 14, 760 8,810 10,325 61,175 25,085 69,985 66,965 22,065
31 14,940 o 11, 335 12,860 26,275 15,170 12,005 53,725 38,280 68,895 52,115 21,500
Sept, 15 - 10, 895 : 12,500 1k, 725 23,415 17,990 27,230 50,205 50, 645 68,195 46,095 28, 545
R a,890 3,0 13,9025 16,475 23,815 19,710 31,125 18,630 54, 940 68,340 1,850 28,450
Gut, 15 ° 92,470 17,420 20,835 26,890 27,845 26,855 43,770 53, 745 71,615 47,405 29,535
4! 10,015 ; 17,255 19,800 27,270 25,215 25,365 bk, 345 52,635 69, 560 45, 405 28,480
15 4,205 2 18,580 20,005 27,785 26,310 26,370 43,990 54,155 70, 300 4y, 830 28,685
30 ¢ 8,135 1,6 17, 350 18, 655 25,485 26, 325 27,885 35,820 53,370 62,1k5 35,200 26,425
Dec. 1% | 5,535 o 16,085 17,370 21,620 25,365 29,475 32,620 51,095 57,985 36,150 29,260
3 5,600 92 20, 300 21,310 25,900 28,230 28,725 31,980 5k, 625 60,210 | 30,910 25,325

July 15
31

(sTeusnq 000*T UI) LVIHM
t(‘[

Jan. 15
31
Feb., 15

{
! 6,740 19,460 20,345 26,200 27,055 27,150 36,140 53,350 63,195 33,125 23,280
! 6,055 : 20,170 21,315 26,025 28,205 26,00 31,145 53,165 59, ko 32,855 26,580
! 6,875 13,550 20,645 26,425 26,675 2L, kos 31,715 50,850 58, 390 32,715 25,175

o8 ! 7,500 ! 12,2lo 13,270 19, 740 18, 070 19,675 28,400 39,415 46,470 35,135 28,080
Mar. . 15 ] 6,140 11,630 12,760 17,770 18, 310 20,610 26,780 38,380 k5,090 33,960 27,250

31 i 5,595 5% a, 355 10,555 14,950 15,105 19,905 20,210 34,855 35,315 27,250 26,790
Apr, 15 6, 350 8,920 10,520 15,270 1k, 585 13,735 27,355 29, 005 41,940 35,530 22,595

30 | b, 225 & 2,770 10,070 13,995 12,925 16,525 23,020 30,520 35,945 30,735 25,310
Moy 15 3,220 - 11, 520 11,575 14, 740 15,945 24,485 17,910 39,225 33,855 22,660 28,030
3! L, 590 55 10,680 11,195 15,270 15,780 25,305 19, 085 40,575 1,865 18,130 23,840
June 15 3 7,060 11,015 11,905 18,075 18,125 25,170 21,855 43,245 39,980 19,450 22,715

30 | 7,315 12,665 13,660 10,930 18, 445 2k, 560 31,045 Lk, sho Lg, 490 28,515 23,565 73,055

;/ Effective July 1, 1965, .eporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechanical basis from equal long and short positions reported as speculative.

Z/ Derived by subtracting reporting traders' commitments from total open interest,




Table 4-b. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders as percent of total open interest, annual average
for semimonthly detes 1061-62 to 1970-TL and semimonthly July 1970 to June 1971

Reporting {iarge) traders’ “ommitments classified by tnem ns_speculstive or hedging Nonreporting (smell)
Speculstive traders' speculative Total

Tong and short motal Hedging and hedging open
(spreading) * commitments interest

T
Long or short only |

Tong | Short Tong . | short | Tong - onort | Tong | Short Tong | _Short

PERCENT
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Table 5-a. Xanass City Board of Trade: Long and short comitments of reporting and nonreporting traders, annual average for senimonthly dates 1961-62 to 1970-71
and semimonthly July 1970 to June 1971

1861 wivadn (9

Reporting (Yarge) traders’ camitments elassified by them as speculative or hedging Nonreporting (small)
Speculative traders’ speculative “rtal
Long and sho Hedging Total and. hedgin,
Long or short o £ing open
& nly (spreading)l, Total commitments2/ interest
Long | ~Short Long [ Short Long |~ Short Long [~ short Long | Short Long | “Short

1,000 BUSHELS

1,301 2,062 10,708 13,686 8,120
2,746 3 L, 528 9,672 13,975 9,981
3,198 4,864 9,716 86 13,68l 7,236
3,059 2,985 11, b37 X 7,664
3,330 2,632 16,797 12,021
5,106 8l 2,760 g0l 19,336 664 17,999
6, 904 5,731 29,508 20,069
1968-69 5,152 664 3,468 23,056 4

1969-70 2,072 2,183 24, k37 18,095

1970-71 2,511 1,678 31,910 27,551

July 2,300 1,535 36, 540 32,145
2,135 1,515 k1,k430 33,340
2,125 885 1,150 31,375
3,315 : 2,185 46, 425 36, 400
3,930 1,975 8,815 38,245 55,160
4,215 1,930 43,8025 33,945 18,185
4,530 41,590 31,420 43,36 s, 560
4,060 L 38,195 30,125 43,985
2,890 8 36,105 27,835 k1,150
2,065 33,640 30,355 40,660
300 3,020 26,860 25,670 . 30,900
2,335 27,665 26,805 32,545

9T

(sToUsSna 00O ‘T UI) IVAHM

L8o L,125 31,435 31,620 37,bk5

965 4,035 29,200 28,175 3k, 895
1,085 2,685 30,350 27,515 66 3k,910

975 1,900 27,835 26,670 32,460
1,k80 1,695 23,585 22,525 29,160
1,660 1,650 2h,110 22,695 28,035
1,430 2,055 2k, 975 22,055 29,100
2,730 1,565 ] 1,610 21,975 20,905 26,780
2,k50 6lis 1,535 18,315 15,715 22,010
2,240 1,695 2,465 18,265 16,875 22,420
June 2,200 8ho 6h0 8y 1,260 26, 085 24,275 29,995
L, 055 110 6ko has 27,460 2k, 545 29,925

1/ Effective July I, 1963, reporting Traders began clasaifying Theélr positions as speculatlve or hedging; Iong &nd BNGrE {spre&ding ] positions are derived B & —
mechanical basis from equal long and short positions reported as speculative,
N g/ Derived by subtracting reporting traders' commitments from total open interest.
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Teble 6-a. Minneapolis Grain Exchange: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates 1961-62 to 197071
and semimonthly July 1970 to June 1971

1861 vivadn (9

Reporting (large) traders’ commitments classified by them as speculative or hedging Nonreporting (small)

Speculative traders’ speculative Total

Long and sho Hedging Total and hedging open
Long or short only (spreading )ﬁ : Total : commitments2/ interest

Long | short Long | Short Long | = Short Long | = Short Long | Short Long- [~ Short

3,000 BUSHELS

4,287 k4,598 2, k54
3,814 4,303 1,221
b, 202 T
3,144 16 1,002
5,376 6 1,854
6,481 2,724
5,185 3,950
5,519 2,720
5,837 56 62 765

6,190 925 7,29

4,346 685 5,031
915 5,442
1,465 5,547
6,939

8,869

8,113

10,348

11,595

11,128

8,111

6,331

6,917

6,862
7,209
¢4
6,403
5,812
6,430
7,058
6,473
5,891
5,960
1,151 7,509
1,604 966 7,91k

ccoooocoScoco & o
Ccoocoo00ocO0OCOOO o
(sTeusnq 000 ‘T UI) IVIHM
eT

Mar,

Apr, 250
175
May Ls5
655
June 670
670

BEBo R
OCCOO0O0OO0O0OO0O0O OCCO0O0O0CO0O0CO00CO0O O ¢ (=]
CO0CO0O0OO0OO0OOOO OCO0COOCOQOO0O0O

OCooo0oO0oO0COQCOoOOCOO
[eRefoNoNoNoNoRoNoNoNoXo)

670

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechianical basis from equal long and short positions reported as speculative.

g/ Derived by subtracting reporting traders' commitments from total open interest.
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Table §-b. Minneapolis Grain Exchange: Long and short commitments of reporting and nonreporting traders as percent of total open interest, annual average
. for semimonthly dates 1061-62 to 1970-71 and semimonthly July 1970 to June 1971

Reporting (large) traders’ commitments Classified by them as speculative or hedging Nonreporting (small)
Speculative traders' speculative Total
Tong and short Hedging Total and hedging open
Long or short only (spreading) Total commitments interest
Tong | _ Short Tong | Short Tong | . Short TLong | Short Long |  Short Tong | . Short
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Table 7. Semimonthly closing prices on principal markets, by future, July 1970 to June 1971

Date Future
197071, 570 1570 1570 ’ 1971 57 1971 1971 ISTL ’ 1972 I 1972
July Sept, Dec, Mar, Moy July Septh. Dec, Mar, May
------ - -—— Centa per bushel mupm————————
CHICAGO BOARD OF TRADE
July 15 143 /0 W58 188 T/8 151 172 150 378 -— — — — ==
1 ~ee M7 L/ 152 5 1/ 151 7/8 -— —— - - .
Aug, 15 --- 193/ 1553/ 158 1/8 136 1/ 1se 1/2 -— -— . —
31 -~- 158 3/8 164 1/l 168 1/8 166 157 o -— - -
Sept, 15 - BT 34 17 174 172 3/8 161 5/8 --- - -—- -
30 —u— -— 1B 12z 111 168 7/8 157 3/8  160n - -— —_—
Dct, 15 -— -— 173 5/8 170 5/8 359 /2 161 1/e — — —
31 -— - L7k 32 175 3/8 172 1/ 160 172 162 - - a—-
Rov, 15 —— -— 16 178 176 3/4 165 167 7/8 - —— —
30 -— ~e- Y0 LA 172 1/4 1T 160 1/2 161 3/4 - —-— R
Dec, 15 — -~ 36k 1/z 165 3/4 165 158 159 1/2 -— m— -—
31 _— wne --- 188 1/2 167 160 1/2 162 3/8 187 - —
Jan., 15 — -— -—-- 172 3/8 169 7/8 163 165 3/8 169 7/8 ——- ———
3l - — --- 166 lfz 163 1/F 1s8 1/2 160 3/h 165 1/ — .-
Fev, 15 -— -— --- 168 3/h 16k 1/2 157 1/2 150 3/k 16k 3/h ——— -—
28 - .- © - 167 1/ 162 153 5/8 155 1/ 160 1/ - .-
Mexr, 15 — . === 165 1/ 161 3/L ash 3/8 156 1% 161 1/ e -
31 . - - ~-- 138 1/L 150 3/4 152 3/k 137 3/ 160 1/8 —
Apr. 15 -— - — --- 16h 1/2 158 1/2 160 164 1/8 166 1/L -—
30 —n- - --- --- 2583/ 151 3/L 153 14 157 3/h 260 -
Mey 15 - — --- 1591/ 19 3/h 150 7/8 15 374 1s6 3/4 -—
31 - ——- —- -—- 157 5/8 158 1/ 162 1f2 163 /8 161 3/
June 15 - ——— - - -— 162 163 5/8 168 1/4 170 1/4 169
30 - -—- - -— === 156 3/k 156 1/2 160 3/B 162 1/2 160 3/
KANSAS CITY BOARD OF TRADE
July 1% 131 578 13% 13 5/8 12172 IhT 1% - e -~ [ -
n === 138 3/h 1h2 1/8 abk 3/8 1h3 1/8a -— -~ -—- ——— -—-
Aug. 15 -—- U 6 172 150 150 13 3/4 — — — —
31 --- W83/ 155 14 160 1/e 159 1/ 153 -— ——— .-
Sept, 15 -—- 156 1/2 159 7/8 164 165 1/8 150 3/4 e --- ---
30 e --- 157 151 1/8 161 1/h 152 - - -
Qct, 15 -— = 159 1/2 16l 3/8 164 154 5/8 ~-— - -—
31 —— -~ 159 1/8 164 3/ 165 1/% 155 5/8 158 1/ -— —-— -—
Nov, 15 —— --- 159 7/B 166 1/8 166 3/4 157 7/8  160a J—_— _— -
30 -—- -~ 15312 159 7/8 160 5/8 153 1/k 155 1/h . --- -
bec, 15 — ae=  15la 156 1/ 157 150 1/8 152 1/ - - —-
31 — ——— --- 154 1/ 155 1/8 152 15k 1/em — ——— -
Jan. 15 - - »-- 155 1/8 155 1/2 152 1/8  15%n - - =
31 - - --- 132 1/2 152 1/k g 5/8 152 3/8 -—- ~.— -—
Feb. 15 -— - --- 131 3/8 150 3/8 1Y 7/8 150 3/9 — -— o !
28 e -— --~ 149 5/8 18 14 1/8 1k ——— -— ——— |
Mar. 1 -— - - 149 3/8 18 3/8 1hs5 1/ 148 150 3/4 —- -— i
31 - -—- ——— --- 1Bh 7/8 1k1 7/8 14k 5/8 107 3/8a -— - ]
Apr. 15 --- --- -—- 149 7/8 18 1/ 151 154 1/k 156 e
30 —- — -— Wy 1/8 143 5/8  abss/8  alg s 151 3/Lb -—
May 15 - n-- -—- 152 143 3/8 145 3/8 1B 150 1/2 --- ]
31 -— -— n—- -— -~ 1o i/h 150 1/2 153 1/h 155 3fla 15he
June 15 - -—- --- w—- --- 1302/2 151 3/ 158 158 5/8 156 3/Us
30 — e -—- g —em AR/ ab7 7/8 3503/ 152 5/8 150 3/ {
MINNEAPOLIS GRATH EXCHANGE
o
July 15 -~ 167 1/2 166 3/La . -— - - -— - -
3 -—-- I8 1721/ - —.— —- - - —nn —-
Aug, 15 -~ 17h 3/8  17h 3/k - - - -— -— -— -—
o3 --- 1833/ 182 1/2 183 1/e — -— - - —n- -
Sept. 15 ~-=  186b 188 188 3/l -— —— -— - -— —-
30 — ~-- 187 1/2 189a ——— -— -—- - - -
oet. 15 -—- ~aw 104 19k 3/4b 194 1/7v -— ——— - -— - ,
n w—— -—--  ige 195e 1970 - - -— -— -
Mov, 15 m—— --- 189 1/2 192 1/8a 10ha --- --- - -
30 -— --- 184 3/8 188 1/2 190 1/k —— ~e— -— -—
Dec. 15 —— --+ 183 1/2e 186 1/h 183 1/ -— — -— -=-
31 -— —- -—- 18k 5/8 187 - -— -— - -—- |
Jan, 15 — -— -—- 18k 1/ 185 5/8 1 1750, -— -— -—
N —-— ——— --- 178 5/8 181 3/% 1Boa 170=" - - -
-Feb., 15 — — v 178 180 3/% 179 166 - —— “- L
28 — -—- --- 170 1/kb 173 7/8 171 3/bn 166 5/6b - --- -
Mar. 15 — - - 170mn 173 5/8 172a 165 1/8a - a— o o
3 - — —- ~a- 1700 168 1/2a 162 3/bn - — ——-
Apr. 15 - - - --- 173 5/8a 173 7/8a 166 - -—- --- -
30 - —— - -—- 1B 5/8 21681/2 162 3/ — - e
Msy 15 wn— -—- - ~-- 169 3/% 165 3/8 360 3/8 “- - -
31 — .—— -—- — w—- 166 1/8 165n —— -— - «
June 15 e - e - --~ 166 5/8a 167 ifom 170 1/2b - -
30 - ——- e o ==~ 363 1/Bs 163 5/8 166 5/8a 169 1/2s ~e-

5" - piad price; "e" = asked price; "n" - Rominel price,
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Table 8,

2l

WHEAT

longhime pericds and 1970-TL

Record volume of trading, open interest, end futures prices on principsd markets,

Beginning date-y

Amount

Type of record Contrects of Date
5,000 bushels 1,000 bushels
VOLUME OF TRADING
CHICAGO BOARD OF TRADE
Longtlime period
Lergest snnual Japuery 3, 1921 3,319,770 16,598, Bhg 1929-30
Largeat wonthly do, L85, Loz 2,432,309 July 3929
Largest daily do, 32,620 163,059 July 20, 1533
1970-T1
Largest monthiy July 1, 1970 T4, 32 371,620 August 1970
Largest dsily do. 8,418 42,090 August 18, 1970
KANSAS CITY BOARD OF TRADE
Longtime period
Largest ennmual January 3, 19P1 235,143 1,175,715 196768
Largest monthly do. 33,519 1567, 564 July 1937
Largest daily do, 2,814 14, 072 July 20, 1933
1976-T1
Largeet monthly July 1, 1970 26,080 130, 400 September 1570
Largest daily do. 2,749 13,745 August 18, 1970
MINWEAPOLIS GRAIN EXCHANGE
Tamghbime period
Lergest annuel Jamvary 3, 1921 249,618 1,248,061 1925-30
Lergest monthly do. 37,235 186,177 July 1929
Largest daily da, 2,73% 13,654 October 24, 1929
197072
Lergest wonthly July 1, 15970 7, h84 37,521 September 1970
Largest daily 40, Ti6 3,581 Septexber 17, 1970
OPEN INTEREST
MAXIMAS DATLY CHICARC BOARD OF TRADE
Longhime period July 9, 1923 4o, 659 248, 20k October 16, 1929
1970-71 July 1, 1970 20,410 102, 095 Cctober 16, 1970
RANSAS CITY BOARD QF TRADE
Longhime perdod August 1, 1923 13,735 68,675 August 21, 1967
1770-71 July 1, 1970 11,334 56,670 September 16, 1970
MORTEAPOLIS GRAIN EXCHANGE
Longtine peried fAogast 1, 1923 8,545 L, 727 October 23, 1929
1676-71 July 1, 1970 2, k43 12,216 Novemwber 5, 1970
FUTURES PRICES Centas per buphel Etﬂﬁ
CHICAGO BOARD OF TRADRE
Longtime period
Highest July 1, 1k 325 1917 Mey Mey 11, 1917
Lowest do, by 1f2 1932 Dec. Noverber 25, 1932
1970-T1
Highest July 1, 1970 180 1/h 1971 Mar. Hovember 5, 1970
Lovest do 136 1/8 1970 July July 2, 1970
KANSAS CITY DOARD OF TRADE
Longtime period
Higheat July 1, 193h 329 19107 Mey Mey 12, 1617
Lowest © do. 3% 1932 Dea. December 28, 1932
1970-T1
Highest July 1, 1970 168 1/% 1971 May Novemver 6, 1970
Lowest ao. 128 3/L 1970 July July 2, 1970
MOWEAPCLIS GRATN EXCHANGE
Longtime period
Highest July 1, 1gih 330 1907 Hay May 12 and 1k, 1917
Lowest do, ho 1/8 1932 Dec. December 28, 1932
1970-71 .
Highest July 1, 1970 188 1/2 1971 Mey October 23, 1970
Towest do. 159 1/h 1972 Sept. May 24, 1971

gy
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CORN (In contracts of 5,000 bushels)

Teble 9~2. Volume of trading, open interest, and deliveries, by contract warket,
fiscal years 196162 to 1970-T1, and momthly July 1970 te June 1971

Chicago Chicago Open Kenaas Uity Mimmespolis Milvaukee
Year snd month Board of Board of Board of Grain Grain ' Total
Trade Trade Trada Exchange Exchange
----------- -—- -~Contrects of 5,000 buphels--~c- oo ---o-oo-—Tmmoommro T oo
VOLUME OF TRADTNG
1561852 76, 635 3, 750 [213] 0 111 ogo, 554
1962-63 701, 4o7 2,637 0 0 164 704, 208
19636k : 750, 568 1,355 86 ] W 752, 085
106L-65 738,893 1,322 o 0 Sh 7ho, 311
1965-66 1,073,395 1,732 0 o 37 1,075,116k
1%6 "67 2: 597; 589 8} b% 7) 523 0 - 2) 613: 6(}3
1%?"68 1; 501'J 282 7) 030 583 ] = 13 511) 895
1968-69 1,706,577 16, 506 17 0 --- 1,717,100
1%9'70 1: 2901 5?6 9) SCE 3 0 — 1: 3001 wl
1970-71 2,734,435 13,832 0 36 --- 2,748,303
July 162,117 812 0 8 - 162,937
Auguet 340, 033 1,962 o] o] —— ak1, 995
September 25k, 319 2,223 [¢] o] — 356, s5k2
Octaber 325,023 1,983 0 0 - 327, 006
November 232,935 1,370 0 o -— 234,305
December 208, 967 91g o] 0 —— 209, 866
January 1kg, bos LeT ¢l o] -— 149,872
Februaxy 129,289 436 o] 4] - 129, 745
March 182,279 o919 o] o] ——— 183,198
April 161, 308 &87 o o -— 162,085
May 170,669 696 0 14 —--- 171,379
June ) 318, 001 1,338 ! 14 - 319,353
OPEN INTEREST: ANNUAL AVERAGE 1961-62 to 1070-TL AND MONTEEND 1970-71
1961-62 38,355 59 12 [ 3 38,523
1962-63 a2k, 569 ks 0 o 6 2,620
1963-64 25,206 26 10 o] 2 25,334
1964-65 31,709 28 ) i} 3 31,701 |
1965-66 33,525 3 0 0 1/2 33,568
1966-67 64,617 116 Log 0 — 65,142
1967-68 L6, 687 211 54 o -— &, 952
1958-69 Lg, 056 zm I 4] - 49,261
1969-70 Lo,150 214 g/ o ——- 4o, 364
197071 66,123 206 1 2 - 66,332 ;
July 32,689 154 2 o —- 32,8Ls5 |
August 71,365 213 2 o] ——- 71,580
September 79,719 261 2 o] —a— 79,982
October 90,020 250 2 0 -— 90, 312
November 92,175 275 = 4] -— 92,452
December 80, 065 215 o o] — 81,180 4
Janvary 75, 791 200 o] c n—- 75,991
February 66,722 231 0 [¢] —— 66,953 .
March 57,033 185 0 0 — 57,218
April Lo, 180 162 0 o] — kg, 3k2
May Ly, 7o 1k v 10 -— L, 843 "
June 53,097 173 o 16 ~m- 53,286
CONTRACTS SETTIED BY DELIVERY
196152 13,3597 16 3 — [& 13,58
1962-63 9,518 0 -— - 0 9,518
1963-64 3,564 5 3a -— o 3,601 -
196k-65 10, 560 L —_— _— 0 10, 564
1965-66 6,417 1 — — 0 6,118
1966-67 19,67 7 ol —_ — 19,808
15%67-68 10, 806 19 102 — — 10,527
1568-69 14,718 50 5 . -—- 10,773
1969-70 5,859 1g _— _— - 5,878
1970-71 1h, 513 10 2 — - 1k, 525
July 31k ¢} — —— -— 314
September 1,39 0 ——— —_ _— 1,396
December 6,555 1 2 — - £,558
March a2, 022 9 —— -— - 5,031
May 1,226 ¢ - _— — 1,226

1/ Six-month average.
B than oce contract.
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CORN (In 1,000 bushels)

Tsble 9-b. Volume of trading, open interest, and deliverles, by contract market,
Piscal years 1961-62 to 1970-71l, and monthly July 1970 o June 1971
Chicago Chicago Open Kengae Clty Minnespolis Milwaukee
Year and month Board of ‘Roard of Boerd of Grain Grain Total
Trade Trade Trade Exchange Exchange
z 1, 000 DUENELE-———-—-———smemm——mm——m——mmmumm—me—ma—m——
VOILUME OF TRADING
156T5Z L, B85, 175 18, 70L £l 5] T58 N o0E, e
1962-63 3,507,033 13,180 0 0 820 3,521,039
1963-64 3,752,991 6,773 k30 ] 232 3, 760, 426
296465 3,654,476 6,611 a [¢] Le8 3,701,555
1965-66 5,366,975 8,858 Q o 188 5,375,821
196657 12,987, Sk bz, 483 37,615 o -— 13,068,0u2
1%7'68 7: 521; !&10 351 152 2: 915 ¢ - 7, 559: 1*?7
1968-69 8,532,885 52,532 s 0 —— 8,585, 5(2
1969-T70 6,452,880 b,511 15 0 —n 6,500,408
1970-T1 13,672,175 £9,158 ) 180 - 13,741,513
July 810,585 4, 059 ] L0 - Bk, 684
Auguat 1,700,165 5,811 0 0 . 1,709,976
Septeniber 1,771,595 11,11k o} o ——- 1,782,709
Octoher 1,825,115 9,913 0 o - 1,635,028
November 1,164,675 5,848 o o - 1,171,523
; December 1,044,835 h, 597 o] 0 - 1,049,432
) January U7, 025 2,337 o 0 - 749, 362
Februery 646, Ll 2,278 o o - &8, 723
) March 911,385 k, 596 a o - 915,991
April 806, 990 3,437 0 o] — 810, bke7
! Hay 853,3ks 3,481 0 70 “n= 856, 89
June 1,590, 005 6,687 o 70 - 1,59, 762
L OPEN INTEREST- ANNUAL AVERAGE 1961-62 to 1970-71 AND MONTHEND 1G70-71
1501-02 191,773 295 59 ¢ 16 192,153
1662-63 122,847 223 0 0 29 123,099
1963-64 126,479 133 50 o 9 126,671
1964-65 158, 545 140 a o 21 158,706
1965-66 167,623 207 v} o 1/12 167,8u2
1966-67 323,084 80 2,045 0 - 325,709
1%7'6’8 233} h36 1; 05’4 269 0 - 23l+: 759
1968-65 aks, 281 1,007 18 [¢] —- 2h6, 306
1969-70 200, TL8 1,069 1 o —em 201,818
e 197071 330,615 1,030 N 11 ——- 331,660
July 163, 4435 768 10 o} —_— 164,223
Kogust 356,825 1,086 10 [} —— 357,901
September 398,595 1,304 1o 0 --- 399,909
Getober 450, 100 1,b50 10 [¢] e ks1,560
November 460,875 1,377 10 o o bez, pe2
December Lo, 825 1,073 Q o -— Los, BoB
Jemary 378,955 1,000 0 a —— 379,955
: February 333,610 2,155 o o - 334, 765
’ ¥arch 285,165 %23 0 0 _— 286,088
: April 2Ls5, 900 Bz o 0 ——— 246,712
1 May 223,595 571 o] 50 _— 22l,216
June 265,485 B65 0 Bo - 266, 430
CONTRACTS SETTLED BY DELIVERY
156122 &5, 957 :73) 215 . 0 &7, 282
: 1962-63 7,590 o m—— —_— 0 47,590
- 1963-6% 17,821 25 160 _— b} 18, 006
> 1964-65 52,800 20 —— _—_ 0 52,820
: 1965-66 32,087 5 —- — o 32,09
r 196667 58,235 35 1,220 — - 9%, 450
: 1967-68 5k, 030 95 510 —_— —- 5k, 635
1968-69 53,550 250 25 — —~- 53,865
. 1965-70 29,295 95 — —— -—- 29,390
: 1970-72 ‘72,565 50 10 —_— -— 72,625
July 1,570 0 -— — —n 1,570
) Septanber £,580 0 ——— - - 6,580
i Decenber 32,775 5 10 - -— 32,790
March 25,110 kg -— — — 25,155
May 6,130 0 -—= e - 6,130
o Six-month average.
oo T b e v o
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CORN

Table 10. Mcnthly volume of trading ocn the Chieago Board of Trade, by future, July 1970 to June 1971

Table 11. Semimonthly closing pricea on the Chicago Board of Trade, by future, July 1970 to June 1971

Future
Month
19T0-71 1570 | 1970 i 970 I 1571 ‘ 1971 571 I 1571 1571 1972 J 1072 r Total
July | Sept. Dec. Mar May July Sept, Dec, Mar, May
CONTRAGCTS OF 5,000 BUSHELS

July 3h,512  3h4,505 88,586 15,632 8,307 175 -—- -— -— -— 162,117
August --- 34,251 203,343 58,524 28,031 15,88 -—- -— -— -— 340,033
September --- 12,628 214,955 64,572 36,678 25,015 Vel e o --- 354,319
October ~ -—- 156,626 73,355 52,355 35,57k §,127 850 138 - 325,023
Hovember mm— - 99: 1}82 59: 628 31“} 636 26; 391 5) 791" 5) 771 1: 233 — 232; 935
December -— - k3,725 BL,132 18,031 28,128 5,257 7,620 2,02k - 208,967
January —— - -~~~ 62,872 36,384 28,610 5,153 13,916 3,070 - 1hg,hos
February --- - --- 48,139 3k,1h3 26,833 L hob 13,k15 2,355 --- 129,289
March - —_— -~~ 22,186 63,214 Ll,2P0 11,208 34,634 5,727 ——— 182,279

d April —-—- -— - «--  h7,883 b5, k22 12,371 I, B8 9,936 938 161,358
Mey ~-— - . --~ 20,810 5h, 791 1Lk,B82  6h,768 13,570 1,848 170,669
June - - -— -— w-- 57,820 31,269 179,332 34,276 15,30k 318,001

1,000 BUSHELS

Juky Th, 560 172,525 Lh2,530 78,160 k1,535 875 -— -— -— -—- 810,585
August --- 171,255 I,016,715 292,620 1hk0,155 79,420 ——— - - ~-w 1,700,165
September --- 63,140 1,074,775 322,860 183,350 125,075 2,355 -—- - --- L771,595
October e —- 783,130 ,T65 261,775 177,870 30,635 L, 250 650 == 1,625,115
November - — bo7,k10 298,140 173,180 131,955 28,970 28,855 6,165 -—- 1,164,875
Decerber -— —— 218,625 U20,660 190,L05 140,640 26,285 38,100 10,120 aw=  1,0L,835
Jamm s - - 33-1: 360 181) %0 111-3_, 050 25: 765 69} 580 15: 350 == 7]47: 025
February - .—— --- 2h0,695 170,715 134,165 22,020 67,075 11,775 -—— Bh&, Liys
March ——— - o ]J.O, 930 316.1 0':"0 221} 100 56) ]“90 1?3} 170 33: 635 —— 9!-1) 395
April - —— —— --- 239,415 227,110 61,855 22h,2h0 49,680  M,B90 806,920
May ——- ——- - -~ 104,050 273,955 T4, h10 323,840 67,850 9,240 853,3ks5
June — -—— P ——— ==~ 289,100 156,345 896,660 171,380 76,520 1, 590, 005

!

I

Date Future
1970-T1 190 6 ] 1970 l hl=ral } 571 1971 T IGT1 1972 l 1972
July Bept. | Dee, Mar, May July Seyt, Dec, Mar, My
Cente per tushel LN

July 15 135 1/2 13k 1/2 130 3/4% 135 137 3/% - -—- -— - -

n -— 13034 126 1/2 131 133 3/4% 135 3/4 -—— _—- - -
Aug, 15 --- L334 e a/z aby 3/8 150 1/8 150 7/8 = --- —nn -—

31 - 18 3/4  1sb i/ 158 3/ 161 1/8 162 178 - - - ——
Sept, 15 --- 155 7/8 135 7/B 160 3/8 162 7/8 163 5/8 ~—n -~ -—- -

30 - --- 19 5/8 15k 5/8 158 159 3/L 157 3/4 - - e
Oct. 15 — -~ 148 3/ 154 157 158 1/2 156 1/h -— — m— 1

31 — — 16 151 3/4 155 157 155 3/b 152 1/2 157 1/2 ---
Nevr, 15 -— =~- 1h73/4 153 5/8 157 1/4 159 3/8 159 1/2 159 163 1/2 ——

30 -— --= 146 1/8 152 1/8 155 1/4 157 L/2 157 3 156 1/8 159 3/} -—
Deec, 15 -— --- 150 1/8 15k 1/2 157 3/k 150 158 153 1/ 157 1/2 - «

3N —— - --- 1551/2 158 1/2 159 1/2 158 3/4 15k 3/ 159 1/4 -—
Jan. 15 - - --- 157 1/2 160 1/% 162 161 158 162 1/2 -

Eal -- s -— 153 3/% 156 1/% 157 3/ 156 1/2 153 3/8 157 7/8 - 3
Feb, 15 ——— ——— --- 152 1/f2 155 1/8 157 156 154 1/% 158 34 -

28 m—— — -~= 149 5/8 152 1/2  15h 3/ 13k a/h 152 1fh 156 5/8 - |
Mar. 15 n— e == 150 3/% 153 155 154 3/4 152 3/4 157 1/8 ———

31 -=- - - ~—- 1h6 7 1A ke 3/ ade 34 1hy 1/ -—-
Apr. 15 — -— — -— W9 1/8 1014 o /W AT 1M 151 3/8 ask 3/8

30 - —— ——— -~ W3 a/h akh1/e 143 3/ 3o 1/ aby 1/ 1hy 1/2 <
May 15 - --- - -~ 1hg 145 k1 5/8 137 1/ 1k 5/8  abk 3/

1 - - — —- we- 150 W8 1/4 146 1/8 150 5/8 153 1/2
June 15 -— - -— - --- 157 1/% 157 %/8 157 7/8 162 1/ 16k 1/2

30 ~—- -—- - - -—- 152 150 1/8  1h7 3/8  1503/8 153 1/M

i ry

©u
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CORK

Teble 12. Semimonthly open interest on the Chicego Board ol Trede, by fubure, July 1570 to June 1971

Future
Date 570 1570 1970 1971 1971 THFL 1971 1571 ‘197? 1978
1570-T1 mg;nry S?e;t. DEZ. 1 s July Dee, L T Totel
cormmcrs OF 5,000 BUSHELS
July 15 2,532 7,939 16,29% k62 2,630 - w—- -=- -- w--  3h,087
A --~ 8,155 16,950° L6357 2,83 % --- -—- nn - 32,689
Avg, 15 --- 6,110 23,763 $980 h,586 1,34y -~ - e e ,186
3L === 5,23%  33,2% 17,350 3,927 5,593 -— -— -— - 71,365
Sept. 15 ~ee 1,785 35,022 20,046 12,341 7,134 —m- .= . -~ 76,328
30 - wew 33,348 21,460 15,966  8,6L9 296 --- - wee 79,719
cct. 15 ——— - 20,947 22,777 20,606 10,72k 1,149 -— ——— --= 85,158
3l - --- 26,228 25,167 23,657 12,505 1,909 455 89 —u- 90,020
Nov. 15 — ~ee 24,072 27,482 2h,991  Ab,0LE 2,392 1,526 251 ama G4, 757
30 — -—-  14,BB2 =8,Lo0 25,888 15,80 3,471 2,91k 750 ——— 2,175
Des. 15 - T l‘} 553 29J 176 25;952 1-61765 3 581 3}26}" 13001- e &:291“
31 ——- -—- -—= 27,700 25,3 18, 51k 3,784 4,310 1,352 =-= 80,965
Jen. 13 - -—— -_— 2"‘; %7 21";2 18;858 ]‘"!373 5)852 llg)l - 80:055
3 - - -—- 20,299 22,953 18,h53 4,367 7,392 2,327 -—- 75,791
Feb. 15 —_— — -~ 17,026 22,659 18,457 L,664 B,066 2,519 e 73,301
28 - _— — 7,828 21,755 18,431 I, 862 9,138 2,708 -— 66, 722
Mar. 15 -— ane eem 3,366 21,606 19,243 5,933 10,796 3,1k -m= 6L, 08B
31 o -—- —_— -—- Ik 17,777 55 12,283 3,709 —— 57,033
Apr. 15 -—- ~—— e -—- 1b,9%m 17,786 6,052 13,113 3,579 157 55,678
30 —n -— e 8,934 15,815 5,020 13,301 4,158 952 Lg, 180
Mgy 15 -— -— -—-- 2,808 17,895 L,635 14,283 4,866 foz 45,289
31 - -~ - - --- 16,855 L6877 16,373 5,317 1,297 b, T9
June 15 -- — -— - - 12,903 6,934 21,332z 7,511 3,824 52,500
30 —— o .- --- -== 7,507 1,635 23,716 8,600 5,238 53,097
1,000 BUSHELS
July 15 12,660 39,695 Bl,A70 23,460 13,150 -_— n—— [ -— mem 170,435
31 ~me b0, 770 84,750 23,285  1b,260 380 -—- —— ——— -—-  163,h45
Aug. 19 --- 30,550 118,815 Lg,900 24,930 6,735 - ——- “—- ~=w 230,930
31 -~ 26,185 166,280 Be,750 L9635 27,945 -— -— -— --- 356,825
Sept. 15 --- 8,925 175,110 100,230 61,705 35,670 o= ——- -— --- 381,640
30 - --- 166,740 107,300 79,830 L3,2h5 1,480 - - --- 398,595
ok, 15 —-— -~ 149,735 113,860 103,030 53,620 5,745 ——— . ann 425,990
3 o --- 131,1k0 125,835 118,285 62,525 9,545 2,875 Los --- Lso,100
Nov. 15 - - ]20)360 137;1';05 12]": 955 701220 J-l; 960 7)630 1:255 == ]';73: 785
30 e - T4,k20 142,005 1m0 79,385 17,355 14,570 3,730 -==  HB0,B75
Dec. 15 - m- 22,775 145,880 129,760 83,825 17,905 16,320 5,005 -—-  k21,L70
3L -— -— -—- 138,500 126,525 92,570 18,920 21,550 6,760 ==~ Lol 825
Jan. 15 _— a— -w- 124,335 121,020 4,200 21,865 29,260 6,505 --=~ 100,275
3 — -— -—- 101,k95 114, 7E5  oe,265 21,835 36,960 11,635 --- 378,955
Feb., 15 -—- -— --- 85,130 113,295 92,285 23,320 Lo,330 12,595 - 366,955
28 -— “me -~-  hg,1k0 108,775 92,155 2k,310 k5,690 13,540 --- 333,610
Mar. 15 - — -—- 16,830 108,030 06,215 29,665 53,5080 15,70 = 320,440
n -— = i - 88,570 BB,E85 27,700 61—: L6s lB_, 5hs == 285:165
Apr. 15 _— -— ~e ThO55 88,930 30,860 65,565 17,895 785 278,390
30 i ininind == l‘l‘ 670 Bh) o7s 27} 100 66; 505 20: 790 2:760 21‘5:900
My 15 — w—— - 1h oo Bo,bY5 23,175 7L, 415 24,330 4,000  226,bhs
I - -—- - -—— 8L,275 2L,385 81,865 26,585 6,485 223,595
June 15 - w—— --- - - 64,515 34,670 106,660 37,555 19,120 262,520
30 — o e -== -~~~ 39,535 38,175 118,580 143,005 26,190 265, U85
H Table 13. Record volume of trading, open lmterest, snd futures pricez on the Chicsgo Boerd of Trada,
{ longtime periods snd 1970-T1
&/ rmnt Dat
e of record Beginning dat Contracts o© ate
Typ gioning 5000 bushela J 1,000 bushels
VOIUME OF TRADDNG
Langtime pericd
Largest annual Janary 3, 1921 2,734,435 13,672,175 1970-71
i Lergest monthly de. 354,319 1,77, 595 September 1970
Largest delily do. 38, 769 193,845 - hugust 18, 1970
o 1970-71
: Largest monthly July 1, 1970 5%, 319 1,771, 595 September 1570
Largeat dajly do, 38, 769 193,845 Auguet 18, 1970
OPFN INTEREST, MAXTMUM DAILY
Longtime period July 9, 1923 95,687 k78,435 Hovember 19, 1970
1970-T1 July 1, 1970 ) o5, 687 73, 435 November 19, 1970
FUTURES PRICES Cepts per bushel Future
Langtime period
Highest July 1, 151k 270 3/ 1948 Hay January 16, 1548
Lowest 40, 20 3/ 1932 Decembar  Decewber 23, 1932
1970-T1
Highest July 1, 1970 168 7/8 1972 Mey June 16, 1871
Lowest do. 125 1/8 1970 Decesber  July 31, 1970

17 Ending June 30, 1971,

@ UPDATA 1981
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Table 14-a, Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates 1961-62 to 1970-T1
and semimonthly July 1970 to June 1971

Reporting (large) traders’ commitments classified by them as speculative or hedging Nonreporting (small)

Speculative traders’' speculative Total

Long and sho Hedging and hedging open
Long or short only (spreading)l Total _ comitmentng/ interest
Long | "~ Short Long | ~Short Long | Short Tong |  Short Long | Short

1,000 BUSHELS

k2,776 9 51,476 23,31 91,383 142,768 99, 731 48, 346 191,114
2k, 987 28,510 27,925 73,384 94,165 k9, 666 28,885 123,050
21,043 28,615 42,500 + 82,820 93,139 h5,417 35,098 128,237
20,482 26,017 63,265 107,346 123,606 50,272 3k, 012 157,618
19,332 32,950 67,259 103,703 122, 748 61,267 2,222 164,970
59,683 71,463 61,887 162,373 253,171 163,351 72,553 325, 724
1,060 57, 465 79,05 5992 138, 74O 171,457 95,348 62,631 23h,088
51,328 64,874 7,453 149,510 180, k10 93,982 63,082 243, hoe
43,726 55, 566 74,312 98,94 133,186 15k, 511 7,819 50, kgl 205,005

55,2k 55,22h 97,036 62,227 90, 977 188,013 2hg, 325 k2,264 80,952 330,277

16,335 16,335 43,145 21,725 52,935 96,080 112,185 74,355 58,250 170,435
15,920 15,920 39,765 19,655 43,890 83,655 91,580 79,790 71,865 163,445
19,700 19, 960 69,850 22,845 55,140 124,990 147,575 105,940 83,355 230,930
Lk, 735 Lk, 735 12k, 005 48, 775 70, 500 222,220 194,505 270,995 162,320 85,830 356,825
60, 500 60, 500 121,835 66, 750 73,375 222,730 195,210 289, 480 186, 430 92, 160 381, 640
65,580 65,580 114,910 7h, 305 88,230 230, 775 203,140 305,080 195,455 93, 515 396, 595
71,850 71,850 123, 560 79, 505 104, 445 245,985 228, 005 325,490 197,985 100, 500 425,990
8,250 87,160 87,160- - 139,325 95,410 118, 705 258, 555 258,030 353,965 192,070 9,135 450,100
9,265 8k, 050 84,050 1hé, 565 93,315 121,090 285, 065 267,655 376,380 206,130 95,405 473, 785
9,100 88,440 88,300 1101, 105 97, 400 129, 695 268, 600 270,800 366, 000 190, 075 l460, 875
8,015 76,270 76,270 124,765 8k, 285 115,970 252,480 250,735 336, 765 180,735 421,470
6,005 76,375 76,375 127,705 82,380 111,545 242, 005 239,250 32Y, 385 165,575 Loy, 825

(8Tausng 000 T UI) N¥OD

7,095 74,955 Th, 72O 132,845 81,805 108,290 237,280 241,135 319,085 159,140 Lo, 275
6,815 7h,155 74,155 117,780 80,970 108,105 212,935 225,885 293, 905 153,070 378,955
5,470 71,265 71,265 116,905 76,735 101,240 207,270 218,145 28k, 005 148,810 366,955
5,490 62,015 62,015 99,660 67,505 183,060 197,225 250, 565 136, 385 333,610
Mar. 1% 38,64 8,105 53,160 53,160 91,800 61,265 180, 310 182,270 241,575 138,170 320, 440
23,965 5,200 47,790 47,790 1,755 52,990 148, 020 175,530 201,010 - 285,165
Apr. 25,670 5,680 Lo, 355 Lo, 145 66,025 5,825 160,975 161,930 206, 800 278,390
17,760 9,850 Lk, 155 Lk, 165 61,915 54,015 125,905 153,080 179, 920 2k5, 900
May 18,700 9,930 38,225 38,225 56,925 Lg,155 113,145 135,575 161, 300 226,445
21,915 11,530 27,995 27,995 L9, 910 39,425 T 12,730 126,110 164,155 223,595
June 28,745 7,585 39,135 39,135 67,880 46, 720 145, 5h0 1h3, 065 192,260 119, k455 70,260 262,520
33,070 6,110 Ls,855 ks, 585 78,925 51,695 135,645 150,315 187,340 115,170 78,145 265, 485

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechanical basis from equal long and short positions reported as speculative.

g/ Derived by subtracting ;aorting traders' commitments from total open interest.




Total
interest

open

traders' speculative
and hedging
commi tment.a

Nonreporting (small)

[~NeReyeoNeNoRe ool

]

28888888

rirHAAA A

b= N AD IN T
NN NN

NoOIMANOOQ N
NIBRRRIRA

LepgIEpEg

WO A OO MT O

FREBYLRIS

@ OMAIO-NM

BN O A N -
= ANND NINT o

(e ol ]
mhnmauhl33,%u

AN MIND ONWO\O ~

D MM O .\ b~
NN NANNNNN

D Ohvar O HEo NN B~

DAY H O N O N OO
3%3%23222

OO Ot
%allulla?_

27

CORN {In percest)

CO0O0OO0O0O0O00OO0
I I I ax]

ggeggegs8gss

A AA A A AAA

FIRILLIINRRA

WO DD IO L IOy
« e (] 5

FRL2222329%8

WO NN IO N Ove

SRILLLLLRRPE

RARARARRRRRR

,
RIXYRERRERARX

~ ONONGD (U D WO QU INAD

= Q- UNCD. = b
HEERANAROITRE

O OMO IND=--NI~-{OMmM

[oRe)
HYORHRBLIINRR

NN -COO O ONO\O N

NT O T D RAO O A
drnAmmT AN M

WO NNt~ A0

.
o, 0O\ Oy O
il R b A

WO = INND N O 00 O

[cNeR-NoRoNoRogoNoRoNoN)

888888888888

MR A A A A A A

Bt e e L A i
= 0 o
SUNAILEERLER

o MO -0 MInNMm

QAT nmy LAY
SEELLOREPERRR

af&b196239u56
3 R}
AVe RTaQTa Tyl O ("2} [TaY

MU INOM A N VWD T

.

RRRARARASARA

OO NI N PO

=T -t

NN [alia X )

22 QN ALY NG Mpa K
HO Qg o ~
SRSLA/AJIEE2

.
Ml VO IN NN A N0
MMEIN N QOO

VOO0 FO N

(=) N5
R b e e e

O TV INOC VINOYM

for semimonthly dates 1961-62 to 1970-71 and semimonthly July 1970 to June 1971

(spreading)

Q aC b=l 4 N, NI \D O) &~ YD D Oy O -
ﬂamuull?_a m 2 i

=~
ILRTLBR BAQBEEIBEARS

Long and short

AMMHESENOO OO 0NN
MU AN AN A

8856581»014193

A NN M- tnin A A AN TN

Reporting {large] traders' commitments classified by them ns speculstive or hedging

RO O O . O ther

v
MO NINC

[t ol e e P L RV I TP T o

AANNRYNA24AY

NN M AT NN MO O

Long or short only

[
E
g
=
d
=
]
o
-
-
Y
1]
5
Q
el
e
Ll
g
&
i
+
Q
+
&4
o
+5
g
13
B
Y
=
9
a
[
)
@
H
Ee)
0
=
ot
%
Q
5
I
=
o
=]
=
11
o
-]
=
-t
£
=]
&
12
4
o
Y
o
=
:
.m
o
%
o
=
Q
o
g
m
»e
@
.
&
et
o
m
=]
gy
=
(3
-
F=1
(5]
8
1
=
-
3
=
&

S

e
. € upD

R R A

ATA 1981




28
oa?s {In contracts of 5,000 bughels)

Tabla 15-a. Volwne of trading, open interest, and deliveries, by contract market.,
fimcal years 1961-62 to 1370-Tl, end momthly July 1970 +o June 1971

Chicage Cnicago Minnespolia Mitwaukes
Board of Open Board Grain Grain

of Trade Exchange Exchenge
Contracta of 5,000 busheln

VOLUME OF TRADTIG

1,556 3,017
668 208

£ NOE\OODO

7
3,155
L, 519
L4, 519
2,825
5,057
OPEN IFTEREST: ANNUAL AVERAGE 1961-62 to 19T0-TL AND MONTHEND 1970-T1

11,479 3 210 15
6,721 21 15 5
5,728 o 1
230 0 e
5,007 =

QO 00D0DO0ODWHO

R

S COoO0O0000 0w ol

73
196364
196455
1565-66
1966-67
1967-68
1968-69

1970-T1
July

March
May

%._/ Six-month .
2/ Lese than one contract,

T Ol LT e A= A i

©) UPDATA 1881
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OATS {im 1,000 bushels)

Teble 15-%L. Volume of trading, open interest, snd deliveries, hy conbract macket,
figcal years 1961-62 to 197C-T1, snd monthly July 1970 to June 1971
Chicago Chicago Minneapclia Milwauicee
Year and mmth Board of COpen Board Grain Grain Total
Trade of Trade Ex - Exchange
1,000 bushels
YOLUME OF TRADING
156162 1,577,008 %7, 528 19,087 1,052 I,603,155
1962-63 878,381 3,339 1,489 255 883, k64
1953-64 610, 085 &7 0 103 £10,655
1964-65 482,051 957 o 1% u83,207
1965-66 397,547 962 ] 7 396,516
1966-67 567,575 1,668 o - 569,243
1967-68 Log, 080 4,521 ao ——— 413,681
1968-69 £8%, 320 8,648 0 - 692,968
196970 520, 505 15,626 15 -~ 536,146
1970-TL 382,510 2,556 20 - 38k, 986
July 32,165 437 Q — 32,602
August 64,450 331 5 -— 64,786
Septmber 5!‘:'[60 3"‘9 15 - 557121‘
Cctober 535,035 350 o - 35,395
Hovenber 27,990 83 0 - 28,073
December 45,130 187 o] - 43,317
Januery 20,455 153 4] —— 20,608
Fepruary 15,775 : o --- 15,869
Harch 24,595 b7 0 —— 2k, The
April 22,595 161 e —— 22,756
My 1h,125 131 s] —— 14,25
June 25,335 123 0 — 25,158
OPEN INTEREST: ANNUAL AVERAGE 1961-62 to 1970-71 AND MONTHERD 1970-71
1961-62 57,393 213 I,0%h s 5B, TT8
1962-63 33,604 105 Th 26 33,809
196364 28,641 20 ¢ & 28,667
196465 22,875 sk o 16 22,945
1965-66 y 78 o 1/ 2/ 16, 11h
1966-67 25,035 53 0 - 25,088
196768 13,935 128 5 - 1f 068
1968-69 231,029 312 0 -— 21,341
1969-70 2k, 701 8oz 1 --- 25,5%
297071 14, 7u8 106 3 - 1%, 857
July 1—1) 1435 203 15 - n:653
August 17,730 155 15 -—— 17,900
September 20,990 122 0 o 21,12
October 21,835 87 o —— 21,922
November 20,260 8g o] -— 20,349
December 16,230 86 o —n 15,316
Januaxy ik, ks 91 4] ——— 1k, 536
February 13,395 83 e] -— 13,478
March 11,710 127 o P 11,897
April 10,740 106 0 - 10,846
Yoy 8,110 by b — B,157
June 10,035 81 Y] -—— 10,136
CONTRACTS SETTLED BY DELIVERY
16182 25,290 10 1,435 [i] 25,155
196263 12,332 10 33 0 12,705
1963-64 21,550 85 - o] 21,635
1964-65 13,210 o — 0 13,210
1965-66 b, 760 5 — - 4,765
196667 19,690 Lo — - 13, 730
1567-68 2,195 o] 10 — 2,205
1968-69 8,060 15 — - 8,075
1965-TC 20,395 175 —— —- 20,570
1g70-71 6,730 55 o - 6,785
July 30 o -—— —a— 316
Septesher 1,985 & ¢} - 1,985
December q05 20 — —— 925
Merch 2,155 5 - — 2,160
May 1,375 30 —= = 1,405

1/ Siz month aversge.
2/ Less than 500 bushels.
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QATS
Menthly volume of trading on the Chicago Bosrd of Trede, by future, July 1970 to June 1971

Manth
1970-TL

Future

157
July

1971

Dec,

1970

1970 1970 I e

571 1571 1572
July Sept. Mar, I May |

| var
Sept. Mar,

| ay | ot

CONTRACIS CF 3,000 BUSHELS

2,120
2,153
L7s

3,006

5,h12

b70
1,987
2,502
1, 760
1,709
3,585
1,620
1,154
1,058

111
1,780
2,279

L

L,

cd
1,

154
284
600
710
17
770
6l
833
576

1,136

16h

6,433
12,890
10,952

7,007

5,598

5,26

4,091

3,155

i, 519

L, 519

2,825

July
AGgUEL
September
October
Novenber
Decemhar
Januery
February
March
April
May

June

1ks
3035
sho
1,750
3,125
2,850
7,210

2ho
1,250
3,115
2,720

10,150 25,335

Table 17.

Semimonthly

cloging prices on

the Chicego Bosrd of Trade, by future, July 1970 to June 1o7L

Date
1970-T1

Future

1570

P | Sept

July

i

1570

1971
Mar.

o |

1971
July

1971

s, | pew

Sept.

67 [
65 3/4
E)

8
T

76
82

69 1/2b
&9 7;33
75 3/h

81 3/8

82 1/8

79 1/4%

78 1/8

77

80

81 1/8

81 1/2

T7 1/%

78 3/L

76 Lfh

79 3/4

78 1/k

T

&9 3/8p
69 7;83
75 1/8
80

80

76 /b
77 5/8
75 12
T7 3/8
78 1/h
78 1/4
7T Lk
79 1/2
77 1/4
Kb

T
Th 12
70
72 /2
67 1/8
71 5/8

Cents per bushel

1/h
3/

a
i

1/8
73

7h 1/4
74 3/4

75 1/6b
72 1/h
TR 1f2
75 L/ha
78 7/8
75 Lf4

8 1/2
75 3/8

"b" - bid price; "a’ -

" AT e \
PDATA 1981 |

saked price; "n" - nominel price.
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Table 1B, Semimonthly open interest on the Chicago Board of Trade, by fubure, July 1970 to June 1971

Date Future
1970-71 1970 | 1970 1970 J 1971 | 1971 i 97 1971 1971 1 1972 I 1972 I Potal
Sept. Dee. Mar. May July Sept, Dec, Mar. May
CONTRACTS OF 5,000 BUSHELS
July 15 337 o6 823 151 106 - - - -— - 2,185
31 -— 8L 1,109 261 136 — -— - - ——— 2,287
Aug, 15 -—- 604 1,372 Log Lo - - -— -— 2, 785
31 I 1!35 1, 60{ T00 732 69 === “m= - 3, 5%
Bept. 15 --- 58 1,647 935 %67 110 --- --- - 3,757
30 - — 1,63¢ 1,108 1,259 201 — -— —— e 4,158
Oct. 15 - - L35  L,i72  1,339 317 --- --- - - 382
31 - --~  L517 L2117 1,301 3k2 - -—- --- —= b, 367
Nov, 15 --- --- 1,395 1,108 1,308 s -—- ——— --- -— L, 276
30 -— ——— 1,200 1,042 1,313 ey —-— ——n -— — 4,052
Dec. 1% _— ——— LWee  1,28% 1,283 601 2 —— . w—— 3,656
31 - --- -~ 1,306 1,23% 687 17 - o - 3,24
Jan. 15 - -— -~ 1,287 1,209 Ghg 2l 2 P - 3,171
3l e -— -—- 1,093 1,106 630 50 10 —— —— 2,869
Feb, 15 - - -— 8gr 1,077 869 69 21 -—- - 2,733
28 —- nm -— T26 1,153 ahy ok b - —_— 2,679
Mar. 15 - ——— . 118 1, b3k Gls 175 110 -— e 2,82
3 —n- ——- -— --- 1,306 655 22z 17 -— -— 2,354
Apr. 15 -— - e —— 86 335 0L 233 2 -— 2,267
30 -— - -— -— 183 901 2y 328 15 -—- 2,148
May 15 -— ——— ——— - 165 as6 L=8 346 3g —_— 1,834
1N -— -— —— — _— Tho ka7 388 67 -— 1,622
June 15 - — — - ——— 585 SO7 588 122 22 1,824
30 o - -— -— wum 382 £80 740 157 L3 2,007
1,000 hushels
Ty 15 L85 3,830 &85 T35 530 == - - - --- 10,985
3n --- 3,905 5,585 1,305 680 - --- --- - ---  1L,k35
Ang. 15 --- 3,020 4,80 2,0k5 2,000 - ——— - — - 13,95
31 --- 2,150 B,035 3,500 3,660 35 —na - --- -~ 17,730
Sept. 15 - hoo 8,235 L8975  L,835 550 - - - --- 18,785
30 - — 8150 5,3k 6,295 1,005 - ——- - --- 20,990
Oct, 15 e -  T770 5860 6,695 1,585 -— ——- —— --—- 21,910
31 . --- 7,585 5585 6,55 1,710 - - - ~-- 21,835
Nov. 15 --- - 6,975 5,580  §,5k0 2,305 -— -— - ~me 21,7380
30 ~— - 6,000 5,210 6,565 2,485 — — -— -—— 20,260
Dec. 15 -— - 2,430 6,420 6,515 3,005 10 ——- — - 18,280
3N n— _— --- 6,530 6,280  3,L435 85 — -— - 16,230
Jan, 15 - — -—- 6,435  G,045 3,245 120 10 - “=- 15,855
3 ——- -—- --- 565 5,530 3,150 250 50 - ---  1h4,kh5
Feb, 15 --- --- - 4,5 5385 3,35 35 105 -~ ~=- 13,665
28 -—- - --- 3,630 5,765 3,235 520 2hs --- --— 13,395
Mar, 15 - - -— 90 1,170 3,225 875 550 -—- --- 12,410
31 .- - - -~ 6,530 3,275 1,110 855 --- - 1,770
Apr, 15 — -— -— === b,4B0  M175 1,505 1,165 10 --- 11,335
30 ——— - -—- ---  2,B15  B,505 2,105 1,640 75 --- 10,780
May 15 - -—- --- w—- B2 k280 2,140 1,730 155 --- 9,170
k3 == o --- - -~ 3,700 2,135  L,64 335 - &,110
June 15 ——— -— -— - “~-- 2,985 2,535  2,5ko 4lo 110 9,120
30 == - s f— ---_ 1,910 3,400 3,700 735 20 10,035
Teble 19. Record volume of treding, open interest, wnd futures prices on the Chicege Boerd of Trade,
longtime periods and 1970-TL
Type of rd Beginning datel/ Contract fmm
e reco eginning da ontracte o Date
5,000 bughels 1,000 bushels
VOLUME OF TRADTHNG
Longtime period
Largest amnual Jormery 3, 1921 689,179 3,045,805 1546-1r7
Largest monthly do. Bl gko Lal, 698 July 19Lé
Largest daily do, 833 41,653 Wovember 13, 1945
1970-T1
Largeet monthly July 1, 1970 12,800 6l, 450 hugust 1970
Largest daily do, LT 4,895 tugust 18, 1970
OPEN :ngEST, MAXTMUM DATLY
Longtime pericd July 9, 1923 22,865 1k, 327 February 5, 1925
1970-T1 Fely 1, 197G 4,185 22,425 October 8, 1970
FUTURES PRICES Cents per bushel Future
Longtime perlod
Highent July 1, 191k 139 15Lk8 March Januery 16 snd 23, 1948
Lowest do. 13 7/8 1932 December December 3, 1932
1970-7L
Lmush::t Ju.;y 1, 170 élg 3/h 1971 March Auguat 18, 1970
e, o, 1970 Jul
1/ Eoding June 30, THTL: — T2 20
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Table 20-a,

Chicago Board of Trade:

OATS

Long and. short commitments of reporting and nonreporting traders, annual aversge for semimonthly detes 1961-62 to 1970-T1L
and semimonthly July 1970 to June 1971

Reporting {large) traders’ commitments classified by them ns speculative or hedging

Speculative

Long or short only

Long and sho?
(spreading)l

Total

Hedging

Total

Nonreporting {small)
traders' speculative
and hedging
commitments2

Long | "~ short

Long | Short

YTong |

Short Long [ Short

Long |

Short

Long | Short

1,000 BUSHELS

5,251
b, 532
3,762
2,033
1,205
2,575

571
1,382
2,127

2,668

1,775
1,525
1,865
3,965
3,790
4,105
3,570
3,610
3,170
3,250
2,625
2,420

2,455
2,u55
2,730
2,420
2,605
2,615
2,185
2,1h5 595
2,145
2,145 580
2,145 715
2,315 620

17,779
L6

16,8k 678
10, 569 2,262 13,751
6,274 2,524 15,949
L, 023 2,139 11,581
1,319 2,586 8,126
1,322 17,735

1,879 3,920

2,607 6,718

2,262 12,435

495 6,460

0 3,05

25 5,040

235 5,715

85 7,985

1,270 7,550

3,010 9,525

1,620 9,390

1,845 8,870
1,L45
, 1,515
5,460 315
3,950 370

3,945 360
3,005 400
2,285 365
2,315 350
1,700 195
1,670 o
965 0
1,455 10
605 20
795 0
935 o
1,605 220

21, 60k

4,230

18, 57

38, 45
24,320

6,110
5,170
5,055
5,835

38,555
20,k07
20,637
16, 501
11,762

16, 565
9,316

8,175

9,275
11,170
11,085
10,600
11,645
12,040
11,010
11, 905
10,645
10, 460
10,845

10,275
9,325
8,845
9,010
8,030
7,495
8,185
75725
6,825
5,750
6,755
6,515

57,012
34,130
28,792
22,817
16,135
2k, 892
13, 564
21,283
2k, 932

1k, 739

10,925
11,435
13,925
17,730
18,785
20,990
21,910
21,835
21,380
20,260
18,280
16,230

15,855
1h,hs
13,665
13,395
12,410
11,770
11,335
10, Th0

9,170

8,110

9,120
10,035

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on &
mechenical basis from equal long and short positions reported as speculative.
g/ Derived by subtracting reporting traders' commitments from totel open interest.
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EYE (In contracts of 5,000 bushelg)

Teble 21-a. Volume of treding, open interest, and deliveries. by contract market,
fisenl years 1561-62 to 1970-71, end monthly July 1970 to February 1971

Chlcego Chicego Minneapolls HiIwaukee
Year end month Board of Open Board Graln Grain

Trade of Trade Exchange Exchange
Contracta of 5,000 busheis

VOLIME OF TRADING

265,645 € 260
106263 146,001 3,282
132,893 1,111
1964-65 51,578 Lk
1965-66 79,264 536
1966-67 sk, 959 328
1967-68 38,1 355
1968-69 26,892 258
1969-70 10, 8o Lok

1970-71 208 3

July 103
Auvgust
September
October
November
Decepber
January
February

o
DCoCCOoOOQ00 o O%QOOI\)OO\N

OFEN INTEREST: ANNUAL AVERAGE 1961-62 to 1970-7L AND MONTHEND 1970-T1

1961-62 6,326 117 3]
1962-63 3,081 uL 1/
1963-64 2,000 18

1964-65 1,803 11 1/
1965-66 2,140 11

1966-6T 2,003 10

196768 1,685 17

1968-69 9G4 it

1969-70 5Ly 34

1970-72 3/

July 136
August 83
Septemyer 35
Qetober 1
Hovenber
Decemher
Jaguary

February

L
P RO R MY L4+

CONTRACTS SETTLED BY DELIVERY

19RTEZ 16
1962-63 23
1563-64 10
196L-65
1965-65
196667
1967-68
1668-69
1969-7C

1970-T1
July

September
Decenber

L/ Leas than one contract,
2/ Six-month average,
3/ seven-month average.

iga S

© UPDATA 198




Table 2i-b. Yolime of trading, open interest, and deliveries, by contract merket,
figeel years 1061-62 to 1970-T1, end monthly July 1970 to Februery 1971

35

RYE {In 1,000 bushels)

Chicago Chicege Minneapolis Milwaukee
Yeer and month Board of Dpen Board Grain Grain Tatel
Trade of Trade Exchange Exchange
—o-=1, 000 Tusneis
i, VOLUME OF TRADING
TEIE2 1,328,225 55, 302 i0 C T TTZ,IEB 1,356,608
1962463 730,2 16,411 30 1,020 747,665
1963-6k4 66k, 462 54557 0 1,057 671,076
1964-65 257,889 2,069 1o 371 260,339
1965-66 396,418 2,682 o 260 399, 360
1566-67 27,195 1,651 o e 276,436
196768 190, 705 1,777 335 -—- 192,817
196869 13k, B60 1,291 170 — 133,921
1969~70 sh, 010 2,018 4] ——— 56, 028
1970-T1 1,080 17 c - 1,057
July 515 5 o} —— 520
August 265 o ) ——— 265
September 130 2 0 —— . 132
October 20 ] 0 ——— 20
Movember 8o 0 4] - 8o
Decenber 15 4] o -—— 15
SENUATY 0 0 Is] —— 0
Februery 15 10 0 - 25
OVEN THTEREST: ANNUAL AVERAGE 1961-62 to 1970-T1 AND MONTHEND 1970-T1
156162 31,630 565 6 31 32,285
1962-63 15,403 220 2 37 15,662
1963-6L 1k, b9g o v ik 14,605
1964-65 9,015 55 1 6 8,077
| 1965-66 10,697 57 0 1/21 10,775
| 1956-6T 10,01k 52 [+ - 10,066
! 1967-68 8,425 Bk 29 m—— 8,538
19668-69 %,970 70 25 -—- 5,065
1965-70 2,735 168 0 —— 2,503
1970-71 gfe19 2/10 c ——- 2/229
A July 680 12 o] - 692
August 415 12 0 ——— o
September 175 ic ] - 185
Qctober 155 10 o ——- 165
Hovember 75 10 ! — 85
December 15 10 o] ——— 25
Japuery 15 10 0 — 25
Fabruary -—— -—— -——— ——- ——
8 CONTRACES SETILED BY DELIVERY
196162 17, 003 ) — 4] 12,083
196263 8,213 15 10 ¢ 8,338
195360 9,605 50 —am o 9,655
196465 3,475 0 10 0 3,485
1965-66 6,250 3 _— G 6,281
1966-67 8,533 51 — -—- 8,584
1967-68 7,005 Lo 15 _— 7,120
1968-69 2,180 5 0 ——— 2,185
r 196G-T0 3,195 160 o - 3,355
1970-71 435 20 — — 455
July 225 20 — —— 245
Septenber 155 o — — 155
December S5 —— o — 55
1/ Siz-month aversge.
2/ Seven-month aversge.

' © uppATA 1981 |NEEEICER




RYE

186l vivadn (9

Table 22. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders, and commitments as percent of total open interest, annual average
for semimonthly dates 1961-62 to 1969-70

Reporting (Jarge) traders' commitments classified by them as speculative or hedging Nonreporting (small)

Speculative traders' speculative Total

Long and shoi> ] Hedging Total and hedging open
Long or short only (spreeding)l Total commitment s interest
Long | “Short Long T Short Long | Short Long |~ Short Long | Short Long | Short

1,000 BUSHELS

3,712 5,821 5,451 k28 6,249 8,038 25,224

1,173 2,053 1,760 585 2,638 3,kho1 13,169

1,017 1,563 483 2,059 L, 987 12, 534
2 A 885 146 929 3,898
534 629 210 1,282 L, 334
578 670 261 y 1,682 5,495
458 591 12 1,508 5,058
220 66 25k 73 539 1,484
217 95 362 866
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l/ EBffective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechanical basis from equal long and short positions reported as speculative,
g/ Derived by subtracting reporting traders' commitments from total open interest.
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bl RYE
Table 23. Monthly volume of trading, semimonthly open interest, and semimonthly closing prices on the
Chicego Board of Trade, by future, July 1970 to February 1971
. Future
| Morth or date
1970 1570 1970 1971 1970 ig7o 1970 1971
1970-72 July l Sept. |  Dec. Mar, i Total | July Sept. |  Dec. e i Total
—amc———w---Contracts of 5,000 bushele----cwacosos —-ooeoo——m- 1,000 bushels
: VOLUME OF TRABING
July nn I 27 [ 103 EFI 150 135 F24] 515
: August - 27 25 1 53 --- 135 25 5 265
September -— 12 1 --- 26 —- 60 70 -— 130
October - -— 4 - by - n— 20 -— 20
Noveniber ——- ——— 16 - 16 ——— —n 80 — 80
December - e 3 -— 3 “—- -— 5 — 15
| Jeouery -— -— -— -—— —— - - —— -— -—
February -—= - --- 3 3 -~ - -~ 13 15
OPEN INIEREST
. July 15 10 7L Fid [ 154 50 355 385 30 820
kil -— 61 71 b 136 — 305 355 20 £80
aug. 15 --- 57 67 3 127 —nn 285 335 i5 635
32 -— 34 he 3 83 - 270 230 15 his
Sept. 15 - - 37 3 4o -~- - 185 15 200
30 --- --- 32 3 35 -~ --- 160 15 175
Oct, 15 -— - 30 3 33 - - 150 15 165
a1 -— -— 28 3 31 ——— -— ko 15 155
Nov, 15 - -—— 2h 3 27 —— - 120 15 135
30 o - 12 3 15 --- - 60 15 15
Dec, 15 R - - 3 3 -— - --- 15 i5
31 - - -—- 3 3 = - —-- 15 15
Jen. 15 - - - 3 3 --- - - 15 15
31 -— - --- 3 3 - - --- 15 15
Feb, 15 o s -—= 3 3 = o - 15 15
CLOSTNG PRICES
----------------- Cents per DRENEl-—-—rm=—-r=——emue--
July 15 103 105 1/2 1ioa 113 3/4
31 -—-  106n 10Tn  1Lin
hug., 15 -——  1Ghn 1108 113n
31 --- 103 3/k 113 120n
Sept. 15 -—- - 118n  124n
30 a-- - 1i6n  122n
Oct, 15 —— ——— 1i6n  122n
31 - —nn 1380 12kn
i Hov, 15 - —— 119 125n
30 - - 16 125
Dec, 15 -— -— -— 125n
£} -— -— .= 130m
Jew, 15 - - - 13n
3 --- - e~ 130n
Feb, 15 - = ~me 130

) o H

&" - saked price; "n" - nominal price.

2 Teble 24, Record volume of trading, open interest, snd futures prices on the Chicago Board of Trade,
longtime periods and 197C-T)

fmount ]

1
Type of record Beginnling dstc—/ Contracts of Date
5,000 bushels 1,000 bushels

VOLUME OF TRADING
Lomgtime period

Largest anmisl January 3, 1921 726,225 3,631,125 1ghh-435

: Largest monthiy do, 86,587 432,936 April 1945

Largest daily da, 5,955 29,777 May 2k, 10%k4
1970-TL

Lergest monthly July 1, 1970 103 515 July 1970

Targest datly da. 24 120 July 15, 1970
OPEN INTEREST, MAXIMUM DATLY
Longbime period iy 9, 1923 10,894 sh, b7l Mereh 31, 1945
1970-7L July 1, 1970 192 960 July 2, 1570
FUTURES PRICES Cente per bushe] Future
Longtime period

Wighest July 1, 191k 286 L/ 19%6 May May 7, 1946

Lawest do, 26 1/k 1532 December Hovember 1 and 3, 1932
1970-TL

Highest July 1, 1970 19 1970 December Wov. &, 13, 24, 30, 1970

Lowest do. 100 {1970 Juiy July 8 and 16, 1970

{1570 September  September 2, 1970

I/ Tndiog June 39, 1F7L.

g o sy

- © UPDATA 1981 |- B
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BARLEY, FTAXSEED, RICR

Table 25. Volume of trading, open interest, and deliveries on specified markets, fiscal yeara ae indtcated

, Annual aversge of
venr Volume of trading ey E‘H’m Anterest Ctmtra:a settled by delivery
contracts of Contracta of Contracts of
l 5,000 Tushels —l 1,000 pushels 5. 000 bushels 1,000 bushels 5.000 tushels 1,00C bushels
BARLEY, MINNEAPOLIS GRAIN EXCHANGE
: 1962~63 12 60 2 8 — —
( 1965-64 2 105 3 17 20 100
[
i FLAXSEED, MINNEAPOLIS GRAIN ENCHANGE
1961-62 5,170 25,880 190 950 20k 1,015
1962-63 1, 6,728 101 503 9% 5§81
1963-64 181 903 17 83 (33 305
1964-65 15 75 2 8 2 11
1965-66 8 12 1 3 1 6
RICE, NEW YORK MERCANTILE EXCHANGE
Contracts of Contracts of 1 Conhrackts of
100, 000 pounds 1,000 pounds 100,000 pounda 1,000 pounds 100, 000 pounds 1,000 pounds
196364 22 2,200 1 100 —_ ——
196465 1 1,100 1 100 8 800
l Pable 26, Record volume of trading, open intercst, end futures prices, longtime periods
| datet! t
Type of record Beginning dat Cortracts of Date
5,000 tushels 1,000 bushels
BARLEY, MINNEAPOLIS GRAIN EXCHARGE
VOILUME OF TRADING
Largest anmusl Janvary 3, 192l 20,655 103,277 193334
Largest mombhly de, 5,360 26,800 July 1933
Largeat daily July 2, 1923 T 530 2,650 July 1%, 1923
OFEN THTEREST
Maximon daily August 1, 1923 1,379 7,89 January 29, 193¢
FUTURES YRICES Centa per bushel Fubure
Higheat October 9, 1918 173 1920 Mey May &, 1920
Lowest de, 19 5/8 1932 Decesber October 8, 1932
FLAXSEED, MINWEAPOLIS GRATN EXCHANGE
VOLUME OF TRADING
Largest annual Januery 3, 1921 8,103 b2, 02k 1gky-42
! ‘Largest momthly da, 1,690 8, hbg hugast 1941
Largest daily de, ko 2,201 November 15, 1939
OPEN THNIFHEST :
Maxctomam daily Auguat 1, 1923 726 3,630 Ootober 29, 1G4
FUTURES FRICES Cents per bushel Future
Higheat July 2, 1920 N |1~ B 1951 Suly March 1k, 1951
Lowest do, 90 1932 September July 21, 1932
8 RICE, NZ¥ YORK MERCANTILE EXCHANGE
. 100, 000 pounde 1,000 pounda
VOLUME COF TRADING
Largest engual June 3, 19h9 29 2,880 1650-51
Largest movthly do. 18 1,800 May 196k
Lergest daily 4o, 13 31,280 December T, 1950
OFEN INTEREST
Maximums 4aily June 1, 1949 s 1,440 October 3-21, 1549
FITUHES PRICES DoilaTra per
{No. 1 Long Grain) hundred pounds Future
Highest June 1, 19h9 11.75 1951 Jenuery August 29=31, 1950
Lowest da, 7.50 1965 July June 22, 1964

L2

1981

;@ur’

E

DATA

i/ Foding June 30, 1871.
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GRATN SORGHUMS

Teble 27. Volume of trading, open interest, and deliveries, by contrack wmarket,
fiscel years 1961-62 to 1970-71, and monthly July 1970 to June 1971

Kanaes City
Board of
Trade

Chicaga
Boerd of
Trede

Chicago
Mercantile
Exchange

Total

Kensas City
Bogrd of
Trade

Chicago
HMercentile
Exchenge

Chicagn
Board of
Trade

Contracts of

280,000 1b. 300,000 1b.

200, 000 1h,

Contracts

VOLUME OF TRADING

1, 000 pounde

15561-62
1962-53
1963-6i
106h-65
1965-66
1966-67
196758
1968.-49
1963-70

1970-T1

July
Auguet
Segtember
October
November
Decerber
January
February
March
April
May

June

968

T3
81
b1
T2
103
0

o

)
24
12
20

3

612
1,196
768
936

62
50
1530
0

0
12,150
2,530
2,2h7
908

3,945

1,208
788
o4l

17,360
1h, 000
35,560

0

i}

3, ko, 000
708, 400
629, 160
25k, 2Lo

121,240

21,000
22,680
11,480
20,160
28,840
o

0

o
6,720
3,360
5,600
1,400

17,360
14, 000
sk, k&0

o

o

3,400, 000
‘708, hoo
629,160
254, 2ko

823, 640

21,000
22,680
11,480
20,160
28,840

129,120
2z, 560
159,200
188,600

OPEN INTEREST:

ANNGAL AVERACE 1951~62 to

1570-71 AND MONTHEWD 1970-71

1969-70
1970-71

July
August
Septerber
Cctober
November
December
Januvary
February
Harch
April
Yay

June

1T
8
oy
0

0
72
18k
18
&9

LYy

23
106

110
61

3,000
2,2h0
11,200
o

o

199, 360
51,520
50, 680
19,320

12,320

14, 8L0
29,680
30,800
38,360
17,080
280
280
2Bo
1,120
1,960
€, 720
6,720

Q

2,400

3,080
2,2ko
13,600
o

Q

199, 360
51,520
50, 680
13,320

43,330

1h,84%0
29,680
30, 80D
38,360
17,080
280

280

280
37,120
107,360
125, 320
118§, 520

DELIVERY

196162
1962-63
1563-6h
196465
1965-E6

106667
1567 -58

1968-69
1963-70

1970-T1

Tecember
March

1,550
1,400
2,920
o

Q

239, %60
86,080
2,520
30,520

17,080

16,800
280

550
1,Loo

1/ Four-month average.

..
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Table 28,

L1

GRATN SORGHUMS

Record volume of trading, open interest, and futures prices on principgl markehs,
lomgiime periods and 1970-71

- © uprpA

Amount
Type of record Beglmming de.te.]:/ cﬂntrmtsﬁl 1,000 pounds Dute
VOLUME OF TRADING
KANSAS CITY BOARD OF TRADE
Lenghime perdod
Largest annual Septesber 1g, 194k 27,450 7,685,888 1951~52
Largest monthly do. b 656 1,31%.992 Hovember 1951
Largest daily do, 599 167,720 April 30, 1952
1570-T3
Largest monthiy July 1, 1970 103 28,840 November 1970
Largest daily do. &4 19, 040 Movember 24, 1970
CHICAGO MERCANTILE EXCHANGE
Longtime period
Largest annual Merch 2, 1971 3,512 702, 4ol 1970-TL
Lergest monthly do, 1,196 239,200 April 1971
Largest deily do, 233 )y April 13, 1971
OPEN INTEREST
MAYTMUM DRITY KANSAS CITY BOARD OF TRADE
Longbime pericd September 19, 1944 3,325 931,000 February 1, 1952
1570-T2 July 1, 1970 1h6 ko, 880 Oetober 12-22, 1970
CHICAGO MERCANTILE EXCHANGE
Longtime period March 2, 1971 £18 123,600 June 2, 1971
FUTURES FPRICES Cents per cwk. Future
KANSAS CITY BOARD OF TRADE
Longhime period
Highest September 19, 1ghh L35 1648 May Japuary 19, 1548
Lowest . 146 1660 December November 17, 1960
1970-T1
Highest July 1, 1970 2ks 1970 begember  Auguat 19, 1970
Lowest do. 197 1970 December July 1, 20, 22, 28,
1916
CHICAGO MERCANTILE EXCHANGE
Longtime period
Hignest March 2, 1971 269 1/2 1971 September June 23, 1971
Lowest do. 206 1971 December March 18, 1971

1/ Ending June 30, 1971,

2/ Kansas City Board of Trade 200,000 pounds.

A 1981

D iy it |

Chlcago Mercantile Exchange 200,000 pounds.
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SOYBEANS (In contracta of 5,000 bushels)

€) urpaTA

e  —
Table 29-8. Volume of treding, open interest, and dellveries, by contract market,
fiscal yeers 1961-62 to 1970-71, snd monthly July 1970 to June 1971 - . ;
Chicago Chicago Open Keneag City Minneapolis New York
Yenr and month Board of Board of Board off Grelin Froduce Totel '
Trade Trade Trade Exchange . _Exchange
Contrects of 5,000 bughels----"----n -——— ;
VOLUME OF TRADING
1661 52 960, 053 10,508 [§ 4] — 70, 347 1
1962-43 1,657,135 17,190 o L - 1,674,337
196364 2,707, 50 32,128 1z o — 2, 7ho, 3y
196% -85 3,859, 364 L7,187 155 0 —- 3, 906,706 -
1565-66 3,205,754 Lg,640 9 o --- 3,255,403 l
1966-67 1,870,487 28,551 o o] 1,111 1,200,1hg
1967-68 950,193 10,883 0 Q 1 961,077
1968-69 932,815 9,536 ] 0 0 g4z, 751
1969-T0 1,271,613 15,454 o o 0 1,287,067 )
1970-T1 2,652,912 33,282 o o o 2,686,194
.
July 297,005 3,570 o 0 o 309,575
Auguet; 174, 894 L1186 o 0 0 177,010
Septembar 1hh, 577 1,883 o 0 0 1ké, 460
October 263,995 3,582 a 0 0 297,577
November 237,089 3,103 o [+ 0 2ko,152
Decesber { 221,338 3,081 o] [¢] 0 224, 419
Januery 253,234 2,470 [+ o o 255, 7ol
Pebruary 167, 354 1,665 c ] 0 1649, 059
March 180, 644 1,767 a 4] 0 18z, k11
April 186,978 2,428 [¢] 0 0 189, Los |
May 207,760 2,773 o 0 0 210,533
June 288, ook Iy, 8hY 0 o 0 292,848
UPEN INTEREST:; ANNUAL AVERAGE 1061-62 to 1G70-T1 AND MONTHEND 1570-TL
195162 ] 31,363 19% ) o . 31, 557
1962-63 : 33,866 129 g a —— 3k, 005
156364 ! 50, 909 199 1 o -— 51,109
196465 ! 59, 530 2h) & 0 59,713
1965-66 : L7,613 230 1/ 0 - 47,843
1966-67 i 42,712 150 o o 2/65 L2, 027
1967-68 t 3k, 600 218 0 o o 3k, 908
1558-69 ; 33,2t 145 [+] o] 0 33,386
15969-T0 1 , 088 243 a o o 36,331
1670-T1 : 57,173 an, ] o ' 57,100 |
July i 57,688 278 o o 0 57,566
Angust : 49,250 206 o o] 0 kg, ks6
September t 50, 12N 210 a o 0 50,234
Octoher i 60, 510 251 o o] o 60, 751,
Hovenhey { 66, ko8 251 u] ¥ 0 66, Thg
Decenber : €9, 367 239 a o 0 69,606
January : 62,038 211 "] 0 0 62,2kg
February i 57,871 201 o [« 0 5B, 72
March i 5,156 197 o o o 54,353
April ! Lg, 252 199 0 0 0 49,451
May ! 52,106 21 o 0 o 52,318
June : 57,286 197 b ] s} 57,483
CONTRACTS SETTLED BY DELIVERY
1961-62 13,990 2 _— —— - 13
196263 ! , 380 1 — - - 0
19636k ; 15,080 13 2 — o 15,115
196465 ' 1,678 L L3 - -— 1h, 725
1965-€6 : 14,782 1 -_— — — 14,792
1966-67 r 5,737 2 -— - 95 5,33k
1967-68 : 10,570 66 — _— — 18,93
1968-69 : 13,4973 1 — — — 13, 504
1969-70 : 9,842 13 — —— - 9,855
197071 ‘ 28,048 2 — — — 26, 062
July ! g23 3 —— -— _— B2z
hugust ! 1,933 5 — — — 1,938
Septenber : 2. 779 h — — _— 2,793
Novesber X 3,559 2] -— J— —_— 3,599
Jananry ! 5,795 Q — _— — 5,795
Maxch i 7,726 15 S - -— 7,731
May ; 5, 003 0 _— . — 5,003

1
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Table 20-b., Volume of treding, open Interest, and deliveries, by contract market,

13

SOYEEANS {In 1,000 bushels}

figcal years 1961-62 to 1970-T1l, snd monthly July 1370 to June 1971

Chicago Chicago Upen Kenass City winmeapolls Wew York
Year and month Boarid of Board of Board of Graln Froduce Total
Trade Trade Trade Exchange Exchange
—— 1,000 DushelE-rmmmwwn ~wmm o o= = e -
VOLUME OF TRADING
196162 L, 800, g2 51,242 e g — G, 051, %
1096263 8,285,677 85,990 0 20 _— 8, 371,687
1963-6l 13,539,521 162,137 60 0 —— 13,701, 18
156465 19,29, 822 235,931 775 a 19,533,528
1065-66 16, 628, 770 248, 202 les [ - 16,277,017
1966-67 9,352,433 b2, 756 o 0 5,556 9, 500, 745
1967-68 L, 750, 965 5k, 417 ] a 5 L, 803, 387
15668-69 L, 664, 075 La,580 o o 0 L, 713,755
1965-70 6,355, 065 77,268 0 o 0 6,439,333
1570-T1 13, 26k, 560 166,412 0 0 o 13,430,972
»
July 1,485,025 17,849 0 o] 0 1,502,874
fagnat 87, b0 10,581 o g o 885,051
September 722,885 9,41k o o o 732,299
Oaotober 1,469,975 17,910 o o] o 1,487,885
November 1,185,445 15,513 0 o 0 1,200,958
December 1,106,690 15, b03 o o 0 1,122,093
January 1,266,170 12,349 o 0 0 1,278,519
February 836, 970 8,327 0 Q o] 8hs5,297
March 003,220 8,838 0 0 0 912,058
fprdl galt, 890 12,139 0 0 a oh7, 029
May 1,038, 800 13,857 o o v 1,052,667
June 1, 4ho, 020 2k, 222 4] o o] 1,46k, 242
OPEY INTEREST: ANNUAL AVERAGE 1961-62 to 1970-71 AND MOWTHEND 1970-71
156162 1 150,013 ELE] [+ o --= 157,706
196263 169,329 go5 4 o -— 170, c2b
1936k 25k, 543 oo k 0 — 255, 5hh
1o64-65 297,651 1,206 Lo 0 ——— 208, BgT
1965-66 i 235,050 1,007 1 [+ - 239,214
196667 i 213, 561 7h8 o 0 /324 214,633
1967-68 ! 173,448 1,092 0 0 ) 17h, 5ko
1968-69 : 166,205 72k 0 0 o 166, G2
1859-70 . 160, k39 1,217 o o 0 191,656
1970-T1 t 2f5, 80k 1,108 0 o o 286, oo
July | 288, ko 1,389 o o 0 289,829
faugust i 216,250 1,028 0 ¢ 0 ah7,278
September i 250, 620 1,052 0 0 0 253,672
Octaber ! 302, 550 1,254 0 o 0 303, 8ok
Hovember : 332,490 1,253 o] o o] 333,743
pecexber i 34€,835 1,156 o o] ] aLg, 031
Jannary . 310,190 1,054 I+ 0 o 311,245
Fenruary i 289; 355 1,003 o 0 o 290, 358
March i 270,780 533 o 0 0 271,763
April : 2L§, 260 593 o o 0 217,253
May : 260, 550 1,060 o g V] 261, 590
June ! 286,430 o8l o [ 0 287, 51k
CORTRACTS SETILED BY DELIVERY
1961-62 : 69,550 10 — - - 69,560
1962-63 21,899 5 ——— - 21,954
1963-64 i 75,399 165 10 — ~— 75,574
156k-65 : 73,391 20 219 — — 73,626
1565-66 : 73,0611 50 -— — - 73,961
1566-67 : 26,185 10 — —— s 26,670
1667-68 ! 54,350 330 -— —_— —— 5k, 680
1968-6% ! 67,465 55 —- — — 7,520
1949'70 : hg; 210 65 —_— — —_—— hg: 275
1970-T1 I 1b0, 246 170 —_— — — o, 40
July ? 1,115 0 - — — b,11%
August ! 9,665 25 - -— —- 3,690
September : 13,895 70 — ——- — 13,965
Hovember { 19,995 o — — — 19,9495
Jenuary f 28,975 Q _— — — 28,975
Mareh : 38,580 15 _— —— — 38,655
May i 25,015 ) —— _— —— 25,015
A/ Ten-memth average,
T o
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Table 30. Monthly volume of trading on the Chicago Board of Trade, by future, July 1970 to June 1971

Future
1570 1970 1970 1971 1971 1971 1971. 1971 1971 1971 1972 J 1972 1972
Aug. Sept, Nov, Jan, Mar, May July Aug. Sept. Nov., Jan, Mar, May

CONTRACTS OF 5,000 BUSHELS

July 20,667 - 162,828 13, 547 18, 722 228 ——— 297, 005
August 18,682 89,079 14,433 b, k37 2,763 17 174, 89k
September 8,181 71,055 16,955 15,557 9,068 854 14k, 577

October 126,811 33,682 32,705 . 2k,068 2,783 22 293,995
November 34,503 38,582 h4,331 22,164 3, 601 237,089
December —= k7,244 55,595 29,487 4,838 822 221,338

January 55,019 98, 649 38, 524 6,971 2,327 253,234
February 30,254 68,191 34,868 ki, 428 2,106 167,39%
March 13,484 67,373 h7,l17 6,666 3,250 180, 644

April 55,308 73,470 12,595 b, 594 186,978
May 12,078 97,732 21,957 L, 4 6,654 9% 207,760
June - Th,4a 46,071 17,661 10,348 288, 004

1,000 BUSHELS

July 814,140 214,110 97,735 93,610 1,140 . 1,485, 025
August hs,395 1ko,k30 72,165 72,185 13,815 85 — - 874,470
September 0, 355,275 112,510 84,775 77,785  Us5,3k0 L, 270 2,025 722,885

October 634,055 334,340 168,410 163,525 120,340 13,915 29, 500 5,380 110 1,469,975
November 172,515 399,190 192,910 221,655 110,820 18, 855 36,355 30,140 3,005 1,185, liks
December --- 317,135 236,220 277,975 147,435 24,190 27,030 72,595 4,110 1,106,690

Januery 116,015 275,095 493,245 192,620 34,855 27,280 115,425 11,635 1,266,170
February =-- 13,270 340,955 17h,3k0 - 22,10 14,085 123,650 - - 10,530 ——— 836,970
March 67,420 336,865 = 237,085 33,330 24,800 185,135 16,250 2,335 903,220

April 276,540 367,350 62,975 30,785 165,885 22,970 8,385 934,890
May 60,390 - 488,660 . 109,785 50,105 272,170 33,470 19,250 1,038,800
June --- 372,205 230,355 83,745 - 580,230 88,305 51,70 1, 440, 020
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Table 31. Semimonthly closing prices on the Chicago Board of Trade, by future, July 1970 to June 1971

Future

1970 l 1970

Aug.

1971

1970 |
Jan.

Nov.

1971

1971 I
Aug.

1971 ‘ 1971 l
Mar.

May July

1971

Sept.

1972

Jan.

[ e |

1972

| e, | vy

30 ——

267 3/8
283 5/8
282 7/8

277
284 1/k

295 3/8
281 7/8
282 5/8

30k 1/h
289 3/4
291 3/8
285 1/4
292 3/4
201 1/k
301 3/%
307 7/8

~~<Cents per bushel

300 3/4
303 /8
295

301 3/b
301

306 5/8
313 7/8
36 7/8
309 1/8
309 3/8
305 1/

319 3/8
313 5/8

312

298 1/2
300 5/8
293 7/8
300 5/8
209 1/2
306 1/2
313 7/8
316 1/2
307 3/8
306 3/8
302 5/8

315 3/4
11

3
Ak 313 1/2
307 5/8 310 3/8
308 311 1/8
300 1/2 303 1/2
293 i 296 1;5
292 1, 295 3
297 3/4 298 3/h
—— 311 1/4
319 5/8
321 1/b

29k 3/
206 1/8
290 5/8
296 7/8
205 3/4
304 5/8
31 1/2
313

303 1/4
301 3/b
298

319 i/
323 7/8

281 1/2
285 1/t
288
agh 1/2
2

92
290 7/8
288 1/8

281n
291

289 1/2
285

262 1/4

297 1/h
293 5/8
293 3/4
288 1/4
292 1/4
292 3/4
287 1/h
287 5/8
292 1/2
307 5/8
315 1/%
32k 5/8

277

286 3/h
285 1/2
280 7/8
278 1/2

293 1/l
282 1/8
289 3/8
286 3/4
288

288 1/2
282 7/8
283'1/2
288 1/4
303 1/h
311

320 7/8

296
290 1/2
201
296
311 1/b
318 7/8
327 1f2

™

Ta" - asked price; 'n

Table 32.

- noninal price.

Record volume

of trading, open interest, and futures prices on the Chicago Bosrd of Trade, longtime periods and 1970-71

Type of record

Amount

Beginning datey

!Contracts of 5,000 bushels}

1,000 bushels {

Date

VOLUME OF TRADING

OPEN INTEREST, MAXIMUM DAILY

FUTURES PRICES

Longtime period

1970-TL
Longtime period
1970-TL
Longtime period

1970-TL

Largest annual
Largest monthly
Largest daily

Largest monthly
Largest dally

3,859, 364
1427, 34k
3h,332

297,005
21,760

October 5, 1936
da.
January 3, 1939

July 1, 1970
do.

19,296; 822
2,136,719
171,660

1,485,025
108, 800

196k4-65
October 1963
December 29, 1964

July 1970
November 2k, 1970

83, 560
70, 0ok

December 9, 1940
July 1, 1870

517, 8543
350, 470

December 25, 1904
December 24, 1970

Highest
Lowest

Highest

Cents per bushel

1
65 3/U

332 1/2
27 1/2

October 5, 1936
do.

July 1, 1970
do,

Future
1958 March

1939 December

1972 May
1970 September

Januury 16, 194B
August 15, 1939

June 29, 1971

1/ mnding June 30, 1971.
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Table 33-a. Semimonthly open interest on the Chicago Board of Trade, by future, July 1970 to June 1971

Future

1970
July

1970 1970 1970 1971 1971 , 1971 l 1971 1971 1971 1971 1972
Aug. Sept. Nov. Jan. Max., May July Aug, Sept. Nov. Jan,

1972
Mar.

J

CONTRACTS OF 5,000 BUSHELS

696

2,099

3.61%

6,032

15,837 7, 46k

14,160 16,177
15,1k 13,100

11, 94k

8,960 13,513

5,520 kL,68 I 1k,369

1,072 15,852
86 15,239

15,136
15,149
16,261
18,934
,20,650
21,550

(9Teusnq 000*S Jo $30933005 UT) SHVEEXOS
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Table 33-b. Semimonthly open interest on the Chicago Board of Trade;, by future, July 1970 to June 1971

TG70 1970 l 1970 1970 1971 571 J 1971 'm;;rri 971 [ 1571 1571 1572 1972 ] 1g72 l
July Aug. May Mar, May

186l vivadn @ |

Sept. Nov, Jan. Mar. Total

July Aug. Sept. Nov. Jan.

1,000 BUSHELS

33,995 101,255 40,330 34,520 275,495
39,200 107,640  Lg,835 36,645 288, kko
36,020 46,150 38,040 273,470
21, 965 38,800 Lo, 770 Y 246,250
l‘) 775 36: 930 l{l&, 650 e 229} (’20
—- 86,96 k1,275 52,025 960 250,620

46,910 59,745 5,140 e 272,785
72,610 6 9,355 105 302,550
81,670 12,275 1,720 316,165
85,015 12,785 2,510 332,h90
95,260 12,190 2,895 346,060
97,690 10,215 4,100 346,835

79,690 10, 845 5,680 305,690
12,425 9,270 310,190

13,305 10,100 296,790

10, 490 289, 355

12,k 286, 440

14,145 270,780

15, 565 261,595
15,600 246,260
16,135 Tt 235,220
17,950 260, 530
103,250 - 21,050 ho 273, 560
107,75¢ 27,375 27,015 286,430

(sTausma 000'Y UI) SHVYAXOS
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Table 34-a. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates
1961-62 to 1970-T1 and semimonthly July 1970 to June 9n

Reporting (large] traders' commitments classified by them as speculative or hedging Nonreporting (smalll)

Speculative traders' speculative Total

Long and sho. Hedging -~and hedging open
Long or short only (spreading )L, Total commitments2/ interest
Lonz | Shart Long | - Short Long | Short Long [ ~ Short Long | " Short

1,000 BUSHELS

10,608 54,599 5b,531 68,889 21,389 37,713 90,278 102,852 68, 394 158,672
8,826 h,927 47,873 66,260 56,6 as,382 59, 087 91,642 115, 786 75,289 166,931
16,612 79,550 79,399 98,952 s 38,553 83,219 137,505 179,230 118,825 256,330
13,106 93,630 93,483 121,853 52,776 102,331 174,629 208,920 121,890 296,519
1,271 75,337 75,353 95, 776 53,803 63,299 1hg, 579 152, 923 90,51 2ko, 500
20,858 74,501 74,518 8li, hoo 68,222 18,884 152,622 14k, 260 62,704 215,326
9,960 57,534 57,318 73,975 L3, 61k 63,022 117, 589 130, 300 56,069 173,658
14,303 5h,363 sk, 458 €5, 970 62,085 55,534 128,055 124,295 38,869 166, 924
13,921 k9,169 49,178 58,780 92,292 79,288 151,072 k2,387 37,305 188,377

1,013 79,659 79,651 103,619 97,575 115,973 201,194 206,637 82,290 283, 48k

7,965 71,980 71,720 102,450 79,395 121,285 181,845 200,970 93,630 275,495
7,440 80,660 80, 560 109,385 88 88,650 116,670 198,035 20k, 670 90,405 288, k4o
8,745 78,535 78,260 9, 565 92,460 107,823 189,025 194,828 8L, hhs 273,470
7,510 71, 060 71,180 91,780 91, 700 100, 335 183,480 179, 025 62, 770 246,250
8,695 72,105 72,250 R,075 8k, 005 8,265 176,080 165,210 53,540 229,620
7,625 79,130 79,140 107,795 82,285 95,975 190, 080 182,740 60, 540 250,620
8,515 89,635 89,905 130, 480 60, 045 101,690 190, 525 200,110 82,260 272,785
5,510 99, 465 100, 005 145,715 56,065 126,105 201,780 231,620 100, 770 302,550
9,250 109,255 109, 330 152,530 58, 545 125,960 211,075 2kl sho 105,090 316,165
9,760 113,955 113,815 151, 760 88,905 13,330 2ko,665 257,905 91,825 332,490
8, 360 119, 380 119,380 142,685 106,120 139,935 248, 805 267,675 97,255 3L6, 060
12,225 115,690 115,690 135, 590 127,915 111,280 135, 500 2k6,870 263,415 99, 965 83,420 346,835

(sTausng 000 ‘T UI) SNVALXOS

15,745 76,765 76,765 97,295 92,510 116, 305 136, 500 213,600 229,010 92,09C 76,680 305,690
12,770 80,655 80,655 102,240 93,425 118,415 140, 740 220, 655 23,165 89, 535 76,025 310,190
10,430 75,630 75,630 90,705 86,060 118,285 133,700 208,990 219,760 87,800 77,030 296,790
13,175 73,660 73,660 91,875 8k, 835 113,905 128, 390 205, 780 213,225 83,575 76,130 289, 355
11,155 67,930 67,545 86,405 78, 700 111,295 131,815 197,700 210, 515 88, 740 75,925 286, kho
12,165 59, 760 59,760 77,405 71,925 116,865 111,105 194,270 183,030 76,510 87,750 270,780
11,825 62,710 62,710 77,690 T4, 535 110,890 107,735 188, 580 182,270 73,015 79,325 261,595
15,955 53,405 53,405 68, k50 69, 360 118,110 97.305 186, 560 166, 665 59,700 79,595 2li6, 260
17,610 52,645 52,645 65,435 70,255 106, 385 86,305 171,820 156, 560 63,400 78,660 235,220
16,895 60, 525 60, 525 85,230 77,420 98, 575 105, 495 183,805 182,915 76,725 77,615 260, 530
16,610 62,230 62,050 80, 790 78, 660 102,295 113,455 183,085 192,115 90, 475 81,445 273,560
10,375 85,050 85, 050 104,530 95,425 - 111,025 100, 935 215,555 196, 360 70,875, 90,070 286,430

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on &
mechanical basis from . equal long and short positions reported as speculative.

g/ Derived by subtracting reporting traders' commitments from total open interest,
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Table 34-b. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders as percent of total open interest, annual average
for semimonthly dates 1961-62 to 1970-TL and semimonthly July 1970 to June 1971

Reporting (large) tracers' commitments classified by them as speculative or hedging Nonreporting (smell)
- Speculative T T traders' speculative Total
Long and short T
(spreading) §
Long | short |

Total Hedging Total and -hedging open
oLs commitments interest
Long__ | Fhort Tong |  Short Long | Short Long | _ Short

T
Long or short only §
Tong | Short |

PERCENT

b1
34,0
37.5
35.9
37.3
k4.3
38.7
k1.2
33.5

32.0

»
.

1961-62
1062-63
1963-64
196465
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1966-67
1967-68
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Table 35. Volume of trading, open interest, and deliveries, by contract market,

fiscal years 1961-62 to 1970-71, and monthly July 1970 to June 1971

Year and month

VOLUME OF TRADING

OPEN INTEREST:

AND MONTHEND 1970-71

ANNUAL AVERAGE 1961-62 TO 1970-71

CONTRACTS SETTLED BY DELIVERY

Memphis. Board of
Trade Clearing
Association

Chicago
Board of
Trade

Memphis Board of
Trade Clearing
Assoclation

Total

Chicago
Board of

Memphis Board of
Trade Clearing
Association

32,
33,363
hly,278

Contracts ol 10 Tons

- --Contracts of 100 tons

272,765
332,285
270,653
301,876
377,329
423,178

332,846
Los, 644

717,604

634,164

71,150
59,603
57,781
66

, 385
62,876
83,291

59,593
32,773
31,013
32,098

33,363
4k, 278

23,670
22,146
23, 76k
26,029

26
17

[eleRoNoNeNa) [eNeNeNoRoNe) Q

21,555

25,326

23,372
2h,119
26,782
28,290
29,2k5
25,713

25,162
25,615
23,670
22,146
23, 764
26,029

Contracts of 100 tons

Camparable basic data in tons are not shown since the contract unit is 100 tons.

(B8U03 00T JO $358IqUCd BI) TVAW NVHEXOS
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Table 36. - of trading on the Chicago Board of Trade, by future, July 1970 tc June 1971

2,920

2,493

4,201

5: l‘85 e

7,872 398

9,965 186 545 283

8,963 1,507 617

8,912 86! 1,54 548

12,050 1,626 584 205

10,832 1,749 863 528

3,694 L6 3,033 1,665 1,263
- 12, 1l+7 3,931 2,603 1,695

Table 37. Semimonthly open interest on the Chicago Board of Trade, by future, July 1970 to June 1971

Future
1970 [ 1970 | 197(.T J 1970 1971 19’{1] iZyn[ 1971 19’(1 1971 l OctJ !

Dec, Jan. Mar July l Mar, l

-Contracts of lOO tons

Sept. |

3,265 2,061 1,933

3,248 2,143 - 1,980

3,249 65! 2,551 2,245

2,775 3,0k2 2,565
728 ol 3, 394

k,507
h 870

h, 350 3 —

205

217

65

250

601

932

1,037

1,078

1,300

1,429

1, Thls

(Suo3 Q0T JO #30¥I3UOD UI) TVIH NVILXOS
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Table 38-a. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders, annual everage for semimonthly dates
1961-§2 to 1970-71 and semimonthly July 1970 to June 1971

Reporting (large) traders' commitments clessified by them as speculative or hedging Nonreporting (smell)
Speculative traders' speculative
. Long and sho; Hedging and hedging
Long or short only (spreading)ﬁ Total commitmentss/
Tong |  Short Long |  Shoxt Long | sShort Long 1  Short Long |  Short

H

CONTRACTS OF 100 TONS

2,937 2,480 3

2,752 3,276 6 6,580

2,325 4,469 8,982

3,210 6,062 8 10,392
5,953 48 9,205
5,639 9,554
5] 37’4 81 209
8,143 12,241
8,963 3 17,817

10,888 18,355 20,015

15 9,148 18,122 20, 450
31 3,780 8,9% 8,127 17,123 20,165
15 3,24 5 7,851 6 15,999 19,380
31 2,473 5 8,420 16,125 20,618
. 15 2,469 8,933 17,009 22,344
30 3,10 066 6,066 8,363 : 17,569 23,137
15 2,931 16,436 22,638
3L 2,661 6 17,201 22,425
15 2,679 888 3 16,710 22,11C
30 3,268 19,264 23,660
15 .2,k95 2 18,823 22, kh1k
3 1,999 3 18,625 21,855

15 1,496 q 18,420 22,020
31 1,321 86 19,712 21,824
15 1,715 2 21,385 22,039
28 1,692 7,379 21, 304 21,145
Mar. 15 1,403 7,073 19,976 19,328
31 1,060 998 7,187 20,122 19,650
Apr. 15 839 7,057 006 19,567 18,813
30 sy 6,110 11,828 17,938 17,827
May - 15 655 6,084 11,824 17,908 17,913
3 1,266 7,395 7,291 10,908 18,303 19,543
June 15 1,403 7,879 7,530 10,320 18,199 20,152
30 1,945 9, 000 7,662 9,681 18,681 20,622

(suo3 DOT ¥O 830eIju0d UI) IVAN NVIEXOS

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived
mechanicel basis from equal long and short positions reported as speculative,

g/ Derived by subtracting reporting treders' commitments from total open interest.
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Table 38-b. Chicago Board of Trade: Long and short commitments of reporting and nonreporting traders as percent of total open interest, annual average
for semimonthly dates 1961-62 to 1970-71 and semimonthly July 1970 to June 1971

Reporting (large) traders’ commitments classified by them as speculative or hedging Nonreporting (smell)
Speculative traders' speculative Total
Long and short Hedging and hedgin open
Long or short on Total ging pe

& v (spreading) ota. commitments interest
Tong | ~ Short Long Short Tong | Short Tong | Short Tong | Short
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PERCENT

1961-62
1962-63
1963-64
1964 -63
1965-66
1966-67
1967-68
1968-69
1969-70
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SOYBEAN MEAL

Table 39. Semiusonthly closing prices on the Chicago Board of Trade, by future, July 1970 to June 1971

. Future
! 1970 I 1970 ‘ 19710 T 1971 1971 1971 ’ 1971 1971 1971 [ 1971 , 1971 1972 1972 1972
Qct. Dec. Jan. Mar. May July Aug. Sept. Oct. Now. Dec. Jan. Mar., May
fadeid Dollars per ton e p—

1970 1970 1970
July Aug. Sept.

82.80 82.80 —
78.10 78.40b
79,00 79.50
78.40 78.30
78.800 78,80
78.30  178.30b
79.20 79.45 . ——
79.15 79.550 7h.00b
79.55 80,00 75.00b
82.10 80.20  80.50 76.25b
83.55 80.80 81.50 T7.00b
- 80.40 80.55 77.80
79.75 80,15 T7.40
78.55 77.150
80,00 77.70b
77.90 75.95
78.85 77.00b . -
77.60 75.80 . . 75.30b
76.70 76.10 75.25b
78.55 76.90 76.15
77.80 T7.50 ———
80,95 80.80b  81.85b
81.10 81.20 82.00b
82,10 81.60b  82.hav

82.80
83.80
82.40

81.10
76.90
79.40
78.90
80.25
78.15
77.65
78.10
80.20

82.50
81.10
82.05
81.30
84.80

81.65
78.70
80.ko
80.40b
82.25
78.45
77.10

76.85
78.50
78.20
79,15
77.90
77.85
78.00
80.00
81,80

"o - bid price.

Table 4o, Record volume of trading, open interest, and futures prices on the Chicego Board of Trade, longtime periods and 1970-71

Type of record Beginning dutel-/ Date

Longtime period

(Contracts of 100 tons) !
717,60k

{ ‘Amount, I

VOU'ME OF TRAVING Largest annual 1969-70

1970-71

OPEN INTEREST, MAXIMUM DAILY ILongtime period
1970-71

FUTURES PRICES Longtime period

1970-T1

Largest monthly
Largest daily

Largest monthly
Largest daily

Highest
Lowest

Highest
Lowest

August 29, 1951
do.
do.

July 1, 1970
do.

89,972
9,273

83,291
9,273

June 1970
December 2, 1970

December 1970
December 2, 1970

August 29, 1951
July 1, 1970

30,093
30,093

November 2k, 1970
November 2k, 1970

August 29, 1951
do.

July 1, 1970
do,

Dollars per ton
106.50

h1.70

87.60
73.50

Future
1966 August
1958 October

1970 August
1971 December

August 22, 1966
Januvary 27, 1958

August 17, 1970

November 17 and 18, 1970

Y/ Ending June 30, 1971.
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Tabie Lj. Volume of treding, open interest, and deliveriea, by contract market,
fiscal vears 1961-62 £o 1970-T1, and monthly July 1970 to June 1971
Tnicegd Tew York N Chicago Rew Yaork
Year end month Board of Produce Total i Board of Produce Total
Trade Exchange i Trade a@e
m—r—evm—=-Contracts of 00,000 poundB-—-—-----——- 1, pound -———
VOLIME OF TRADTNG
IE1%E ( 271, CBG i0 271,879 18,312, 140 500 1%, 312, T80
196263 ; 393,189 o 393,199 23,591, S0 o 23,591, %40
1963-64 428,856 Lo 428, 8 25,731, 360 2,00 25,733, 760
196h-65 f 566,332 o 566,332 33,979, %0 o 33,979,520
196566 [ 587,305 o 587,305 35,238,300 o 35,238,300
1966-67 9,7 o 429, W6 25,784,760 o 25, 784, 760
196768 ! 267,328 o 267,328 16,039, 680 0 16,039,680
196869 26,416 o k26, U186 25, 584, 960 o 25, 584, 960
106070 | 1,672,031 o 1,672,032 100, 321, 860 o 100, 321, 860
1970-T1 1 1, byo, ok8 o 1, 470, b8 88,202,880 b} 88, 2ce, 880
July ! 124,863 0 12, 663 7,479, 780 o 7,479,780
August { 95, 006 [ 95, 006 5,700, 360 0 5,00, 360
September ! 9h, 952 ] ob, 952 5,697,120 0 5,697,120
Detober t 165,463 o 169,563 10,167, 780 o 10, 167,780
Hervember ' 139,687 o 139,687 8,381,220 o 8,381,220
Decexber ; 13g, oliz 0 139,042 8,342,520 v 8,342,520
January ! 145,771 o 145,71 B8, ThE, 260 0 8,746,260
Faryuary : 103,103 9 103,109 6,185, 540 o 6,186,540
¥erch . 110,922 o] 110, 922 6,655,320 o] 6,655, 3120
Aprid : 135,508 o 115,508 L G5k, ] 6,954, 480
Hay ; 10k, 631 4] 104,630 6,277, 860 V] 5,277,860
June ! 106, 854 o 126, 89k l 7,613, 640 o 7,613, 6L0
OPEM INTEREST: ANNUAL AVERAGE 1961-62 to 1970~Ti AND MONTHEND 1970-71
1¢61-62 ! 9,672 i/ 9,672 580,320 0 580,350
1962-63 ; 15,200 o 15,800 12,000 o 912, 000
1663-64 ; 18,423 1 18,2k 3,105,380 60 1,105,840
196%4-65 : 17,h5h 0 17,450 1,087,230 o 1,047, 250
196566 i 17,336 o 17,336 1, 040, 160 el 1,040,160
106667 t 15,135 o 15,135 908,120 o 508,100
1967-68 1 12,789 4] 10,789 647, 310 o 847, 30
1968-69 ! 16,089 o 16,089 965,340 0 965, 340
1969-70 : 26,923 0 26,923 1,615,380 e 1,615,380
1970-7L i 30, 704 o 30, 704 1,842, :k0 o 1,842, 2h0
July ! 28,312 o 28, 112 1,698, 720 [ 1,£98, 720
August i 26,171 3 26,171 1,570,660 0 1,570,860
September : 26, 0l ¢ 26,041 1,562,160 0 1, 562,460
Octaber i 29,327 o 29, 327 1,759,620 0 1,759,620
Novesber : 33,277 ] 33,277 1,996,620 o 1,99, 620
Decerber i 35,h23 0 35,L23 2,125,380 [ 2,125, 380
January i 36,336 o , 3% 2,180,160 1] 2,180,160
Februery } 36,218 (] 36,218 2,173,080 o] 2,173,080
March i 32,806 o 32, 1,968, 260 o 1,968, 360
Epril ! 28, 76k 0 28, 76k 1,725,850 0 1, 725, 840
May | 25,843 o 25,863 1,550, 580 o 1,550,580
June i 29,927 ) 29,927 1,795,620 ) 1,795,620
CONTRAC™S SETTLED BY DELIVERY
1961-62 g, o4 15 9,089 shis, o 900 555, 350
1962-63 L9507 — 5 907 1,014,420 ——— 1,01k, k20
1563-6Y ; 24,287 — 24,287 1,457,220 — 1,L57,220
1964.65 i 3,898 - 3,898 £33,880 — 233,880
1905-66 i 1,463 — 1,463 87,780 - 87,780
1966-67 5,130 — 5,130 07,300 — 307, 800
1967-68 6,909 -— 6,909 Lik, sho _— bk, sho
1568-69 1,228 — 1,228 73,680 —n 73,680
1%9'70 1] - iy 9‘6 ? 760 - %; 760
1970-71 2,212 _— 2,212 132,720 - 132,720
July 32k — 32k 19,440 — 19, bko
August 93 —_— o8 5,880 — 5,820
September 25 — 35 2,300 - - 2,100
October 339 — 339 20, 340 — 20, 340
Decexber 50% _— 509 30,540 — 30, 540
Jamuary 379 _— 379 22, 7ho ——— 22,70
March 183 _— 183 10, 980 —_ 10, 980
My 345 -—— 3he 20, 700 - 20, TO0

1-/ ic88 than ome rontract,

UPDATA 1981
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Table 42-a,
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Monthly volume of trading on the Chicngo Board of Trade, by future, July 1970 to June 1971

Month
1970-71

Future

1970

1970 1970 l 1970 i ot
et .

July Aug. ! Sept.

1970
Dec,

1973

1971

1971 1971 1971
Moy July Aug.

19711
Sept

1971 1971

Oct.

1971
Dec.

. |

Mar

e, |y |

July
August
September
October
November
December
January
February
March
April
May
June

16,676 49,093

23,861
=== 2,119

33,785
14,756 33,398
--~ 2h,955

13,377
1k, 227
25,967
89,103

h » 751
393
6 328
13.007
16,383
27,89
68,268
ho, 154
17, 747

Contracts of 60,000 pounds

257 v -—-

887 5 e
1,928 194
L, 595 1,263
4,831 1,581
6 581 1,646
1lo o6k 1,803
114 ouk 1,641
21;,123 2,720
43,577 b, 22k
56,652 5,721
50,697 14, 889

514
483
1,139
778

1,094
1,565

3,053
8,073

1,197
1,487
1,236
4,288

2 839

96
1,674

Table h3-a.

Cemimonthly open

interest

on the Chicago Board of Trede, by future, July 1970 to June 1971

Future

1970 + 1970

1970
! Sept.

ia70

1971

1971

1971 l 1971 1971 | 1971
May July Aug. Sept.

1971

Oct.

i Nov,

1644
Dec.

1972
Mar

1972 [

5,303
6,005
7, 283
8,097
9,234
10, 061
10,977
10,231
8,030
6,128
3,235

Contracts of 60,000 pounda

1,957
2,2147
1400

3

617

913
1,141
1,44
1,908
2,398

362
o8

1,151

(spomod 000‘09 30 833523800 UT) TIO NVAEAOS




Table 42-b.
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Monthly volume of trading on the Chicage Board of Trade, by future, July 1970 tc June 1971

Month
1970-T1

Tuture

170
July

1570
Aug.

1970
Sept.

1970

| ee.
Dec,

] 1971
Jon.

!

197X

Mar.

To7T
May

T 1971
| sy

| e

1971
Sept

Ocu.

[ 1971

Dec .

l Jan.

1972
Mar.

1972 147 Total

July
Aug
Sept.
Oct,
Nav.
Ded.
Jan.
Feb.
Mar.
Apr,
May
June

1,000, 560

2) 9155) 580
1,7, 200(2

1 431,660
2,027,100
885, 360

453, 060
560,160
2,003,880
1,497, 300

80e, 620
853, 620
1,558, 020
5, 316, 180
3,837, 3602
1,%77,980

318,600
302,720
42k, 10
1, 537,920
b4 375) 2 80
31603}
1,369, 680

227,220
191,220
286,800
513,480
627,120
764,400
1,721 oo
2,288,220
3 088 920
837,6’00
8hg, 240

1,000 pounds

15,h20
53,220
115, 680
275,700
289, 860
394,860
8&3,8&0
8L2, 640
1,447,380
2,61%,620
2,399,120
3, o4, 820

300
29,520
100,080
99,660
159, 900
286, Th0
225,000
401,100
686,460
1, 068 660
2,203,320

11,640
75,780
oli, 860
98, 760
108,180
96, 460
163,200
253,Lk0
343,260
893,340

40, 920

T, 0%0
1h9, 520
181,140
157, 320
185,160
160, 140
174,480
368,820

30,840
28,980
68, 30
46, 680
65,6h0
93,900

2,580
16 8690
85,920

101, 400
136, ThO
178, 560
183,180

4Bk, 380

180
2,940
22,800
35,280
71,820
89,220
74,160
257,280

27,840
87,720
90, 360

176, 340

29,760
100, ko

.,1»79,780
5,700,.360
5,697,120
10,167, 780
8,381,220
8,342, 520
8,746,260
6,186, 540
6,655,320
6,954, 480
6,277,860
7, 613,640

Table 43-b.

fiemimonthly open interest on the Chicago Bourd of Trade, by future, July 1970 to June 1971

Date

1970-T1 |

Future

July

!

1976 1 1970

Aug.

;
;

i

1970
Sept,

T 197C¢
L Qct,

I 1e70
ec.,

T
§ Jan.

1971
Mar,

I

1971
My,

1971
July

1971

L1 5,

J

1971
Oct.

riegn
Nav,

1971
Dec.

F 1972
| Jen,

197
Mar.

1972 J Total

185,940

350,940
30, 0D
120, sk

06,080
27h, 260
a3, 880
233,940
10k, 6o

208, 370
e;‘ *, 600

207,940
;!60. T00
28k, 280
208, 000
110,640

290,400
09,180
518,120
358, 080
383, hoe
1418, 860
shil,

519, 600
406,620
;‘80,."00
123,080

V07,300
235, 3680
258, 700
ah, %0
282,720
277, 380
316, 380
7k, 700
L3, 220
56,480
529, 080
419,400
144, 320

———

S 2 e kA B o B A e B 0l O O R 0 20 L 0B e 0 Sy

160,260
178, ko
202,920
247,500
81,160
82,180

1,000 peund

117,420
134,820
1hk, 000
159, 060
168,720
178, 920
200, 380
"n 020
271,560
326,160
368 700
.26, 840
2;92,300
569, 340
359, 000
658, 320
657,240
554, 660
50, 480
240, 900
117,060

12,000

19,920

35,820

56,160

76,800

91,680
143,760
171,420
212,340
2lig, 600
203, ko
3h5, 360
376,420
390, 540
433,680
486,900
552,70
543, 840
580, 260
599, 040
523,600
415, 860
304,620

240
7,080
21,180
28 Li:Q
6), 640
8q,520
100, 740
119,700
143,160
180, 300
206, 040
215, 280
223,380
239,940
269,260
271; 370
264,840
253,980
201,300
313,860
ha7,680

q, ‘1;1':0
20,940
l;k 400
5613h0
70,260
82,200
a8, 100

112,140

126, 840

125,880

125,640

128,520

141,120

1hg, 0k0

155, 460

161, 940

187,10

195,180

238,260

22,200

k1,100

62,280

9k, 920
127,260
140, 880
193,860
191, 5:042
04,180
20k, 360
180,420
177, 540
170, 340
16k, 520
160, 080
187,200
183, h20

10, 500
18,720
2 ,7140
29,160
31,980
40,620
39,840
Ly, 700
43,380
45,120
54, 540
57,360

218, h00

2ho
1,200
2,820
5,520
18, k20
96 160
31,380
39, 960
61,200
64,200
72, 360
73,820
8300
123, 360
152, 940

37,020
5L, 78¢
68 460
86 640
114,480

1143, 880

1,743,660
1,698, 720
1,586,040
1,570,260
1,568,160
1,562,460
1,632,840
1,759, 620
1,916,760
1, 996, 620
2,136,840
2,125,380
2,117,100
#,180,160
2,121,720
2,173,080
2,001, 960
1,968, 360
1,861,320
1,725,840
1,618,260
1, 550, 580

1,645,920
1, 795,620

(spunod 000°T UI) TI0 NYEEXOS
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Table klha. Chicago Board of Trade: Long and short cammitments of reporting and nonreporting traders, annual average for semimonthly dates
1961-62 to 1970-71 and semimonthly July 1970 to June 1971

Reporting (large) traders' commitments classified by them as cpeculstive or hedging Nonreporting (small)
Speculative traders' speculative Total
Long and sho-x} Hedging and hedging open
Leng or short anly (spreading )l Total commitmentse/ interest
Long |  Short Long | " Short Long | Short Long - | Shnort Long | Short

CONTRACTS OF 60,000 POUNDS

3,h61 2,759 6,408 7,802
4,693 96 10,845 13,289

368 14,607 17,269

11,459 15,030

11,060 1k,674

11,025 13,421

8,532 9,529

11,384 14,138

17,979 22,663

1970-71 17,657 22,840 25,150

July ¢ 17,651 2g, 3k8 23, 807
17,532 18,977 23,817
Aug. L N 364 16,598 17,453 22,117
15,521 18, 549 21,814
Sept. 2,482 N 15,739 18,884 21,317
15, k488 19, k29 21,669
Oct. 14,281 20,290 22,052
16,692 20,459 2k,275
Nov. 17,617 22,457 26,568
17,792 2l, 895 27, 504
Dec. , 488 19,440 26,732 28,928 8,882
19,585 27,815 28,5% 7,608

Jan, 19,835 25,305 28,530 9,980
186 8,86} 86 20,192 26,634 30,038 9,702
20,040 26, 747 29,224 8,615
20,241 26,619 29,461 9,599
21,184 25,216 29,800 9,650
18, k74 25,77 26,068 7,009
16,311 2k, 325 23,525 6,697
s k4,603 14,860 23,004 20,690 5,760
May 2,858 984 b,354 L 17,000 21,69 22,338 5,279
2,795 790 5,234 ool 15,820 20,140 21,8LY 5,703
June 3,739 6,172 17,338 22,178 23,942 5,254 27,432
L, 3h4 ; 7,144 488 18, 524 24,202 25,863 5,725 kL, 064 29,927

(seumod 000 ‘09 Jo 839823u00 UL) TIO NVILAOS

1/ Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (apreading) positions are derived on a
mechanléal basis from equal long and short positions reported as speculative, ! ¥

2/ Derived by subtracting reporting traders' commitments from total open interest,
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Table 4h-b. Chicago Board of Trade: ZLong and short commitments of reporting and nonreporting treders as percent of total open interest, annual average
for semlmonthly dates 1961-62 to 197C-71 and semimonthly July 1970 to June 1971

Reporting (large) traders' commitments classified by them as speculative or hedging Nonreporting (small)
Speculative traders’ ~peculative
Long and short ’ Tetal Hedging Total and hedging
{spreading) { commitments
Tong_ | _ Short Tong | Short ! Long | Short Long | Short Long | Short Leng | Short

186l vivadn (@ I

Long or short only

PERCENT
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Table 45.

SOYBEAN OIL

Semimonthly closing prices on the Chicdgo Board of Trade, by future, July 1970 to June 1971

"

Future

1970
Aug.

1970
Sept.

1970 1970 !

Dec.

1571

Jan,

1971

1972 } el

Mar,

1971
Aug.

1971
Sept.

1971 1971

1971 j
Oct. Nov,

July

1971
Dec.

1972 1972
Jan, Mar.

1972
May

10.46
11.22
10.72
10,84
11.60

10.6k
11.76
11.18

10.149
10,30
10,1k

a.82
10.34
11.29
12.28

10,16
10.18b
10.10
9.770
10.24
10.94
11,76
12,84
12.98
12.19
11.9%
11.62

10.16
10.11
10.66

9.75
10.18
10,68
11.h2
12,48
12.56
11.85
11.76
11,52
12 bk
12,16
11.81
12.06
12.26

10,14
10.¢7
10.03

Cents per pound

10.03
9.97
9.70b

10.08

10.36

10.94

11.98

9,700
10.03b
10,23
10.71
1.72
11.92
11.38
11.37
11.06
11.95
11.94
11.76
11.80
11..90
11.k6
10.92
10.70
10.99
11.56
12,22
12.97

10.83b
10,800
10.76
10.66
10.85
10.83b
10.52b
10.36
10.5%
11.16b
11.63b
12.42b

[o]
(=]

)
P

.

SBEIZVRB

.

BEEBEBEESE
BERIRBBERS

11
11
12
11
10
10
11
11
12
13.

ny
O OV

10,70b
10,13b
9.72
10.66b
10,60
10.58
10.50
10.66
10.71b
10.k2v
10.22
10,44
11,03
11.48
12,30

10.6l4b
10.30b
10.17
10.38
10.361) 10.92
nho  131.32
12.16 12,04

o' - bid price.

Table hé&,

Record volume of trading, open interest, and futures prices on the Chicago Board of Trude, longtime periods and 1970-TL

Type of record

Beginning dnte]-'/

Amount

Contracts of 60,000 pounds] 1,000 pounds

|

Date

VOLUME OF TRADING Longtime period

1970~T1L

OPEN INTEREST, MAXIMUM DAILY Longtime period

1970-71

FUTURES PRICES Longtime period

1970-71

ILargest annual
Largest monthly
Largest daily

Largest monthly
Targest daily

Highest
Lowest

Highest
Lowest

July 17. 1950
do,
do.

July 1, 1970
do.

100, 321, 860
19,005, 360
1,177,560

10,167,780

169,463
662,220

11,037

1969-70
April 1970
April 23, 1970

October 1970
March 30, 1971

July 17, 1950
July 1, 1970

2,255, 160

37,5%
2,216,580

36,943

Aprll 22,71G70
February 3, 1971

July 17, 1950
do.

July 1, 1970
do.

Puture
1951 March
1968 October

Cents per pound
21,95

6.91

14.90
9,50

1970 October
1970 December

January 30, 1951
October 11, 1968

October 21, 1970
July 7, 1970

1/ Ending June 30, 1971.

TI0 NVI€X0S
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Table 47, YVolume of trading, open interest, ané dellverles, by contreact warket, fiscal years
1961-62 to 1970-71, end monthly July 2970 to June 1971

Year Chicago [International “Hew York Chicago [Intermationsl! New York
and Board of Commercisl Produce Total Board of Commerclel Froduce Tobel
manth Trade Exchange Exchange Trade Exchange Exchange
o Contracts of £0,000 pounds -—==1, 000 pounds -
YOLIME OF TRADING
1961-62 l - -—- 57,543 57,543 --- -—— 3,476,580 3,b476,580
1962-63 - -—- 78,885 78,885 -—- --= 4,733,100 &,733,100
1963-6% 1,057 —=- 90,486 91,543 63,420 --—-  5,l29,160 5,k92,580
196k-65 1ok -—- 27,817 27,941 7,440 -— 1,669,020 1,676,460
196566 (o] -— 8,725 8,725 —— - 523,500 523, 500
1566-67 o] ——— 3,689 3,689 —— -— 221,340 221,340
1967168 e} - 175 175 -— - 10, 500 10,500
1568-69 o ——— 38 38 - -— 2,280 2,280
1963-TC v} - e} o 0 -— 0 6
1970-T2 0 50 o 50 c 3,000 o 3,000
Sept. o 20 v} 20 0 1,200 o 1,200
oct. o} 5 o} 5 G 300 o 300
Nov. ¢ 0 0 o o 0 (s} e}
Dec. 4] Q Q o o) o) o Q
Jan. 0 o o o o o} 0 0
Feb. o 10 o] 10 o 600 o] 600
Mar. o 5 o 5 0 300 v} 300
Apr. Q 1¢ 4] 10 0 00 e 600
May e} o o 0 s} o) ¢ 0
June ] 0 0 0 0 0 (o} o}
OPEN INTEREST: ANNUAL AVERAGE 1961-62 T0 1970-T1 AND MONTHEND 1970-T1 \
1961-62 -— - 2,667 2,667 - - 1560, 020 160, 020
1%62-63 _—— —— 4,880 4,880 —a— ——— 262,800 292,800
196364 1/169 - 3,574 3,743 10,140 - 214,450 22k, 580
196465 & ——— 1,353 1,357 240 -— 81,180 81,420
1965-66 0 - 435 k35 o -— 26,100 26,100
196667 0 -— 22k 22k o - 13,440 13,kkG
1967-68 4] —_— 27 27 0 —-— 1,620 1,620
1568-69 o - 5 5 o -— 300 300
1969-70 o — 0 o b —— o [+]
1970-T1L o] 2/12 0 12 e} 720 o T20
Sept. 0 20 o 20 0 1,200 v 1,200
Cct. 0 20 o} 20 o] 1,200 0 1,200
Nov. o 20 o 26 ] 1,200 0 1,200
Dec, o 20 0 20 o 1,200 o 1,200
Jan. e} 20 o 20 o 1,200 ¢ 1,200
Feb. ¢ 10 0 10 o 600 o 600
Mar. 0 5 4] 5 0 300 o] A0
Apr. 8] 0 o] o) 4] ] 0 [+]
May o o 0 0 ¢ o 0 o
June o o 0 0 ¢ g 0 0
CONTRACTS SETTLED BY DELIVERY
196162 wmm -— 86h 8ol _— -— 51,840 51,840
1%2‘63 etk === 3:26? 3)267 I o 196) 020 3-961 020
1063-64 ) --- 2,854 2,854 o --- 171,250 171,240
1564-65 o) -— 2,109 2,109 o] -—- 126, 300 126,540
1965-66 -— ——- 29 291 ——— e 17,460 17,460
1966-67 - -—— 82 gz —_— — 4,20 4,g20
1567-68 ——- — 67 67 — -— 4,020 h,020
1968-69 -— —— 1 1 e —— 60 60
1969-70 - - - —— - - - -
1970-T1 - -— - ——- —— - -— —-
Seven-] 2/ Ten-month everage,

ey

ATA

Li

981

onth average,




COTTONSEED OIL

Table 48. New York Producs Exchange: Long and short commitments of reporting and nonreporting traders, and commitments as percent of totel open interest,
annual average for semimonthly dates 1961-62 to 1965-66

Reporting (large) traders' ccomitments classiTied by them as speculative or hedging Nonreporting (small)
Speculative traders' speculative Total
Lotg or short only Long and shoi} Potal Hedging and hedging

open
(spreading) commitments2/ interest
Long [~ Short Long |~ sShort long | Short Long [ ~Short Long | " Short

CONTRACTS OF 60,000 POUNDS

1,039 kov 803
1,104 1,283 2,759
787 2,555 2,7
83 293 1,016

9 55 176

1961-62 . 9 . 100.0
1962-63 . . . 108.8
1963-6k4 10 0
1964 -65 . . . 100,

196566 . 4 > . . 100.0

TIO QIASNOLIOD
29

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechanical basis from equal long and short positions reported as speculative,

g/ Derived by subtracting reporting traders' commitments from total open interest,
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COTTONSEED OIL, LARD

COTTONSEED OTL

Pable Lo, Record volume of trading, open interest, =nd futures prices on the New York Produce Exchange,
longtime periods
1/ fmount
Type of record Begliming date— Contracts of Date
60,000 pounds 1,000 pounds
VOLUME OF TRADING
largest annual January 2, 1929 133,046 7,982, 760 1951-52
Largest monthly da. 2/26,298 1,577,860 November 1963
largest dmily November 1, 1939 3/11, 344 680, 640 November 20, 1963
OPEN INTEREST
Maxlmme daily March 17, 151 11,814 708,840 Noverber 15, 1963
FUTURES PRICES {Bleachsble Prime Sumter Yel.) Cents per a Future
Highest Mey 8, 1930 A %3‘.0@21“_ 1948 Mey May 1b, 19L8
Lowest do, 3.27 1932 July May 5, 1932
%/ Ending June 30, 19{L.
7/ Inciudes closeouts of 11,344 contrects on November 20, 1963, st exchange-dictated prices.
3/ Closeouts at exchange-dictsted prices.

LARD

Taptle 50.
figcal yenrs 106162 end 1962.-63

volume of trading, open interest, and deliveries on the Chicago Board of Trade,

UPDATA 1981

Yolume of tredin Anmual average of +
Year g monthend open interest Contracts settled by delivery
Contracts of Ceontracts of Contracts of
1,000 nds 1, 000 pound. s 0]
40, 000 pounds L ’ P L0, 000 pounds ? P 5 40, 000 pounds L pounds
196162 10, 0b2 Loy, 680 450 19,600 1,146 5,840
1962-63 su7 21,880 39 1/1,560 225 9,000

1/ Ten-month average.

Table 51,

Record volume of treding, open interest, and fut.res prices on the Chicago

longtime periods

Board of Trade,

Type of ord t.e]-'/ =
e of rec Begiming da Contracts of Date
40, 000 dsg/l 1,000 pounids

VOLUME OF TRADING Largest annual | Februery 1, 1926 90, 343 3,613,720 19LB-kLo
Largest monthly do. 12,808 512,320 August 1548
Lergeat daily Januery 4, 1937 1,190 47,600 May 2, 1956

OPEN INTEREST Moocimum dadly March 17, 1941 3,979 198,950 August 30, 1941

Cente per pound Future

FITURES PRICES Highest, July 1, 191k 3%.35 1919 July June 14, 1919

Lowent do. 3.62 1532 July June 2, 1932

y' Ending Jume 30, 1971.

_2_/- Prior to the 1947 December future, contract unit was 50,000 pounds,

gt B



http:roTUR.ES

&k
COTRONSEED MEAL

Table 52, Volume of trading, cpen interest, and deliveries, by contract market,

fiscal years 19G61-62 to 1964-65

Anmiel everage of
Volume of trading monthend open inter:et Contracts settled by delivery
Memphis Memphla Memphis
Yeaxr Bosrd of New York Board of Kew York Board of Wew York
Trade Froduce Totel Trade Produce Total Trade Froduce Totel
Clearing Exchange Clearing Exchenge Clearing Exchange
haggeiebion Apgocistion Assoclation
-— - - Contrects of 100 tong--—-----~ - ——— - -—
1961-62 22 ——— 22 2 - 2 2 - 2
1962-63 45 -— 45 4 - L 3 - 3
196364 25 - 25 2 - 2 o] — ]
1964-65 o bo Lo a 3 3 -_— —— o
NOTE: Comperable besic data in tons sre not shown eince the comtract unit is in 100 tons.

Teble 53. Record volume of trading, open interest, end futures prices on the Mewmphis Board of frade
Clearipx Association, longtime periods

Amcunt
Iype of record Beginning d.a.te}/ | Contracts of 100 tons Date

VOULME OF TRADDNG  Largeat annusl July 1, 1931 8,604 1g41-ka

Largest monthly do. 1,628 September 1941

Largest daily December §, 1940 18y September 30, 1949
OPEN INTEREST Meodmum daily Merch 17, 191 832 Septeuber 20, 1950

Doliarg per ton Future

FUTURES PRICES Higheat January 15, 1929 99,00 1948 January January 9, 1648

Lowest, do. .75 1931 Cetober October 5, 1931

1/ Ending June 3¢, 1971.

pitaiuy o

© uPDATA 1881
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MILLFEEDS

Table S5k, Volume of treding, open inberest, and deliveries on the St. Louis Merchants' Exchange,
riscal years 196162 snd 1962-63
- s Annuel avermge of
Year Yolume of trading nonthend open interest Contrackte setiled by delivery
S B i ettt Contracts ol 100 LoNSr—————-~nm—--=-—-r-—o—o—o-mos memsssmess
| 1961-62 1k5 h3 —_—
1962-53 200 3k T

f

g e

NORE: Comparable basic date in tons are not shown since the contract unlt is in 100 tons.

Table 55.

Record volume of trading, ¢pen interest, and Tubtures

longtime periods

prices on the Kensas City Boerd of Tra.de,y

Type of record Beginning aated/ Arount Date
100 tons
BRAN
VOLUME OF TRADING ILargest annual January 4, 1532 5,180 19h7-48
Largest monthly do. & February 1948
Targest daily do. fugust 5, 1649
OPEN INTEREST Maximuom delily Qotober 1, 1937 Loy Hovember 20, 1947
Dollars per ton Future
FUTURES PRICES Highest Januery 1, 1532 86,10 1048 Japuery Jarwery 17, 1948
Lowest dao, 5,85 15932 December Dea, 20, 22-27, 1932
SHORTS
VOLIIME OF TRADING Iergest anmual Jepuary 4, 1932 3,008 1947-48
Largest monthly do, 379 Jenuery 1948
Largest daily do. 58 July 20, 1948
OPEN INTEREST Hexinum daily Qctober 1, 1937 263 December 3, 1947
Dollers per ton Future
FUTURES PRICES Highest Jenuary 1, 1932 £8,50 1048 Janpuery Januery 23, 1948
Lowest do, 6.95 1933 Januery December 29, 1932
MIDDLINGS
VOIUME OF TRADING Largest snnual July 7, 1955 106 1955-56
Largest monthly do, 19 Sephember 1555
Largest daily do. 8 Juone 12, 1956
OPEN INTEREST Maximum daily do, 23 Sept. 5, 6, 1956
Doliars per ton Future
FUTURES PRICES Highest do. b7.00 1956 Mey Mey 8, 1956
Lowest do, 30,0 1957 September August 21, 1957

1/ Historically, the Kansas City Board of Trade has b
apd middlings traded as separate confracts.

bren, shorts,

market rather than for the more recent
2/ Enéing Jure 30, 1971.

P W,

UPDATA 1981

So ki

©

A

een the oldest and principal millfeed merket, with
Record data for longtime pericds ars shown for thet
but less active St. Louis Merchants' Exchange.
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CORTON

Table 56. Volume ef trading, open interest, and deliveries, by contract market,
Tigcal years 1961-62 to 1970-71, and monthly July 1970 to June 1971

i HNew York |New Orliesns] Chlcage New York |New Orleans| Ghicago
Year and menth Cotton Cotton Board of Totel Cotton Cotton Board ‘of Totel
Exchanga Exchange Trede Exchange Exchange Trade
------------- Contracta of 100 belea—-.« l,O%paunda----w-—----------
YOLUME OF TRADING

196162 3N, 562 %3 1 3L, 086] 1,728,100 18,150 56 1,745,300
1962-63 29, 544 826 o 30,370] 1,477,200 k1,300 0 1,518,500

1963-6L 9,276 180 o 9,456 463,800 g, 000 0 bre,
1964-65 2, ol L o 2,048 102, 200 200 o 102, koo
196566 66L -— o £k 33,200 -— 0 33,200
196667 857 - 0 AsT 42,850 — g hz, 850
196768 197,19 -— 0 197,419 9,870,950 - o 9,870,950
1968-69 15L,188 —— 0 154,188| 7,709,L00 -— 0 7,708,400
1969-70 33,0ke —— 0 33,042| 1,652,100 -— 0 1,652,100
1970-T1 165,516 - 0 165,516 8,275,800 —- ¢ 8,275,800
JuJ\V l, 278 === o lJ 278 63) 900 = 0 633 900
Auguet 1,057 w—— o 1,057 52,850 -— 0 52,850
Septenber 9,236 -— o} 9,236 b51, 800 --- o} hf1,800
Detober b, sho —- Q L, sko 227,000 —— o 227, 000
Kovember 5,015 ——— 0 5,015 250, 750 -— 0 250,750
December 2,073 _— ¢l 2,073 103,650 -— 0 103,650
Japuary 2,856 — v} 2,85 12, 800 -— 0 12, Bop
Februery 5,293 e 1] 5,293 264,650 -— Q 26l, 650
March 7,882 wa- 0 7,882 39k,100 -— o 35k, 106
Aprdl 25,275 - 0 25,275 1,263,750 e 0 1,263,750
May , W78 ~—- o] b8,U78| 2,423,500 -— 0 2,423, 900
June 52,533 e 1] 52,533 2,626,650 - o 2,626,650

OPEN INTEREST: AMNUAL AVERAGE 1951-62 to 1970-T1 AND MONTHEND 1970-T1
1%el-62 5,079 58 1/ 5,133 203,950 2,700 74 206,850
1962-63 2,735 Bl o 2,819 136,750 4,200 o 140,950
196364 1,197 35 o 1,233 59,850 1,800 0 61,650
196465 384 -— 0 364 19,200 — 0 19,200
1565-66 205 - ) 205 10,250 n—u o 10,250
1966-67 2Ly _— 0 ahr 13,350 - 0 12,350
1967-68 5,691 --- 0 5,691 284, 550 - o 281, 550
1968-69 5,812 —— 1] 5,812 290,600 -— o 290,600
1969-70 2,250 - 0 2,290 114, 500 —_— 0 114, 500
1970-T1 5,118 - o 5,118 255,900 -—- 0 255,900
July 1,058 - o 1,058 52,900 -—- 0 32, 900
Auguet 1,251 -— 0 1,251 62,550 -— 0 62,550
September 3,035 - o 3,035 151,750 .- o 151,750
October 3,102 ——— o 3,102 155,100 nea 0 155,100
Novexber 2,862 ——— g 2,262 113,100 p— 0 113,100
Decenber 2,267 - 0 2,267 113,350 -— o 113, 350
January 2,990 —-—- 4] 2,990 1hg, 500 - 0 149, 500
Fabruary 3,320 e ¢] 3,320 166, 000 -— 0 166, 000
Harch L,861 —— Q L, 861 2h3,050 - +] 2h3, 050
April 9,33k -— 0 9,33k hé6, 700 - Q U656, 700
May 1h, 773 - o 1k, 773 738,650 -— 0 738,650
June 13,159 = 0 13,159 657,950 === o 657,950
CONTRACTS SETTLED BY DELIVERY

1961-62 1,541 25 - 1,565 77,050 1,200 — 78,250
1962-63 LEs 0 _— kgs 23,250 [¢] a—— 23,250
1963-64 7n ] - i 3,550 0 — 3,550

196465 178 0 — 178 8, o] — .
1965-66 36 -— — 36 1,800 -— — 1,800
1966-67 24 - —— 26 1,300 —— _— 1,300
1967-68 1,234 - — 1,234 61,700 - - 61,700
1968-63 1,587 -—- — 1,587 79, 350 --- - 79,350
1%9“?0 l: ll'Tl il ——— l: l"Tl 73: 350 i — 73: 350
1970-T1 &70 - — 670 33,500 . — 33,500
July 266 —_— _— 266 13, 300 --- - 13,300
Cctober b —— — 7k 3,700 - ——— 3,700
December 117 w—— _— 1y 5,850 - -— 5,850
Harch 137 S - 137 £,850 --- - 6,850
May 76 ——— — 76 3,800 w— -— 3,800

1/ Lean tban one contract.

2/ Less than 500 pounds.




Table 57.

COTTON

Semimonthly closing prices, cotton "Contract No. 2," Wew York Cotton Exchange, by future, July 1970 to June 1971

Future

1970 1970
Oct. Dec.

1970 T 1972
.Mar. May

1971 . 1971 1971
July Oct. Dec,

1972

Mar.

1972 1572

May July

26.76

26.28b
26,40
26.68b

26.54n
26.01b
26.470
26.68b
7.1 27.66
25.23b 26.18
a—— 26.55
27.01
26,25
25.61b

27.25b
26.63b
26.71h
27.15b
28.30
26.98
27.35
27.63
26,77
26.61
26.45b

27.41b
26,78
26.7%
27.25

28.4ky
27.35b
27.72

28,20

27.25b
27.16

26.950
27.06b
27.11b
27.17o
27,25
27.57

26.84

27.06b
27.32b
28.15b

Cents per pound
27,450 ——

26.78b ———

26,95 25.07b

25.55b

26,500

26.75b -
26.50b 26,50b
26,73b 26,6lUb
26.25b 26,25b
26.25b 26,20b
25.70b 25,61b
26.h0b 26.35b
26.15b 25.94b
26.55 26.12b
27.36 26.89b
28,04b 27.7h
27.65 27.40
28.10 28.06
29,15 29,18
30.47 30.49
31.05 3L.45
30,98 31.39
29,39 29.92
29,32 29.72

27.40
27.88
28,60
29,22
29.25
27.28
27.17h

25.7Tb

26.51b

26.1%b -
26.32b 25.32b
27.06b 26.10b
27.9%b 27.55b
28.11b 27.80b
28.hob 28.4%2p
29.700 29.75b
31.20b 31.25b
32.20b 32.30
31.68 3.7
30.95b 31.25b
30.53 30.70b

~ bid price; m" - nominal price.

Tavle 58.

Record volume of trading, open interest, and.futures prices on the Mew York Cotton Exchange,

longtime periods and 1970-TL

Type of record

Amount

5 —1
Peginning et Contracts of 100 bales |

1,000 pounds

Date

Longtime period Largest annual

1970~71

OPEN INTEREST, MAXIMUM DAILY
1970-T1

FUTURES PRICES

1970~71

Longtime period

Largest monthly
Largest dally

Largest monthly
Largest daily

Longtime period

Highest
Lowest

Highest
lowest

August 1, 19265

1,229,489
do. " 168,880
October 1, 1937

10,285

July 1, 1970 52,53
do. 5,608

61,l7h, 450
, i, 000

514,250

2,626,650
280, 400

192728
September 1927
Merch 8, 1951

June. 197%L
June 2, 1971

September 30, 1937 37,003
July 1, 1970 15,166

1,850,150
758,300

December 16, 1952
June ‘1, 1971

95&5.,;&1&“2‘1
July 1, 191k 5.39

do. k.91

July 1, 1970 35.50
do, 2},00

Future
1951 March, May, July
1932 July

1972 July
1971 October

2/
Tune 10, 1932

Mey 25, 1971
August 10, 1970

1/ Fnding June 30, 1971.

2/ On several dates from March

through May 1k, 1951.




COTTON

Table 59-a. Monthly volume of trading on the New York Cotton Exchange, t- : gure, July 1970 to June 1971

-

1970-71

Future

1970 ! 197C ‘ 1370 1971 la71 1571 171 , 1071 , 1972 l 1972 l 1972 l 1972
July Oct. July | Oct. Dec, Mar. May July Oct.

July
Avgust
September
October
November
December
January
February
March

— Contracts of 100 bales--

348 19 —— ——
241 63 1 ———
519 120 Y ——
i 129 25 15
143 26 93

87 60 72 -

Lish 306 451 .

1,139 67k 1,274 1

2,169 1,35 3,143 24 1

3,716 5,460 14,453 622 42 46
L, 377 8,135 32,63 2,785 257 99 -=-
3,686 9,788 32,776 4,713 487 579 80

25,275
18,478
52,533

Teble 60-a. Semimonthly open interest on the New York Cotton Exchange, by future, July 1970 to June 1971

Future

1970 1970 1970 1971 1971 1971 1971 1971 1972 1972 1972
July Oct. l Dec. ] Mar, ' May l July ! Oct. ] Dec. | Mar. l May I July I Oct.

— —— ~--Contracts of 100 bales

53 3 109 —_—
. 117

(89T8q QUT J© 839¥23u0D UT) NOLIOD




COTTON

Table 59-b. Monthly volume of trading on the New York Cotton Exchange, by Tuture, July 1970 to June 1971

ature
”°3“h 16761 1370 3971 1971 1971 1971 To971 e | G i 1972
1970-71 | P . Qct. Dee. Mar, May

1861 vivadn (@

;T

July
August
September c 6,000 150

October ! ’ e 6,450 1,250 750

November ; 6 7,150 1,300 I, 650 -

December Iy, 350 3,000 3,600 50 -

January 22,706 15, 300 22,550 —— — 50

Feoruary 86,0950 33,700 63,700 50 100 —

108,459 71,75¢C 157,150 1,200 600 50

185,800 273,000 722,650 31,100 2,100 2,300

218,850  L06,750 1,631,700 139,250 12,850 L, 950 2,423,000
184,300 . MBg,hoo 1,638,800 235,650 2k, 350 7R 950 2,626,650

Table 60-b. - Semimonthly open interest on the New York Cotton Exchange, by future, July 1970 to June 1971

Future
LIS V-7 I U-F IO S U=/ S W B U/ 5§ } Wi b 9N ; 1971 Y1072 1972

Oct, | pec. | mar, | May July | Oct., ; Dbec.

(spunod 0oO*T UI) NOLIOD

30,150 2,100
201, 100 2,150
2,100 3,250
30,000 3,650
67,806 10,100
59, 300 1, 0F 1k, 550
56,250 15,500 3,750
16,050 h, 500
18,100 5,100 :
19,600 ; 1, —
26,150 5 50
50
10,200 50
21,850 50 50
26,100 - 50 50
45,800 50 150 50
68,900 350 150 100
101,250 1,000 650 100
196, 900 10,100 650 50
275,700 16,650 1,700 1,600 -
Wi, 550 31,150 3,500 2,250 500
451, 550 62,750 9,400 1,700 5,150
53,650 97,800 451,350 75,400 9,250 7,000 8,050 02, 500
12,650 95,800 hih, 300 ,200 17,750 17,250 12,750 57,950




Table 61l-a,

New York s‘otton Fxchange:

Long and ghort comm?‘ments of r
to 1963-6Y4 and 1967-68 to 1970-

COTTON

eporting and nonreporting traders, annusl average for semimonthly dates 1961-62
71 and semimonthly July 1970 to June 1971

geporting (large) traders' commitments clossified by them ns speculative or hedging

Speculetive

1 Tong or short only

Tong and shor
{spreading )L

Total

Hedgiag

Total

Nonreporting (smell)
traders' speculative
and hedging
comitmenc.-g/

Lang ' " {hort

T
+
1

._Long ]

Short

Long

{

chert Long 1

Short h

Long |

Short

Long | Short

Total
open
interes

CONTRICTS OF 100 BALES

19616
196:5-53
1063-6k4
1967-68
1968-69
196976

TI-T1
July

Aug,

Tept,

L

14 !

258
228
BERY
220
301
430
927
1,310
1,749
1,100
1,291

= e
L R R VY]

—
Bmoowmrac

26

68
17}
170
212
~re
by
366
250
523
599
7h3

J o
o
&3

-3
&8

g = 0
U’S-S"J!‘Jf\lw g

Los
343
270
142
125
25k
kg0
718
1,452
2,243
2,180

10,036
9, 546

2,157
2,423
2,181
1,559
1,567
1,616

1,586
1,966
1,940
2,108
2,867
3I 1‘36
5,477
6,902
8,054
1,153
10,640
10, 307

10,108
8,545

14, 050
13,159

1/ Effective July 1, 1963,
mechanical basis from equal long

2/ Derived by subtracting

reporting traders began classifying their positions as speculative or
and short positions reported as speculative.
reporting traders' commitments from totnl open interest,

hedging; long and short (spreuding) positions are derived on a

(#9T8q 00T JO 93991300 BI) HOLIOD
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New York Cotton Exchange: Long and shi

Table 6l-b.

S

DATA

for semimonthly dates 1961-62 to 1963-64 and 19€7-68 to 1970-T1 and semimonthly July 1970 to June 1071

Total
open

interest

Nonreporting (small)
traders’ speculative

and hedging
commitments

T
!
{

Speculative
Long and short
{spreading)

Reporting (large) treders' commitments ciassified by them as speculative or hodging

Long or short only
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Teble 2. Volume of trading, open interest, end deliveries, Wool Associates of the New York Cotton Exchange,
fiscal years 1961-62 to 1970-71, and monthly July 1970 to June 1971

Open interest:
Year VYolume of trading Annuel average 1961-62 to 1970-71 Contracts settled by delivery
and and monthend 1970-71
+h Contracts of Contracts of a Contracts of
men 6,000 pounds 1,000 pounds 6,000 pounds ! 1,000 pounds 6, 000 pounds 1, 000 pounds
196162 €9, 897 kig, 382 7,548 45,288 ko 2, b2
196263 32,275 193,650 3,247 19,482 677 b, 062
1963-6h4 35,503 213,018 2,675 16,050 &71L 4,006
196465 21,309 127,85k 1,958 11,748 339 2,034
1965-66 bg, 438 278,628 4,236 25,416 sh2 3,252
1966-67 2k,185 iks5, 110 2,721 16, 362 238 1,428
196768 15,198 91,188 2,217 13,30 180 1,080
1568-69 7,859 47,154 1, b22 8,532 180 1,080
1965-70 L, o62 29,772 805 k,830 157 gh2
1970-71 3,756 22,536 Lo 2,760 136 Bi6
July 150 00 Lk 2,66k Lo 2ho
August 210 1,260 391 2,348 — -
September ksg 2,754 432 2,592 —— —_—
October 284 1,70k 185 2,910 25 150
November 303 1,58 534 3,204 - -—
December 235 3,410 k7o 2,820 34 204
January 227 1,362 435 2,616 — _—
February 36 2,256 397 2,382 - -—
Mexch 411 2,u66 82 2,292 34 204
April hh1 2,646 ur2 2,832 _— —
May 190 1,1k0 508 3,048 3 18
June 70 2,820 57h 3, kL ——- ——
Table 63. Record volume of trading, open interest, and futures prices on the Wool Associates of the
New York Cotton Exchange, longtime periods end 1970-71
y Amount
Type of recorg Beginning date Contracts of 1,000 pounds Date
6,000 pounds !
VOLUME OF TRADING
Lopgtime period
Iargest annuel March 17, 1941 70,466 422,796 1960-61
Largest monthly do. 13,579 81, b7k April 1961
Lergest daily do, 3,0e6 18,156 Mey g, 196%
197071
Lergest menthly July 1, 1970 470 2,820 June 1971
Largest deily da. 30 540 Cctober 26, 1970
OPE INTEREST, MAXTMIM DATLY
Longtime period Merch 17, 19k 11, k75 68, 850 July 27, 1661
1970-71 July 1, 1970 578 3,468 June 29, 1971
FUTURES PRICES Cents per pound Future
Longtime period
Highest, March 17, 1941 3sk.9 1951 March Jenuery 2, 1951
Lewest do. 52.3 1971 Merch Mareh 15, 1971
1970-71
Highest July 1, 1970 106.0 1971 Judy July 7, 1970
Lowest do, 52.3 1971 March Mareh 15, 1971

1/ Ending June 30, 1G7L.

© uPDATA 1881
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Table 64, Wool Associates of the New York Cotton Exchange: Long and short commitments of reporting and nonreporting traders, and commitments as percent of total
open intersst, anmual average for penimonthly dates 1961-62 to 1370-T1

1861 vivadn (J

Reporting (large) traders’ ommitments cinssificd by them as speculative or hedging Wonreporting (small)
Speculative traders' speculstive Total
L.ong and shor j Hedging Total and hedging open
Long or short only (spreading) Total commitments?/ intereat
Long | Short Long Short Long | Short Tong |  Short Tong |  Short Long | - Short

CONTRACTS OF 6,000 POUNDS

1,636 1,555 1,049 :78‘4 2,916
'713;5 ’ugg 'B16 6 862
57 85 526
™ 195 313
786 241
617 864
272 957
189 668
10k 330
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y Effective July 1, 1%3, reporting traders begen clessifying their positione B3 H pPo
speculative or hedging; long and short (spreadin aitions ere derived on a
mechanical basis from equal long and short positions reported as speculative. ' 8 (ep e)

Derived by subtracting r eporting traders' commitwents from total open &
3& Less than one contract, e = mberest.

Less than .05 percent,
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Table 65. Volume of trading, open interest, and deliveries on the Wool Associates of the New York Cottan
Exchange, Tiscel years 1961-62 to 1970-71, and monthly July 1970 to June 1971
Open interest:
Yenr VYolume of trading Annumj average 1961-52 to 1970-71 Contracts settled by delivery
and and monthend 1970-71
month Contracte of Contracts of Contracts of
5,000 as 1, 000 pounde 5,000 pounds 1, 000 pounds 5,000 pounds 1,000 pounds
1961-62 1,563 7,815 263 1,315 52 260
1962-63 895 i, k75 151 705 99 Lgs
1963-64 S3k 2,670 58 250 61 305
1964-65 227 1,135 32 160 35 175
1965-66 156 780 3h 170 % 180
1966.-67 176 880 25 125 9 Ls
1967-68 149 7hs5 o, 105 13 65
1966-69 103 515 17 85 18 90
196970 83 ks 19 g5 1 5
1370-71 40 200 3 30 2 10
July 5 25 18 g0 o ()
August g ks 12 60 - _—
September 3 15 12 60 -— -
October 15 75 4 20 il 4]
November 2 10 2 10 - -
December [+] o 2 10 —_— ——
Jerary 1] 1] 2 10 ——— ——
February o o 2 10 —— ~——-
March 5 25 L 20 4] 0
April o 0 L 20 - —
May 1 5 2 10 2 10
June o3 a 2 10 -— ——
Table 66, Record volume of trading end cpen interest on the Wool Assoclates of the
Wew York Cotten Exchange, longtime periods mnd 1370-71
P;/ ] Amount
Type of record Beginning date Conbracts of Date
l 5,000 pounds 1,000 pounds
VOLUME OF TRADING
Longtime period
Lergest annual May 1, 1931 36,927 184,635 1939-40
Largest monthly do, 7,113 35,565 September 1939
Largest daily Septexber 1, 1936 S7h 2,87 September 22, 193y
1970-71
Largest monthly July 1, 1970 15 TS October 1970
Largeat dally do. T 35 October 9, 1970
OFFN INTEREST, MAXIMUM DATLY
Longbime period August 31, 1936 3,481 17,405 September 26, 1952
197071 July 1, 1970 18 g0 July l-August 18, 1970

1/ Ending June 3G, 1071.
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Table 67. Volume of trading, open interest, and deliveries, by contract merket,
figcal years 1965-66 to 1969-T0

[ Few York Mer- Fotal
chicage Nercantile Exchange Chicegn New York
Year o8 cantile Exch.| all markets | mercantile | Mercantile Tatal
Carlots of Carlots of Cerlots of caTlots Exchange Exchange
30, 00C pounds |40, 000 _pounds | 30, 000 poungs |
------------------ s = A R me—m e rummm— ==L, (AR POUNAE= === sv—r == ===
YOLUME OF TRADING
T
1565-66 334 - 26 360 10,020 780 10, 800
1966-67 5,453 -—- 9 5,462 163, 590 270 163,860
1067-68 12 — 0 12 360 0 360
1968-69 — g o] g 360 0 160
156970 -— b 0 L 160 0 160
OFEN INTEREST: ANNUAL AVERAGE 1965-66 TC 1969-70
1965-66 2h — & 30 TE0 180 900
1566-67 226 - bl 228 6,180 &0 6,80
1967-63 1 -— o 1 30 0 30
1968-69 —— 1 0 1 ! Lo 0 Lo
| 1965-T0 _— 2 o 2 j 8o o Bo
| CONTRACTS SETTLED BY DELIVERY
1965-66 — - —_— _— [ ——— —— ———
i 196607 L61 - 0 kel 13,830 ¢ 13,830
k 196768 6 _— - 6 ! 180 — 180
1968 49 —
1969-T0 - 11 -— o hlo -— kLo
|

Table 68. BRecord volume of trading, open interest, and futureg prices on the Chicago Mercantile Exchanzge,
longtime period

3 vy fmount {
Type of record i Beginnling debtsd Carlots of Date
| 19,200 pounds 1,000 pounds
VOLUME CF TRADING
Longtime period
largest ennual March 1, 1922 34,860 669, 66 1930-31
Largest monthly do. 5:.937 106, 310 October 1541
Largest daily do. 612 11,750 December 1%, 1926
QPEN INTEREST, MAXIMAM DAILY
Longtime period do. 3,455 66,336 October b, 1941
FUTURES PRICES
Centa per pound Future
Longtime period
! Highest December 1, 1919 82,50 1948 January Jenuary 16, 1948
Lowest do, 1k 1/8 1933 December  Decewber 14, 1933

1/ Pnding June 30, 1971
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Tzble 69, Volume of frading, open interest, and deliveries, by contract market,
fiscel years 1961-62 to 1970-T1, and monthly July 1970 to June 1571
Chicago Mercantile Exchange 8. Y. Here.T Tofal Chicago Kew York
Year and 8 Exchang 311 markebs Mercentile iMercentile Totel
month |Carloks of [Caricks of |Carlots of Totel (Carlots of Caricts Exchange Exchange
15,000 doz. 118,000 doz. {21,000 doz.) carloty 22,500 doz. i
------ Contraeta--—- o I T T IITI o e B 040 T ToT P S ———"
VOLWME OF TRADING
156362 268, B57 = -—= 268,857 [} 268,857 4,032, 855 0 k,032,855
1962-63 296, 975 - --- 296,975 ] 296,975 b, sk, 625 0 h,ush 625
1963-64 134,560 J— -~ 134,59G o 134,550 2,018,850 ¢ 2,018,850
196L-65 63,261 S ——— 63,261 [+] 63,261 S48, 715 o] 948,015
1965-65 96,133 91 ~-- 95,224 ¢ 56,224 1,443,633 0 1,543,633
1965-67 66,301 L, 837 — 71,138 4] 71,138 1,081,581 o 1,081,581
1967-68 .- 40,928 - b0,928 o 4o, 928 736, 70% o 736,704
1665-69 —— 257,256 --~ 257,25 4] 257,256 4,630,608 0 k,630,608
1969-70 -—- 629,UT7 -—- 9,477 o 629, 477! 11,330,586 ¢ 11,330, 586
197071 -—- 438,080 85,783 523,863 113 523,976 9,686,883 2,542 9,689 has
July -—- RS, 050 [ 45,050 5] &5, G930 811,820 [ t11,620
Ang, — 8h, 205 -— 8,205 o 8% 205 1,515,690 ¢ 1,515,690
. Sept. --- 78,971 -—- 78,971 1k 78,985 1,421,478 315 1,421,793
Gat, _— 65,84 ---  b5,841 by 65,845 1,185,138 90 1,185,228
Kov, —_— 65,657 -— 65,657 3 65,660 1,181,826 68 1,181,8¢%
Dec. —— 46,103 2hy 16, 352 5 46, 357 835, 068 112 §35,180
Jan. I - 29;621‘ 2;209 31)833 51‘ 31;887 579)621 1)215 5802836
Feb. - 16,078 5,104 21,182 1 21,189 396, 588 158 306,748
Mexr. 6,506 20,881 27,387 3 27,3% 555,609 &7 555,676
Apr. - — 2e2,b73  22,L73 3 22,476 b7, 933 67 L2, 000
My -— - ik Ga1 1k, 621 8 3k, 629 307,041 180 307,221
June | -—= —-— 20,251 20,251 12 20,263 425,271 270 s 54
OFEN INTEREST: ANNUAL AVERAGE 196162 T0 1970-71 AND MONTHEND 1970-71
I%ITEE I 5, 832 - p— R [i} :E) 87,580 ] 87,180
1962-63 4 506 - - b, 506 ¢ h, 506 67,550 Q 67,590
19636k ! 2,509 -—-- == 2,509 C 2,509 37,635 ¢ 37,635
196k-65 ¢ 1,369 -— - 1,369 o] 1,369: 20, 535 G 28, 335
1965-66 2,239 13 — 2,252 o 2,252 33,819 ] 33,019
1566-67 864 288 ——- 1,152 ¢l 1,152; 18, 1h% 0 18,14%
1967-68 | _— 1,208 -—- 1,208 [ 1,208: 21,7k ] 21, Thi
1568-69 | _— 4,110 — b, 110 0 4,119: Th, 142 0 74, 12
196970 ! ——— 6,982 -— 6,98z ") 6,982, 125,676 0 125,676
1970-71 ! --- /5,977 2/2,628 5,518 n 5,529, 103, 918 255 104,173
July - 5, 550 5 580 o &, 5507 117,720 0 117,720
Mg, — 10,288 --— 10,288 o 10,288 185,184 0 385,18k
Sept, | — 8,627 ——— 8,627 8 8,633, 155,286 180 155,465
oct, | — 7,076 --- 7,076 K 7,0801 127,268 90 127,Ls5B
Hov, - 6,158 - 6,158 1 6, 459! 136, 2L 22 116,066
Deg, ! - k, 356 208 L, 564 1 Y, 565! 82,776 22 82,758
Jen. -— 2,92k 1,168 4, ooz 31 4,123 77,160 605 77,858
Feb. —— 1,550 2,661 4,211 28 b, 230! 83,781 630 8h, k11
Mar, ! - k, 695 4,695 25 h, 720] 98, 595 sga 99,157
Apr, | — - 3,401 3,501 22 3, k23 71, b21 o5 71,916
May | - - 3,221 3,221 1y 3,235! £7,641 315 67,956
June ! - -—- 3,040 3,040 2 3 042! 63,840 45 63,885
CONTRAGTS SETTLED BY DELIVERY
56162 20h e == 200 - 2Ok | L E1G . B, 510
1962-63 1,3%4 - - 1,30k - 1,304t 20,910 - 20,910
1563-64 2,789 - - 2,789 —- 2,789! k1,835 ——- 41,835
1g6k-65 1,519 - — 1,519 — 1,519! 22,785 — 22,785
1565-665 2,584 — —— 2,584 ——- 2,58k} 38, 760 .- 38,760
1966-67 kg5 33 ~—= o8 - LgBi 7,563 —- 7, 569
%gfe — 233 - 233 .- 33.3-1 11, gg a— % g%
b g -—- 1,872 -— 1,872 _— 1,872 33, —— )
196970 -—- 1,808 — 1,808 —— i, 808; 32,544 — 32, 5hY
1970-72 - 2,190 hoe 2,592 3 2,5951 47,862 65 47,930
July 163 1€3 163 2,934 Z,93
Aug, - 14 -— ik —a- 14 252 — a5z
Sept. - 324 -—- 32y --- 32k! 5,832 ——- 5,832
Oct. - 219 -— 219 3 222, 3,0h2 £8 k010
Hov, - s - 3hs - 345] 6,210 - 6,210
Dec, f— 211 — 211 o 211; 3,798 Q 3,798
Jan, ! 298 298 e 258t 5,364 o 5, 364
Feb. - 228 — 228 - 2281 4, 10h -—- &, 104
Uar. ! 388 38 368 €, 98k - 6,58
Apr. - - 157 157 --- 157} 3,297 - 3,297
May --- - 131 1 -== 131 2,751 - 2,751
June -—- -— 11k 1k --- 12h 2, 304 --= 2,364
s e o of . BIghG-nonth avérage, 2/ Seven-month average,

ATA 1981 |}
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Table T0.

Semimonth

FGGS, SHELL

1y closing prices on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Date

1970-72 1970

Sept.

1970

1970 [
Oct .

'NOV. i

1970
Dec,

|

197

1971 1971 ‘
Jan.

Feb, Mar.

1971 1971
June

Apr.

1971
July

1971
Aug.

1971

1971 ]
Sept.

Oct.

1971

Nov.

July 39.90
37.h0
43.60
45,80

Ly.es5

August
September
October H
November
December
January
February
March

April

May

——— —_—

37.50
36.00
39.75
39.10
38.50
35.70
3k.85

37.55
36.05
39.55
39,55
38.80
36.85
36.90
39.70
39.20
38.55
40,35

—

-Cents per dozen

36.90
35.40
37.50
37.80
36.85

32.20
33.00n
33.75n
33.50n
33.00
34.00
33.15a
34,75
32,00
34.20
30.85

36.00n
34.25

38. 25&
37.25

40,108
39.15

3
"B < vid price’ A" - asked prive ™

Table TI1.

A

~ nominal price.

Record volume of trading, open interest, and futures prices on the

chicago Mercentile Exchange, longtime periods and 1970-T1

Type of record

Beginning dutt.hl/

Amount

cerlots T

1,000 dozen

Date

VOLUME OF TRADING Longtime period
1P70-T1

OPEN INTEREST, MAXIMUM DAYLY Longtime perioa

1970-TL

FUTURES FRICES Longtime period

1370-7

Largest annual
Largest monthly
Largest daily

Largest monthly
Largest deily

Highest
Lowest

Nighest
Lowest

Lo - e e e ot 5 5 i it v

March 1, 1922
do.
do.

July 1, 1970
do

629, 477
8k, 205
7,508

84,205
6,803

11,330,586
1,515,690
135, 1bY

1,515,690
122,L54

1969~70
August 1970
December 5, 1969

August 1970
September 10, 1970

March 1, 192
July 1, 1970

12,09
10,288

217,728
185,184

June 25, 1946
August 31, 1970

December 1, 1919
do.

Muly 1, 1970
do.

9523..&.@.912&
5.25

10 3/8

48.20
26.40

Future
1969 December
1931 January

1970 September
1971 June

December 5, 1969
January 30, 1931

September 21, 1970
June 2, 1971

1/ Ending June 30, 15Ti.
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Table 72-a. Monthly volume of trading cn the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Future
1970 | 1970 1970 1970 1970 | 1970 1971 , 1971 1971 1971 ‘ 1971 1 1971 1971 1971 l 1971 1971 1971 Total
July | Aug, Sept, Qct, | Nov. 1| Dec. Jan. Feb, ar, Apr. | Moy .| June July Aug. | Sept. { Oct, Nov.
m——— --Carlots 1/ [ — e

36,213 2,104 3,468 719 45,090
59,750 5,972 99 13,746 . 1,913 84,205
18,841 28,197 21,573 2,654 78,971
“—= 10,746 3,080 5,636 6,176 65,841,
.- , W31 13,927 9 -—— 65,657

15,257 - 25,727 113 hs - 16, 352

--= 10,019 537 8ok 390 31,833

686 1,976 1,749 346 - 21,182

10,905 5,660 770 19 27,387

k152 10,798 1,889 46 83 22,k73

-~ . 2,695 3,546 h0og ——— 14,621

o -~ 1,605 6,066 31 20,251

Table T3-a. Semimontily apen interest on the Chicago Mercantile, by future, July 1970 to June 1971

Futur:
1970 1970! 1970 1970 1970 1970 1971 | 1971 1971 ,
July | Aug. Sept.. Oct. Nov, Dec. Jan, ‘ Feb. Mar,

&

1971 16971 | 1971 1971 1970 T 1971 llQ‘(l
Apr. i__June July Aug. | Bept, | Qet.
----- B RRZEE R A T 2

gL

3,659
ki, 405
4,83k
5,054
1,861

(830TX95 ur) TIFES ‘SO0

10
2k
32
279
620
e oom 137 15
1/ Contracts of 18,000 dozen in all futures prior to the 1971 April future, and 21,000 dozen beginning with that futurae,
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Table T2-b, Monthly volume of trading on the Chicago Mercantile Exchenge, by future, July 1970 to June 1971

Future
19707 1970 70 1570 1970 1570 1971 l 1971 l 1971 l 1971 1971 1971 T 1972 1971 [ 197 Tlg’nl 1971 J
July | Aug. Sept. Nov, Jan. Feb, Mar Apr. May June | July Aug. | Sept, | Oct. Nov,
T 1,000 dozen -

@00 216 651,83 37,B7¢ 13,428 G2, bok
= 450 1;075,50C 107,k96 50,382 2h7,h28
~-— 339,138 507,546 138,708 368,31k
163,428 h1s5,Lho 461,448 ———
- 110,610 797,598 1,422 —— —

- 274,626 21,978 2,373 o4s — —

bttt 137: 931‘ 18: 771‘ 8; 190 63 B} 085

66 l‘B 223'056 36:729 7)266 o— 21,693

117,108 118,k 16,170 399 -~ 73,983

226,758 - 39,669 966 --- 117,348

56,595 Th,k66 8,589 - 167,391

--- 33,705 127,386 651 2llL, 293

18l vivadn @

Table 73-b. Semimonthly open interest on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Future
1970 1970 ] 1970 1970 1a70 97 197 197 ' 1971 l 1971 1971 197 ] 1971 | 1971 1971
Aug. Sept. Oct, 1 Nov,. . Jan. Feb. Mar, Apr. Mey l June July Aug. | Sept. | Oct,

6L

10,260 L, 248 R
8,838 6,228
11,736 7,002
P4, 930 ] 9,936
Wk, 172 ; 11,718
i, 96k 09 19, 746
23,706 25,470
- 28, 5115
39,34
13,146
59, 760 ‘
50, 472 6 ——-
8,118 66 06 1,638
—_— 885 [4 b, 116
8,211
12,810
17,350
25, jo
32,802
35,721
k3,134
50, 612
39,81
39,627

8
ré
—
-
k-
..l-‘
o
[-3
o
N
[]
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iAok

Table 7h-a, Chiceago Mercantile Exchenge: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates
1961-62 to 1970-71 and semimonthly July 1970 to June 1971

Reporting {large) traders’ commitments classified by them as specylative or hedging Nonreporting (smell)

Speculdative traders' speculative Total
Long and sho: Hedging Total and hedging open
(spreading)l Total commitmentse interest
Long T short Long | Short Long |  Chort Long 1T Short Long -~ | Short Long T Short

i

Long or short only

IN CARIOTS

1,106 1,486 1,61k b, 522 b, 021
752 1,001 1,099 3,690 3,376
385 535 388 598 2,223 2,013

185 286 1,142 1,100
330 531 1,868 1,709
161 208 1,002 1,030
206 261 8h7 905
651 1,049 3,012 3,048
1,291 2,146 5,145 ks, 981

1,067 1,524 L, a7k 4,016

1,385 1,868 L,395 3,660
2,016 2,358 5,455 4,182
1,609 2,012 5,931
2,333 2,895 8,108
1,522 : 2,199 6,731
1,572 2,475 7,220
1,798 2,702 7,432
1,619 2,286
1,427 2,132
g v
912 1,687

438 1,004 2,548
7h1 1,049 3,043
715 1,057 3,24
831 1,112 3,099
Mar. 536 719 1,049 ool 3,288
588 735 1,232 3,463
Apr. 673 ' 9k3 1,370 3,481
285 h73 2 900 2,501 3,ko1
May 307 361 674 2,298 2,972
652 705 604 81 2,380 3,221
June 32k b1 98 509 2,232 2,741
383 lig 175 59k 697 2,343 3,040

(307380 T JO 9308vI3u0d UI) TIHS ‘SHNE
08

i./ Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (spreading) positions are derived on a
mechanical basis from equel long and short positions reported as speculative.

g/ Derived by subtracting reporting traders' commitments from total open interest,
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Table Ti-b.,

BGGS; SHELL

Chicage Mercantile Exchange: ILong end short commitments of reporting and nonreporting treders as percent of total open interest, apnual average

for semimonthly dates 1961-62 to 1970-T1 and semimonthly July 1970 to June 1971

Reporting (large) traders' commitments classified by them as speculative or hedging

Speculative

Long or short only

Long and short Total

(spreading) Total Hedging

Nonreporting {small)
traders' speculative
and hedging
commitments

TLong |  Short

Tong |  Short Tong, | Short TLong |  Short Tong |  Short

Long Short

Total
open
interest
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.
.

Y )
N P

BEBERRWEE
AD WO W O\ OO W &
RowsEBEEE
WO =W N

.
.

i
i

th chaoooIiReE N
1
w
¢

=

.

.
.

Dok FERE 3

3
9
13
1,
14
7
7
3

e
AR

Wi 0
Bo GorRELREBRIE

oo vl oo ol
D0 NS

EBSwbERoon

- 0 N
RERGEERERESE Bhbw
LGowbrounrrbob 3

[
w

[«

.
. - »
o MorFruwmial

V=1 O s\ OvGo
ARSI
N OO Q FOMND
U~ o O
PERIRY
NER
N
o e
- B O KR

NOAHPUBFO W 9N OLO FAN
&
\

Y

et o n N
BEREEESRR
n MO~ O=W\

b
n
\n
>
ot
H
.

W
°
<«

PN nmownowb
=

Lo oES W
f
N

.
>
[
v
=}

s

o

~wvivaui o R;\O-E‘UJ\D\]NI\)N

=3 ONIO O\
N

o . P
FQP\‘HQU\NR‘WO\ W
. . N N .
> « e

o 4 e

NI

cokRFEFanaThivih & o

N
PRNORNERE SRS W
—

N =0 VW0 O

N

wRh LR bluvo bor
Dhouwm bl WoaEh
o o]
0O 0 e A
o F
Frohronoh i
R
RFOFWS

.
«

o

DI
.

F
.
AR

v .
..
.
HEEY
.« v
FOANNWOVD OO OO
P

=
Vi VAT W :r(>§;-q Oy FWE-3 W
=
W W #BBuo rw
A N
NENRDNIONMN DO LN NN
OAH~W RN ECRW ., O &\ W

=
ww -C‘\OK;?J.S\I G OO

P
.
.
.

S N
BEEREEERERER
Ui O\W W FOON-T W W

P
. .

Mo FEPNW

SRITAIIFP

B

oo T =k

.
.

IAVBIRERE

9
3
.
M)
ov=3

[orRe]
« . « e e e
s ﬁ)—‘i—‘\n!—‘u#‘?\
M- .. .
OOV NN W OoOWAON W \OF

P &0 O\OEAJ a\cojw\o
VO WO H V=1\ 00\
Z&JHANFAINI 2R R

0=~ €0 (O~ 00—~

S
.

W W

.
H

o .
R

RO N~ N [op% 0]
\OOI—‘OOG\?\_Dﬁg}'JTW
noENHONW NW~ D
. .
HFEoWwunmooOoOoNsE &

IEIIPAIIIIFH

(aueoxad ur) TIERS ‘SO

18




186t vivadn (3

EGGS, FROZEN

and monthly July 1970 to June 1971

Table 75. Volume of trading, open interest, and dcliveries on the Chicago Mercantile Exchange, fiscel years 1961-62 to 1970-T71,

int : A 1 i 62 t 0~
Voluue of trading Open 1 erestand xﬁ:he:rigg_#l ° 1970-1 Contracts settled by delivery
Yeer and .
month Contracts of]Contracts of Total | Contracts of]Contracts of Totel Contracts of|Contrects of Total
30,000 1b. | 36,000 1b. | contracts |+7 000 Pounds| o 00 1. 36,000 1b. | contracts |27%%° POUMS TS0 600 1b. | 36,000 1b. | . contracts |- OCO Pounds
196162 126,655 - 126,655 3,799,650 1,991 - 1,991 59, 730 225 - 225 6, 750
1962-63 58,813 - 58,813  1,76h,390 1,038 ——— 1,038 31,150 797 - 797 23,910
1963-64 59,608 . 56,608 1,788,240 968 -— 968 29,040 1,613 -—- 1,613 , 390
196k-65 6,666 -— 6,666 199,-30 180 — 180 5,400 235 — 235 7,050
196566 19, 544 —— 19,54k 586, 320 508 —— 508 15,240 2,489 - 2,485 1,670
1966-67 2,070 8l 2,914 a2, L84 /101 1/162 132 8,862 151 —— 151 4,530
1967-68 - 1,203 1,203 43,308 -—- 98 98 3,528 —e— 166 166 5,976
1968-69 - 2,058 2,058 T4, 088 -—- 125 125 k, 500 — 658 658 23,688
1969-70 -— 61 61 2,196 -— 5 5 180 ——— 19 19 684
1970-T1 —-— 5 5 180 — 2 2 T2 — Yy b 4
July - 1 1 36 — 6 6 216 — —-—= —— -—-
.August —— [¢} o] [¢] ——— 6 6 216 ~—— - = ---
September — o] 0 0 —— 6 6 216 _— il --= ===
October — b 4 kb —— 1 1 36 —— b b kb
November — o] 0 0 —— 0 o} o} —— o [ 0
December -—= o] 0 0 —e- 0 o] o] —— - e il
Januvary Lem 0 0 0 — 0 0 0 _— -—- --= -
February —- 0 0 0 — 0 o} s — --= --- ~—-
March - 0 0 0 _— 0 o} o ——— --- - -
April - o} 0 0 ——— [o} 0 o} — --- -—- ———
May —— 0 o ¢} —— 0 0 0 —— e -~- ---
June e 0 0 0 - 0 0 0 - o == -==
1/ Six-month average.
Table 76. Record voluse of trading, cpex{ interest, end futures prices on the Chicago Mercantile Exchange, longiime periods and 1970-71
T Amount |
Type of record Beginning date~/ Contracts of 36,000 15.2/] L,000 powrds | Date
VOLUME OF TRADING Longtime period TLargw:t annual February 2, 1942 126,655 3,799,650 1961-62
Largest monthly do. 21,097 632,910 August 1961
Largest daily August 1, 1957 2,167 65,010 August 29, 1961
1970-71 Largest monthly July 1, 1970 b 1k October 1970
Largest daily do. g 72 October 21, 1970
OPEN INTEREST, MAXIMUM DAILY Longtime period August 1, 1957 3,7TC. 113,950 September 25, 1961
1970-T1 July 1, 1970 6 216 July L-October 2, 1970
) Cents per pound Ruture
PRICES im od " 50 1969 November  November 20, 1969
FUTURES C; Longtime peri Highes February 2, 1942 Lo.s 1060 December Tov. 26 & D;m k. 1969
Lowest do. 20.00 1965 January January 12, 1965
1970-T1 Highest Juiy 1, 1970 26.50 1970 October July 1, 1970
Lowest do. 22.50 1970 November October 26, 1970
1/ “Ending June 30, 1971. 2/ 7Prior to the 1967 September future, contract unit was 30,000 pounds.

RIZouA ‘soou
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EGGS, FROZEN

Table 77. Chicago Mercantile Exchange: Long end short commitments of reporting and nonreporting traders and commitments as percent of total open interest,
annuel average for semimonthly dates 1961-62 to 1965-66

Reporting (lerge) traders' commitments classified by them as speculative or hedging Nonreporting (small)

I‘Specu].;lldz:lve traders' speculative Total

Long or short only ?ﬂsr::dismgi" rotal Hedging Total and hedging open
8p ng coumitments?/ interest
Tong | Short long | Short Tong | __ Short Tong |  Short Long |  Short Long | Short

CONTRACTS OF 30,000 POUNDS IN ALI, FUTURES PRIOR TO THE 1967 SEPTEMBER FUTURE AND 36,000 POUNDS BEGINNING WITH THAT FUTURE

22l S11 1kg 373 660 36 384 696
154 206 T2 226 278 67 252
1 188 73 265 261 T2 268

3 1k 2 33 16 27 33

62 Bo 29 91 163 99

1.
6.
7.

16.

33.

y Effective July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short {epreading) positions are derived on a
mechanical basis from equal long and short posltions reported as speculative,
2/ Derived vy subtracting Traders' commitments from total open interest.
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Teble 78-n, Yolume of trading, open interest, and deliveries, by contrect markat,
fiscal years 1961-62 to 1970-71, and momthly July 1970 to June 1971

I
I POTATOES {in contracts)
Tear New York Mercantile Exchange Eﬂgag'm;’:;c:” auTOtai .
month Maine Grown |  Lang Island | Idaho Eusset ] Total Tdsho Russet [ArRETE
Carlote of Cerlots of Carlots of Cerlots of
50,000 pounde 45,000 pounde 50, D00 pounde Contractsa 50,000 pounds Comtrects
VOLUME OF TRADING
1961-02 237,671 17 === 237,600 3 237,691
1962.63 152,056 o _— 152,056 by 152,103
196364 178,680 o — 178,680 o 178,680
196465 602, 521 v} --- 602,521 o 602, 521
1965-66 Lz, 970 o -—- L1z oro o] L1z, 970
1966-67 702,460 0 -- 702, he0 o] 702, k60
196768 b1, 473 0 --- b1y, k73 208 b1, 77
1968-69 L78,k10 0 179 78, 5B 88,347 566,936
1969-70 334,777 ] u76 335,253 90,246 ka3, 499
1970-71 205, G4 a ¢ 205, 65 32,725 238,419
July 8,b53 0 0 8,h93 2e1 g, 71k
August 15,739 0 ] 15,739 600 16, 339
September 18,703 o 0 18,703 1,746 20, kkg
October 2h, 118 o o 2k, 418 3,990 28, ko8 .
Novexber 12,560 o 0 1z, 560 2,042 1k, 6o I
December 16, b3 o 4] 16,437 3,LT7 19, 914 ,
Januery 19,332 o o 19,332 2,321 21,653 |
February 17,065 Q o 17,065 1,695 18, 760 i
Merch 30,106 o o] 30,106 L, 689 34,705 i
April 28,662 o] o] 28,652 6,422 35,08k 3
Mey 12,761 o o 12,761 S, 522 18,283 :
June 1,418 (] " 1,118 Q 1,418
| CPEN INTEREST: ANNUAL AVERAGE 1961-62 TO 1970-TLl AND MONTHEND 1970-71
: T1E8 5,557 3 p— 5,865 T 9,570
i 1562-63 7,456 o -— 7, k56 & 7,462
l 1963-64 6,325 0 --- €,325 ] 6,325
195h-65 13,2k o -— 13,24 o 13,2L4
1965-66 13, 42g a -— 13,h29 0 13,k2g
1066-67 15,488 o —_— 15,488 o] 15,L88
1967-68 14,691 +] — 1k, 691 11 1k, 702
1966-69 ! 15,316 o &k 15,380 1,391 15,771
1969-70 i 9,856 o 50 9,906 2,256 12,162
1970-7L | 5,32k o 0 9,32k 1,362 10,686
July 6,306 o o 6,306 252 6,558
August 9,422 0 0 9, L2z 526 g, ¢
September 11,Lh6 n o] 11,546 oE6 12,532
October 1,845 [\ o 11,885 1,375 13,260
November 12, 762 o 0 12,762 1,656 1k, k18
Decenber 1h, 005 o] o 14, 005 1,670 15,675
Janusry 1k, 160 o] 0 14,160 2,043 16,203
February 12,885 o ] . 12,888 2,203 15,088
March 9, L o o 9,941 2,897 12,538
April 5,711 0 o Ei N 3,038 8,7h9 1
May 1,441 o o 1,441 0 1,k
June 1,321 Q o 1,921 0 1,921
CONTRACTS SETTLED BY DELIVERY
IEi-E2 1,557 — — I,557 - T,557
1962 -63 316 P -— 316 13 329
1663-64 2,L1h -—- -— 2,41k ——- 2,h1k
196L-55 1,603 -— --- 1, 803 --- 1,803 :
1965-66 ' 558 --- - 558 --- 558
1966-67 655 --- - B53 --- 655
1957-68 1,571 - -— 1,571 an- 1,571
1568-£9 ka3 - ——— 483 108 591
1969-70 505 —- --- 505 2686 791
1970-TL 258 — -— 25R ThT 1,005
Hoverber E - _— 39 _— 39
March 27 --- - 27 --= 27
April T2 --- - 72 b 76
May 120 _— -—— 120 7h3 863

© uPDATA 1931 N R . A
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POTATOES {In 1,000 cwt.}

Table 78-b, Volume of traiing, open interest, end deliveries, by comtract markei,
Piscel years 1963-62 to 1970-7i, and monthly July 1970 to June 1571

i:;r , New York Mercantile Exchange f;‘i:aﬁcﬁzzz“' mrotaiet
month Hedne Grown ] Lomg Isiand | Idenoc Humset | Fotal Tdeho Fusset DATRELR
------ --1,000 oWt ~memmmmm e . —— ————
VOLUME OF TRADDNG
1961-62 118,536 A — 118, Bhk z 18, 8%
1962-63 76,028 0 -—- 76,028 2k Th, 052
10963-6h 89,3k¢ o w—- 8g,340 o 89, 340
1964-65 301,260 [¢] - 301, 260 ] 301,260
1965-66 206,485 o] - 206,485 o 206,485
1566-67 351,230 ] -— 351,230 0 351,23¢
196768 205,737 o - 205, 737 149 205,886
1968-69 239,205 [ 89 239,294 Lk, 17k 283, 468
1969-70 i 167,389 ] 238 167,627 45,323 212,750
1970-73. : 1iqe, 87 0 - 102, 87 16,363 117,210
July L, 2h8 0 o h, 2k 231 L, 357
Angust 7,870 o o 7,870 300 8,170
Septesber 9,351 s} o 9,351 8713 10,224
October 12,209 ¢] 3] 12,209 1,995 1h, 20k
Hovember 6,280 o Q 6,280 1,001 7,301
December 8,219 o] o 8,219 1,738 9,57
January | q,666 0 o 9,666 1,160 10,826
Februery ; 8,532 o o 8,53 L8 9,380
March 15,053 s c 15,053 2, 3h5 17,398
April 14,331 G o 1k, 331 3,213 17,542
ey 6,381 +] 4] €,381 2,761 a,1h42
June 709 ] o 705 4 709
OPEN INTEREST: ANIWAL AVERAGE 1961-62 T0 1970-TL AND MONTHEND 1970-71
b1t 5,533 1 == &, 930 1 &, 935
1962-63 3,728 o —-n 3,728 3 3,731
196364 3,162 ¢ —-- 3,162 0 3,152
| 196165 6,622 0 --- 6,622 0 6,622
y 1965-66 6,71k 0 - 6,71k o 6,71k
| %687 7,74 o 7,75k 0 7,745
! 1967-68 7,346 0 -—- 7,346 5 7,351
! 1968-69 7,658 L&) » 7,690 6% 8,386
: 1569-T0 4,928 o] 25 4,953 1,128 6,081
1 197071 h,662 e 0 5,662 68 5,343
July 3,153 ¢ 0 3,153 126 3,279
August L71a o o L, 263 4, o7k
September 5,723 o o 5,723 ko3 6,216
] October 5,942 ¢ o 3, P 688 6,630
November 6,381 0 Q 6,381 828 7,209
December 7,003 o o 7,003 835 7,838
January 7,080 o v 7,080 1,002 8,1
February 6, k2 o 4] 6,2 1,102 T, Gl
March L, on. o] o] b, o971 1,298 &,269
E, April 2,855 0 ) 2,855 1,51 4,37k
May 720 4] c T20 0 120
June %60 1] 0 960 o 560
CONTRACTS SETTLED #Y DELIVERY
105152 778 e - T8 = i
1962-63 158 —— - 158 & 164
1963-64 1,207 - 1,207 1,207
3 196465 g02 -~ -— gl - goe
1965-66 279 --- - 279 -~ 279
1966-67 328 --- - 8 - 378
1567-68 766 786 786
1968-69 22 -—- -—- zh2 54 206
1569-70 253 --- me- 253 143 396
297071 129 .- --- 23 373 502
5 Noveubex 20 —- —_— 20 e 20
Mereh 13 - - 13 - 13
April 36 --- -- 36 2 38
Moy 50 P — £0 37TL 431
7 o

' © UPDATA 198
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POTATOES, MATNE {In contracts)

Teble 79-z. Monthly volume of trading on the New York Mercantile Exchenge, by future, July 1970 to June 1971

Month Future
1670-71 1970 l 1971 1571 l 971 I ig71 1572 I 1972 l 1972 ‘ rotal
- HNov. Mar., Apr, May Now, Mar, Apr, ey

-------------------------------------- Carlots of 50,000 pounds-——-— - T __.UTT o o_ooo
July 562 1,656 43 5,632 - - - _— 8,453
August 686 2,508 1,216 i,k -— - -— -— 15,739
September 299 2,123 1,152 15,089 --- -—- - - 18,703
October hos 3,39% -, 508 19,100 --- --- -—- - 2k, 8
November 259 1,675 652 9,91 23 - _— _— 12,560
December ——— 2,209 1,119 13,088 23 -9 S —— 16,437
January -— 2,629 1,130 15,566 7 —— o —— 19,732
February -— 2,159 857 ih, 0032 U6 —— - - 17,065
Harch --- 2,527 2,075 25,393 32 59 --- - 30,106
Aprit — _— 1,208 27,077 89 95 5S¢ 143 28,e62
May - _— _— 10,505 175 216 219 1,5ub 12,761
June - - -— -—- &6 140 16 1,087 1,518

Table 80-a, Semimonthly open interest on the New York Mercantile Exchange, by future, July 1970 to June 1971

Date Future
wore V IFN [ 187 T 1871 | 19 T 1572 1972
1970-7+ Nov. Mar, | apr. Hay Mov. par. | Apr | May E Total

-------------------------------------- varlots of 50,000 poundsea-mmomc- oo m-cCli— oo ool

July i5 L7 . s 522 2,689 --- --- - - 5,103
31 L8g 1,687 3,460 --- - - -— 6,306

fugust 15 L52 1,936 688 b, 423 --- - ——- -—- 7,499
31 bz 2,092 907 6,042 —— - -— — g, k22

September 15 3kl 2,359 1,046 7,266 e - - —— 11,015
30 312 2,421 1,049 7,61k - -— -— —— 11,446

October 15 240 2,816 1,083 7,055 - - -— -—- 11,194
31 en2 3,147 1,283 7,233 - - - v 11,885

November 15 28 3,322 1,275 7,409 19 -— — — 12,063
30 --- 3,580 1,289 7,872 21 --- - --- 17, 762

December 15 - 3,608 1,269 8, bl 20 ——— .- - 13,371
3L . 3,740 1,445 8,806 13 _— ——— - 14,005

January 15 .= 3) 031 l: 5!}0 9: 330 12 - - - 13: 913
31 -— 2,90k 1,581 9,663 12 - -— - 14,160

Februery 15 - 2,798 1,58C 9,597 27 - e 14,002
28 - 2,123 1,533 9,212 17 --- ~-- --- 12,485

Merch 15 - 27 1,463 8,410 Lg 1 -—-- --- 9,959
31 bttt = 1)037 8)8:'—1 53 l{-O - - 9}9141

April 15 -—- - 24 7,65 57 67 -—- -— 7,849
30 --- --- --- 5,366 7 88 59 112 5,711

May 15 --- - -—- 39 113 162 101 L3y gho
31 -— ~—- - ——- 145 173 165 958 1,40

Juna 15 -— - - - 159 2kh 156 1,068 1,657
30 _— —- —_— - 157 266 210 1,288 1,921




87
POTATOES, MANE {In 1,000 ewt.}

Teble 79-b. Menthly volume of trading on the New York Mercentile Exchange, by future, July 1970 to June 1971

Month . Future I

1G70-TL 1970 1971 1571 1971 | 1971 1972 1572 1 1972 fotal

§70~ Nov _J Mar, Apr. Moy | Nov, | Mar Apr. | My

------------------------------------ L, 000 @urh o mmm e mm e e e e e e =

July 281 628 321 2,816 — . —-— — 4,24
August 343 1,203 608 5,716 - —_— — _— 7,870
September 1o 1,062 506 7, Shild — — —— — 9,351
October 20 1,608 75k 9,555 - ——— — — 12,209
November 125 838 326 4,980 1L ——- - — 6,280
Decenber - 1,105 560 6,54k 10 —— —— —— 8,219
Jenvary _— 1,31k 565 183 b - -— -—- 9,666
February — 1,479 h28 7,002 23 -—- - -— 8,532
March - 1,264 1,038 12,686 26 29 - -—- 15,053
April — -— Aok 13,528 b 18 - T2 b, 331
Hay — — _— 5,252 a8 108 110 823 6,381
June — -— — — 33 ™ 58 shy 705

; Teble B0-b. Semimonthly cpen inberest on the New York Mercantile Exchange, by fubure, July 1970 to June 1§71
bate S 7 N T P S T e T WE TR

A970-71 wov. | mer. | Apr. t May ! Wov. i Mar. | apr. ! tay I Total
------------------------------------ 3,000 oWt s s e e e e e e e
July 15 238 708 261 1,3hs5 ——— - - - 2,552
3L 244 8Ly 333 1,732 --- --- --- - 3,153
August 15 226 68 3hk IR _— . -— - 3,750
3L 210 1,026 Ly -, 21 —_— ——— — —— L, 731
September 15 172 1,180 53 3,633 . - - —- 5,508
3 ! 156 1,210 550 3,807 - - - - 5,723
October 15 120 1,408 Sha 3,528 e — R - 5, 597
31 111 1,574 61 3,616 - -—- N - 5, GuT
llovember 15 ik 1,661 &33 3,704 g _— _— — 6,026
3¢ - 1,750 £hs 3,936 1 - e o 6,381
December 15 -—- 1,80k 635 b, 237 10 —— w—- - 6,686
31 -—-- 1,870 723 b, 403 7 --- --n .- 7,003
January 1% ——— 1,515 770 L, 665 6 —_— - ——- 6,956
31 -— 1,45 796 4,832 é - ——— ——- 7,080
} February 15 --- 1,399 790 L, 798 1y - - ——— 7,000
28 - 1,062 766 4, 606 a - ——— - 6, by
March 15 - 14 732 4,205 2h 5 — _—- k4, 980
31 -—- —_— 510 b hob 23 20 — _— 4,971
April 15 ——— — it 3,848 28 3h - -— 3,924
30 ——— -— — 2,693 38 bl 24 s6 2,855
May 15 - -— - 20 56 a1 50 217 hal
31 --- --- -—- == 72 87 A2 479 720
June 15 i - - i am- 84 122 o8 534 83h
30 -—- —— — - 78 133 105 6lb 940

L
TR Bl e
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POTATOES, MAINE

Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates 1961-62 to 1970-71
and semimonthly July 1970 to June 1971

Reporting (large) traders’ commitments classified by them as speculative or hedging Nonreporting (small)
Year Speculative traders' speculative Total
or R Long and shor Hedging Total and hedging open
date Long or short only (spreading)L Total ommitments?/ interest
Long | — Short Toag | Bhort Iong__ |  Short TLong | Short Long | Short Tong. | _ Chort

Pable bi-d. New York Mercantile Exchange:

CONTRACTS OF 1 CARLOT

2,12 : 86 7 5,641
1,;k16 86 502 i 638
1,105 908 3,671
3,891 1,381 6k 068 6,277
3,385 ¢ 1,087
3,371 Ll
3,:26 s 53¢

213

622

July S 3 258
248
Aug. ] ¢ 21 7,499
’ 613 3 5 9,422
Cept, 1 56 c 54g 0l ) 11,015
1' . 11,446
wbe 1 ; i 11,194
By 11,885
12,053
12,762
13,371
14,005

13,913
1h,160
14,002
12,885
3,753 9,939
- 4,456 9,91
Apr. S 3,461 7,849
2, 588 2, 256 3, 1‘55 5,711
i ' 322 172 617 gl
716 329 : 1,112 1, bk,
June ’ 689 482 1,185 1,667
783 76 859 611 1,310 1,921

(spunod 000 ‘06 ~ 30TXEd T JO 930BIJUOD UL) FNIVH ‘SIOIVIOL

1
1/ Effe tive July 1, 1963, reporting traders began classifying their positions as speculative or hedging; long and short (sprending) positions are derived on a
mechanlcal baris from equal long and short positiecns reported as speculative.
?,I Deraved .by subtracting reporting traders' commitments from total open interest.




2
:
<
:

as percent of total open interest,

961-62 to 1970-7L end semimonthly July 1970 to June 1971

Reporting (Jlarge) traders’' commitments clessified by them as speculative or hedging

and short commitments of reporting and nonreporting traders

Tong
annval. average 1!

New York Mercantile Exchange:

Table 8l-b.

Total

open
int vrest

Nonreporting (smell)

traders' epeculative

and hedging
commuitments

Speculative

I Tong and shoxt

Long or short only

{spreading)
T

Long

Short

89

POTATOES, MAIFE (In percent)
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Table 82, Semimonthly closing prices on the New York Mercantile Exchenge, by future, July 1970 to June 1971
Date — Fature
1970-71 1970 197 1571 1975 1971 I 1572 1972 1972
Nov, Mer, Apr, Hay How, Mar, Apr. Meyr

------------ Tollers per OWh,==s—cm e e

July 15 2.46b 2,78 3.00b 3.57 _— _— —— _—
3 2.54 2.84 3.0 3.64 -— _— e _—

August 15 2.5% 2,94 3.1h 3.79 — - -— -
31 2.72e 3,10 3.3 3,96 - _— — _—
Septenber 15 2,680 311 3.31b 3.68 — _— - _—
30 2.66b 3.07 3.26 3,90 ——— - — _—

October 15 2.5% 2.76 2,58 3.52 _— _— ——— -—
3 2.60 2.67 2.88 3.37 _— — — —

Hovember 15 “—— 2.63 2.86b 3,54 2,576 — —- _—
30 ~n- 2,58 2.8%p 3.28 2,57 - -— _—

Decemgber 15 — 2,53 2.78 3.20 2.630 — —— ——

31 - 2.64 2,77 3.16 2,620 — _— —

Jenuexry 15 -— 2.7 2.84 3.28 2.6hb _— -_— —
n - 2.66b 2.81p 3.19 2,62 ——— —_— _—

February 15 P 2.60 2.7 3.08 2,580 - —— _—
28 o 2,60 2.69 2.96 2.53b - -—— _—

March 15 . -— 2.9y 3.24 2,61 2,88 —— _—
31 --- . 2,83 3.20 2.5 2.90b —— -—-

April 15 - - ——— 3.38 2,61 2,93 — ———
30 —- — _— 3.7 2,670 2.5 3.18b 3.66b

May 15 -—- --- --- - 2,74 3.05b 3.22b 3.80
3 --- - ane - 2.71b 2,98 3.170 3.7

June 15 -—- --- -—- --- 2.7% 3.00 3,18b 3.73
30 --- --- --- --- 2.7 3.05 3.2% 3.78

"b" - bid price,

Table 83,

Record volume

longtime perieds and 1970-TL

of treding, open interest, and futures prices on the New York Mercantile Exchange,

Type of record

Y

i
Beginning date

Amount

Carlots of
50, 000 pounds

1,000 ewt,

Date

VOLUME OF TRADING

Longhime pericd
Largest annusl
Largest monthly
Largest dally

1970-71
Largest monthly
Largest daily

OPEN INTEREST, MAXTMUM

Longtime perioa
1970-T1

FUTURES PRICES

Longtime pericd
Highest
Lowest

1G70-71
Highest
Lowest

December 2, 19412/
da.
da,

July 1, 18970
do.
DATLY

December 2, 194l
July 1, 1970

December 2, 1gh1
do.

July 1, 1970
do.

702, 460 351,230
89,077 4,538
8,803 b hop
36,106 15,053
3,951 1,970
2k, 900 12,450
1,351 7,176
Dollars per cowh, Future
6.50 1965 May
1,20 1954 March
.27 1971 Muy
2.%2 1970 November

1966-67
Merch 1965
April 23, 1968

March 1971
¥arch 10, 1971

November 20, 1968
February 3, 1571

May 6, 1965
Feb. 26 and Mer, 5, 1954

May 10, 1071
July 24 end 27, 1970

1/ Ending Jume 30, 1971,
2/ Firet trude occurred on December 26, 1gkl,

ket
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Table 8L. Yolume of trading, open interest, end deliveries on the Citrus Asscciates of the New York Cotton

Exchange, Tiscal yeara 1966-67 to 1970-71, and monthly July 1970 to June 1571

Open interest:
Volume of trading Annua) average 1566-6T7 to 1970-T1 Contracts settled by delivery
and monthend 1970~T1
Contracts of “Contracts of Ccontracts ol
15,000 pounds | SO0 POWMS | 15 nen ounge | 1+ 000 Pounds 15,000 pounds | 1rO00 pounds
6,834 102,510 1/5%5 1/8,340 -— —
77,756 1,166,340 3,660 5k, 000 —- .-
179, 906 2,698,590 5,619 84,285 2,135 32,05
86,870 1,303,050 3,317 Lo, 755 2,245 33,675
16,879 1,753,185 14,303 &k, 545 1,913 28,695
3,670 55, G50 2,526 37,890 219 3,285
2,506 37, 590 2,905 43,575 — -—n
3,42k 51,360 3,071 L6, 065 298 L, 470
L, g6k 7h, LBO 3,hk23 51, 345 — ———
Noverber 4,523 67,845 3.3 57,690 63 45
Deceamber 6,551 58,265 3,91k 58, 710 163 2,545
| January 1,259 213,885 3,711 55,665 181 2,715
j Febrnary 15,778 236,670 5,3% 80, 940 - -
 Merch 16,501 247,535 5,458 81,720 501 7,515
' April 14, o9 216,135 5, 787 86,505 ——- _—
Moy 13,51k 202,710 5,205 78, U75 483 7,320
| June 16,780 251, 700 6,2l 96, 360 - ———

1/ Nine-month average.

Table 85. Record volume of treding, open interest, srd fubtures prices on the Ciftrus Associates of the New York
k Cotton Exchange, longtime perliods and 1970-71
™ 1 Amount
Type of record Begloning date—/ Contracts of 1,000 pounda Date
15, 000 pounds !
OLUME OF TRADING
cngtime period
jargest annual October 26, 1966 179,906 2,698, 550 1968-69
largest monthly do, 22,176 332,640 October 1968
Largesct daily July 1, 1968 2,172 32,580 February 11, 1971
970-T1
Largest monthly July 1, 1970 16,780 251,700 June 1971
Lergest daily do, 2,172 32,580 February 11, 1971
PEN INTEREST, MAXIMUM DAILY
ongtime pericd July 1, 1968 g,468 127,320 November 8, 1968
970-TL July 1, 1970 6,517 97,755 June 28, 1971
RES FRICES Cents per pound Future
ongtime period
Highest July 1, 1968 7b ko 1968 November November 4, 1968
ngest do, 31.90 1970 Wovenber October 14, 1970
§70-71
‘Highest July 1, 1970 66,775 1971 November June 3, 1971
Lowest do. 31,90 1970 November October 1%, 1970
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Table 86-a., Menthly volume of trading on the Citrus Associates of the New York Cotton Exchange, by future, July 1970 to June 1971

Month
1970-71

Future

Tagro 11970 1970 T 1970 197 1971 1971 ‘ 1971 | 1971 I 1971 | 1972 I 1972 1972 1972 1972
July Sept. Nov. | Dec. Jan. Mar. July Sept. Nov.

Mar. May July Sept.

12
Nov.

July
Angust
September
October
November
Decenber
January
February
March

\.onfracts of 15,000 pounds

1,011 513 282 767 605 178 ———
L61 408 281 820 105 10
Log 52l 342 1,121 196 98
—— kg 610 1,645 566 309
60k . 1,353 530 225
586 1,655 875 418
== l: 197 3) 870 1: 757

—_— 4,638 3,485 ——

h 521 4,557 285

2,547 4,613 7 510

1, 000 3,291 1,106

- 1,66k 1,177

Table 87-a, Semimonthly open interest on the Citrus Associates of the New York Cotton Exchange, by future, July 1970 to June 1971

Date
1970-T1

Future

1970 i 1570 I 1970 l 1970 1971 1971 1G71 1971 o7 ’ 1571

1972 1972
Sept. Dec. Mar. May July Sept. Nov. Jan . Me:r. July

Sept..

July
August
September
October
November
December
January
February
March
April

May

- - -— Contracts of 15,000 pounds ———

51 348 271 572 360 56
604 292 650 455 116
555 308 694 503 132
bl 338 906 610 142
343 369 998 738 151
- Yo7 1,126 9cé 238
468 1,228 1,051 375
el 1,137 1,047 373
k9o 1,141 1,114 Ly2
522 1,131 1,259 L85

hoz 96 1,374

1,kh92

1,476

1,002

1,052

1,029

926

3
[=]
S
g
«Q
[=]
x
S
el
8
§
Q
L]
8
[}
o
~
-
[~
o
o
1=}
34
"
)
G
(28
o
o
-
(=
M
2
o
o
[=]
‘é
&
2
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Table 86-b. Monthly volume of trading on the Citrus Associates of the New York Cotton Exchange, by future, July 1970 to June 1971

Month
1970-T1

Future

1970 1970
July LSept

| e

1970

Dec.

1971
Jan,

M&t. T Tt

1971
July

1971
Sept.

vor. |

1972

Jan.

11972
Mar.

1972 1972 L
May Sept.

NUV.

July
August
September
October
Noverber
December
Januaxy
February

4,710 - 15,165
- 6,915
6,135

4,230
4,215
5,130
9,150
9,060
8,790

11,505
12,300
16,815
2k, 675
20,295
24,825
17,955

9,075

6,315
11,010
21,195
20,055
34,935
78, 990
50, 055
23,535

2,670
1,575
2,940
8,490
7,950

58, 050
69,570
67,815
38,205
15,000

150
1,470
4,635
3,375
6,270

26,355
52,275
68,355
69,195
49,365
2k ,960

1, 000 pounds

20
3,615
9,060

2k4,255
43,590
51, 060
66,165
63,855
116,910

1,260

8,280
15,120
17,640
21,600
28,035
57,270

6,060
12, 060
10, 305
2k, 390
28,200

4,275
7,650
16,590
17,655

2,280
2,070
¥, 905
5,250

Table 87-b.

Semimonthly open interest on the

Citrus

Associates

of the New York Cotton Exchange, by future,

July 1970 to June 1971

Future

1970

R J Sept.

July

1970

Nov.,

1570

Dec.

1971
Jan.

1571

‘ 1971

1971

July |

1970
Sept.

1971[

Nov,

972

Jan,

‘ Mar,

1972
July

1972
Sept.

1972

Nov.

el

July
August
September
October
November
December
January
February
March
April

May

8,115
9,060
8,325
7,110
5,145

4,230

5,220
6,135
6,420
6 435
5,280
k4,395
3,21‘0
2,670
1,710

4,155
h 380
l» 620
5,070
5,535
6,405

8,580

9,750
10,410
13,590
14, 970
16,890
18,420
17,055
17,115
16,965
14, h75
11,910

5,085

8lo
1,740
1,980
2,130
2,265
3,570
5,625
55595
6,630
1,275
8,265
10,020
10,8L5
14,805
17,430
20,625
22,725
18,075
15,720
1k, 040

8,775

L

90

225
1,215
2,430
3,225
3,480
3,915
b, 515
5,355
51 385
8,925
1b 115
17,5935
21,630
20,715
18,810
18,330
15,975
13,110
11,835
9,630

---1,000 pounds

10, 605
11,055
15, 055
16,440
19,230

(spunod 0p0'T UI) IOINS TONVHO QIIVHINIONOD NAZOHL
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Table 88-a. Citrus Associstes of the New York Cotton Exchange: - Long and short commiuments of reporting and norxeporting traders,

anmual average for semimonthly dates-1968-69 te 1970-T1 and semimonthly July 1970 to June 1971

Reporting ({large) traders’ commitments classified by them as speculative or hedging

Speculative

Long or short only

Long and sho? Hedging Total

(spreading) Total

Nonreporting {small)
traders' . speculative
and hedging
ccmmitmentsg/

Long |

Short Long | Short Long | - Short Long | ~Shert Long | Short

Long | Short

Total
cpen
interest

CONTRACTS OF 15,000 PQUNDS

73
136

267

134
201
218
292
27

376
302
319
376
269
180
135

93
126
by
178
234
278
271
356
340
423
430
458

475 S 481 956 2,407 1,756 2,712
602 215 817 603 1,159 1,976

563 227 790 1,536 1,k496 2,286

L6 157 603 377 762 1,365
347 162 509 316 1,000 1,509
347 158 505 282 1,006 1,511
350 215 565 185 1,020 1,585
301 252 553 193 1,148 1,701
289 557 109 1,220 1,777

230 3h9 639 159 1,hsh 2,093
251 302 553 314 1,480 2,033
33k 599 300 1,459 2,058

416 725 519 1,814 2,539

4ho 786 740 1,950 2,736

92 543 978 2,262 2,805

33 L6l 1,076 2,077 2,541

48 48 636 1,461 1,580 2,216
110 110 1,066 2,268 1,457 2,523
16 16 953 2,828 1,520 2,473
35 35 3,775 1,819 2,966
122 122 3,319 1,069 2,294
175 175 3,160 1,248 06 2,343
257 257 066 2,804 1,727 2,793
288 288 3,030 2,047 3,007
231 231 2,575 1,599 2,506
Lot us7 1,026 2,928 1,624 2,650
517 517 975 1,283 3,173 1,557 L8 2,840

Long and short (spreading) positions ure derived

on a mechanical basis from equal long and short positions reported as speculative.
Derived by subtracting reporting traders' commitments from totali open interest.

(spmmod 000 ‘ST JO 830BIIUCD UT) AOINL TONVEO QZIVMINEONOD NEIZOMT

46
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mable B8-b. Citrus Associates of the New York Cotton Exchenge: Long and short commitments of reporting snd nonreporting traders es percemt of total open interest,
anme). eversge for semimonthly da*es 1968-69 to 1970-71 and semimonthly July 1970 to June 1971

Reporting (large) traders' commitments classified by them as speculative or hedging Nonreporting (small)
Speculative traders' speculative Total
Long and short Potal Hedging Total and hedging open

(spreading) commitments interest

1861 Vvivaddn

Long or short only

Tong _ |  Short Tong | Short Long <] Short Tong |  Short Tong | _Short Tong | _ Short
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Table 89. Semimonthly closing prices on the Citrus Associates of the New York Cotton Exchange, by future, July 1970 to June 1971

Y

Dat Future

19;0571 1970 1570 I 1970 1970 | 1971 1971 1971 1971 1971 [ 1971 1972 I 1972 1972 l 1972 | 1972 ‘
July Sept. Nov. Dec. Jan, Mar. May July Sept. Nov. Jan. Mar. May July Sept,

Cents per pound

July 39.40 39.20 39.450 40,15 40,.90b
38.05b 38,05 38.55 39.10b 39.85b
Aug, 38.80b 5 39.80 Lo.60 41,100
38.15b 39.60b L1100
Sept. 37.60 38.70b 40.25b

. 37.75b - 39.20b 40.90b

Oct. 32.30b 33.60 3 35.15
- 35.20b 34.60b . 36.60b

Nov. 34.10b 35.25b 37.30b
36.40 38.35
36.45b 38.65b

36.00 38.10

33.00 34.756
— 45,00 48 48 ——
.75
LY 00 45,90 —
46.70 L8 48.50 48.,85b
52.45 49,850 k9.80p

51.20 50.15b 50,20 -—
51.60 51.50b 51.05b 51.75b
59.00 56.20 55.45b 55.65b
-—- 66.50b 59.75b 59.75b

59.30 58.50b 58.30b 58.30b

60.75 59.60 59.50b 59.60b

=
S
5
:
g
&
8
(=]
:
g
&

"b" - bid price; "a" - asked price.
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Table 90. Volume of treding, by type of contract and by contract market, fiscel years 1964-65 to 1970-71, and monthly July 1970 to June 1971

Live beefl cattle
Chicago Mercantile Exchange

Chicago Board of Trade

Tive feeder
cattle
Kangas City
Bd. of Trade

Choice steers

Total
contracts,
all

25,000 1b.

Contracts of |Contracts of
40,000 1b.

Total
contiacts

27,600 1b.

Contracts of|{Contracta of

Total
contracts

Contracts of

140,000 1b. 25,000 1b,

matkets

Live beef
cattle

Choice
steers

Chicego
Mercantile
Exchange

Chicago
Board of
Trade

Live feeder
cattle

Kansas City
Board of
Trade

Contracts

26,5h1
106,412
250,636
281,336
302,053
1969~70 -

1970~T1

July
August
September
October
RNovember
December
January
February
March
April
May

June

26,541
106,412
250,636
281,336
62k, 922
860,858

605, 717

36,832
50,803

17,608
27,333
h6,067
25,512

229

26,541
106, 508
268,874
308, 701
670,989
886,370

606, 08k

36,922
50, 867
28, 7hk4
32,895
26,828
47,012
73,279
86,473
6l,202
Th, 097
37, 777
k6,988

6,635
26,603
62,659
70,334

204,661
3hk, 343

242,287

14,733
20,321
11, h8Y
13,150
10,728
18,800
29,312
34,589
25,6356
29,633
15,108
18,793

o owmNwx

&

5
5
3
2

Table 91, Record volume of trading, open interest, and fubtures prices, live beef cattle on the Chicago Mercantile Exchange, longtime periods and 1G70-71

Tvpe of record

Beginning d&te-]-'/

] i Amount
|Contracts of 10,000 1b.2/]

1,000 cwt,

Date

VOLUME OF TRADING

OPEN INTEREST, MAXIMUM DATILY

FUTURES PRICES

Longtime peried

1970-TL

Longtime period
1970-71.

Longtime period

1970-71

Largest annual
Largest monthly
Largest daily

Largest monthly
Largest dailly

Highest
Towest

Highest

November 30, 196k
do.
January 2, 1968

July 1, 1970
do.

860,858
153,757
13,820

86,473
8,614

3hk, 343
61,503
4 700

3k, 589
3,446

1969-70
July 1969
March 28, 1969

February 1971
January 19, 1971

January 2, 1960
July 1, 1970

33,612
17,511

13,45
7,004

September 12, 1909
Merch 31, 1971

December 1, 1967
do.

July 1, 1970
(=]

Dollars per cwt,

35.35
24,50

35.35
26.60

Future
1971 Feoruary
1968 April

1971 February
1970 D b

Februsry 12; 1971
Jenuery 10, 1968

February 12, 1971
Decemb 9, 1970

1/ Ending June 30, 1971,

Lowest do.
2/ Pricr to the 1967 August future, CONtract unit wes 25,000 pounds,
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Teble 92. Open interest and deliveries, by type of contract and by contract market, flscal years 15¢%:-65 to 1970-71,
and monthly July 1970 to June 1971

Live feeder Live beef Choice Live feeder
Live beef cattle Choice steers cattle Total cattle steers cattle
.Chicago Mercantile Exchange Chicago Beard of Trade Kansas City | contracts,
. Bd, of Trade all Chicago Chicago [Kansas City
Contracts of}Contracts of Total Contracts of|Contracts of Totel Contracts of| markets Mercantile Board of Board of
25,000 1b. | 40,000 1b. | contracts 27,600 1b. | 40,000 1b. | contracts 25,000 1b. Exchange -Trade Trade
Contracts 1,000 cwt,

OPEN INTEREST: ANNUAL AVERAGE 1964-65 TO 1970-71 AND MONTHEND. 1970-T1

1/1,945 1,945
6,731 6,731
46 16,246
16,460

18,671

21,564

13,638

13, 562
11,782
12,966
October 11,202
November 12,270
December 13,727
January 1k, 545
14,790
17,511
Uy, 7%

n
WFEFAMAIOO oW DWON

1969-70 608 616
2970-71 961 961

August 358 358
October 133 133
December 18 148
February 170 170
April L3 43
June 109 109

1/ "Eight-month average. 2/ Nine-month average. gj Eleven-month average. l_&/ Five-month average.
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Table 93, Hontily voluwme of trading on the Chizego Mercantile Exchange, by future, Joly 1970 to June 1571

Honth . - e SUTE
1970-71 Iig7o § 1970 I 970 | 1973 | 1971 | 197% | 1974 1971';[ G [ 1972 | 3972 | qotal
Lug, ok, Dec, Feb. Apr. June Aug, Qob. Dec., Feb, fpr.
CONTRACTS OF h40,000 POUNDS
July 18,k0% 12,185 5,022 809 275 1h7 ——— ——— -—- — —-- 36,832
August 10,335 17,950 13,k64 b,hh7 1,066 1,836 ] 176 161 —— -~ 50,803
Septerber - ghoz 8,489 3,429 2,797 3,51h an 199 8 — -——- 28,709
October -— &858 11,651 5,52k 3,795 3,812 T 347 157 2o - 32,876
Noyesiber ——— -— 9,862 7,487 L,53 3,30 1,043 Lag 1 13 - 26,819
Dacember e - 6,773 19,184 10,704 T,hko 2,177 Ly 227 21 wee BT, 000
Jermary e -—- 27,673 27,897 12,587 3,574 1,093 Lk 61 - 73,279
PebruaTy ——- -~ --- 13,665 45,886 18,0k 6,431 1,878 78 91 - B6 473
Maxeh -— - ——— ~~- 33,58% 19,7ih 7,915 1,916 785 176 ~e-  6h,090
April - - - --~ 19,935 37,3683 11,620 3,057 1,349 739 - ‘Th, 083
May -—- —-—-- - - ——= 22,759 9,620 3,216 1,59 533 58 37,770
June -— — - —— -~ 15,759 17,223 6,991 L2601 2,5h% 32 46,983
1,000 CWE.
July 7,362 b8BT 2,005 323 110 59 - —— - “— -—- 14,733
Auguet k134 7,280 5,386 1,779 787 7R 179 70 &b — --- 20,321
September w—— 3,76l 3,396 1,312 1,119 1,k06 348 79 3 --- ~—e 12,484
october -—- 2,739 k660 2,209 1,518 1,525 289 139 63 8 --- 13,150
Tovenher —— -——- 3,045 2,995 1,814 1,36k 17 172 16 5 a=e 10,728
December -— -—— 2,709 67k 4,282 2,976 871 i8g 91 8 -— 18,800
Jemuary ——— - w—e 11,069 11,143 5,027 1,430 37 182 2k —-— 29,312
February —— - - 5,466 18,355 7,218 2,572 751 191 36 --- 34,589
March —— _— -— -=~ 13,434 7,886 3,166 TE6 31k 70 -—— 25,636
April - ——- ——— -~ 7,978 14,953 L6488 1,223 540 255 - 29,633
May - -— —— ~m - 9,10h 3,844 1,286 638 213 23 15,108
June —— — ——— - . 6,30k 6,888 2,796 1,70k 98¢ 121 18,793

Tsble 9%, Semimonthly closing prices on the Chicago Mercantile Exchange, ty future, July 1970 to June 1571

Date _ Fubure —

197071 1970 1570 1970 ig7L 1971 1371 | 1571 | 1971 1971 1 1972 F 1572
Aug. Dok, Dec, Feb., Apr, Jung A, Got. Dea, Feb, Apr.

DGLIArS DEr oWh,———=—ruses—mme——mmy—m e
July 15 31.57 29.80 29,20 26,26 29,27 26.k0 —- ——n -—- -— -——
31 30,80  29.25. 28,80 28.95 29,00  29,25b — —-- ——— — ———
suguet 15 30,80 2B,55 28,37 280 28,70 e8.87  28.37 — _— - ——
3% -—— 28,07 28,95 24,55 30,15 30.62 30,22 29.30b 29.10 - o
Ssptember 15 ——— 29,50 29,30 29,55 30.05 3.2 30,10 29,47 29.35n —— ———
30 -——  29.47 29,20 29.5¢ 30,1Ch 30.35 30,07  29.0 29,75 - -—
October 15 [ 29.85 29.15 29,67 30,20 30,60 30,15 29,30 26,80 —— ——
L 31 —— -— 28.37 28,65 29.32 29,85 29.50 24,30 29,10 29,508 -—
November 15 —— —-~ 28,10 28,50 29,20 29,77 29.50 29,25 29,20 2%.40n ———
30 -—- - 27.60 28.10 28.77 29,30 28,97 28,80 28,62 28.95n -
December 15 e ——-  27.30 29.82 2B.65 9,00 28,77 28,55 28,50 28,50 -—
3t - — .-~ 2B.70  26.15 29,45  29.k0 28,85 28.90  29.00n —
Japueyy 15 — ——- — 29.77  29.70 30,10 29.9¢ 29,40  29.40  29.BOb -
31 m— — - 2.5 31.95 31,77 31.10 30,52 30,352  30.10 ——-
February 15 e — -_— 35.05 33.10 3e.27 3L.h¢ 30,57 30,15 30.25 -—-
b 28 ——— ——— e - 31.32 30,72 30,30 29.70 29.55 29.60s ——-
Merch i5 —— — —— -— 32.35 31,k2 30.52 30,00 29.87 30.10b w—
3L - -— - R 31.85 30.95 30,30 30.05 30,35 -
April i5 - — e -— 33,82 32,85 31.25 30,20 30.20 30,67 ——
30 - —— - -— -— 32.35 30.92 30.05  29.82 30,30 ——
May 15 - —— ——— -— ——— 32,85 41,10 30,12 29.90  30.h2b 30,65
31 -— - —ma - -— 33.25 31,56  30.55 30,50 30,87 31,00
June 15 - — - - —- 32,15 30.72 30,15 30,15 31.00 31,10
30 - — = -— - ~— 30,70 29.95 30,00 30,92 3112

b e

"b" - bid price; "a" ~ asked price; "n" - nominal price.

€ UPDATA 1981
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Table 95-a. Chieago Mercantile Exchange: Long and short commitments of reporting and nonreporting traders, annual average for semimonthly dates 1968-69 to 19T70-TL
and. semimonthly July 1970 to June 1971

Reporting (large) traders’ commitments classified by them as speculative or hedging Nonreporting (smell)

Speculative traders® speculative Total

Long and shor Hedging Total and hedging open
Long or short only (spreading)L Total comnitments2/ interest
Long | Short Long [ Short Long | ~Short Long | Short Long | = Short Long [ Short

CONTRACTS OF l6!2),0(')0 POURDS BEGINKING WITH THE 1969 AUGUST FUTURE AND 25,000 POUNDS PRIOR T0 THAT FUTURE

L, 070 1,295 1,766 1,766 5,836 3,061 2,591 6,982 8,427 10, 043 9,819 8,203
2,738 1,540 4,71 L1 7,4k9 6,251 3,217 4,839 10,666 31,090 11,217 10,793

2,019 1,488 1,039 1,039 3,058 2,527 2,351 5,409 6,236 8,272 7,445

1,758 1,191 559 559 2,317 1,750 4,231 . 6,548 6,416 7,630
1,76k 1,160 1,17k 1,174 2,334 6,302 6,400 7,260
1,k79 618 618 1,h62 4,769 5, 353 7,201
1, 1,045 1,045 2,19 5,310 5, 6,472
1,630 1,202 1,202 2,741 966 06 5,798 6,547 7,160
1,47 1,257 2,880 6,325

1,713 1,143 2,845

1, bl 1,164 2,560

1,572 1,301 2,812

1,431 1,251 2,769

1,912 1,001 2,72k

1,845 1,6k0 3,239

2,631 790 3,h33

32 3,081 1,320 2,538

15 3,395 1,232 2,522

28 2,568 5 906 906 2,391

15 2,554 1,103 2,820

N 2,568 1,128

15 2,712 788 10,267
30 1,885 539 ] 982 2 10,511
15 2,155 832 5 10,264
3 2,302 1,054 1,300 { g 3 6,088 10,402
15 1,764 1,289 1,023 9,039
30 1,561 1,220 6 609 b, o073 7,653

g
2
|4
-
|
-
(]
-]
[+
o
=
ko d
k]
8
o
o

1/ Long and short (spreading) positions are derived or a mechenical basis from equal long and short positions reported as speculative,
-2/ Derived by subtracting reporting traders' from total open interest.




CATTLE, LIVE BEEF

Table 95-b. Chicago Mercentile Exchange: ILong and short commitments of reporting and nonreporting traders as percent of total open interest, ennual average
for semimonthly detes 1968-69 1o 1970-71 and semimonthly July 1970 to June 197

Reporting (large) treders’ commitments classified by them as speculative or hedging Nonreporting (small)

Speculative traeders' speculative Total

Long ard .short Hedging Total and hedging open
Long or short only (spreeding) Total commitments interest
Tong | Short Long |  Short Long | Short Tong |  Short Long | Tong T Short

186l vivadn @ |
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]

Table 96. Semimonthly cpen interest on the Chicego Mercantile Exchenge, by future, July 1970 to June 1971
Date Future
1570 | 1970 [ 1990 | 1971 | 1971 1971 [ 1971 | ig7L | 1972
1970-71 Aug, Oct, } Dec. Feb, Apr. | Jun Aug. QOct. ' Dee, Feb, Apr ’ Total
CONTRACTS OF 40, 000 POUNDS
July 15 7,077 4,228 1,981 596 187 109 - - --- - e L -
31 5,489 L, hs6 o) Lie 7ho 273 162 - -— — - ~== 13,562
Auguct 15 2,666 4,835 2,834 961, 353 274 17 -— m— _— - 11,970
31 --- 5,045 3,10k 1,352 BL& 883 2ak 165 161 —-— -— 11,782
September 15 «-- 448 3,349 1,500 1,323 1,521 LLg 206 163 —n -—- 12,958
30 -—- 3,664 3h23 1,53 1,520 1,710 589 33k 163 m— -—- 12,966
October 15 --- 1,862 3,785 1,801 1,621 2,015 ke 381 2z7 - -~ 12,401
31 --- --- 3,502 2,245 1,953 2,040 755 436 259 12 -~ 11,202
November 15 -— ~—- 3,151 2,666 2,022 2,085 853 hol 26h 14 - 11,519
30 —_— -—-- 2,547 3,396 2,487 2,175 ghly Lgo 268 21 -— 12,270
December 15 - -— g5 Loz 2,958 2,503 1,049 La7 269 36 ——— 12,119
n --- ---  b,o3 3,826 2,873 1,172 602 286 34 - 13,727
January 15 — - -~ 4,468 I,320 2,886 1,271 691 357 5% -—- 1h, ot
3L - - —- 3,399 97 3,566 Lkor 817 hga 73 === 1h,5hs
February 15 - - -=- 1,853 6,908 1,152 1,727 962 530 85 ~e 16,218
28 - — -— --~  B,564 h 962 2,045 alo 562 108 . 1k, 790
Merch 15 - - -— -~ 6,05 5,531 2451 839 32 n3 ~en 15,771
31 - ~-- --- - 592 6,582 3,bq1 g8k 520 2@ -— 17,51
April 15 - --- -—- --~ 2,463 7,632 3,hé3 1,148 61h 316 mee 15,636
30 - ——— -— - --- 8,1k 4,019 1,328 Thi 540 —— 1k, 774
May 15 - -~ -— ——— --- 7,261 b4 1,535 sho 616 1L 1k, 80k
n -—- o= - -—- --- 6,368 5,063 2,180 1,306 Thé 33 15,69
June 15 --- mn ~n- --- --- 3,043 ko700 2,325 1,38k 953 85 12,960
30 ——— - -—- -—- - -—- 5,229 2,971 1,608 1,050 79 10,837
1,000 CWT,

July 15 2,831 1,601 792 238 75 by ——n — ~— —— -— 5,671
31 2,1%6 1,782 977 2% 109 65 —- --- --- - - 5,425

Auvgust 15 1,066 1,934 1,13k 38k 153 1.0 7 —— -— e -— s
3l - 2,018 1,2L2 541 339 353 g0 66 &h — - k713
! Septanber 15 - L,779 1,34 600 524 6 179 82 65 —-— ~—— 5,183
: 30 -—--  1,k6 1,369 625 608 68 236 133 65 -— ~— 5,186
] October 15 - 7h5 1,514 752 alg 806 2688 is2 91 - -— Y, 506
: R - - Lho01 go8 781 816 302 17h 10k 5 —— L, k83
November 15 ——— -—— 1,276 1,066 809 B3k ! 170 106 [ S k, 608
30 —— --- 1,013 1,358 987 a0 378 181 107 8 -— kL, 508
December 15 -— — 330 1,605 1,183 1,001 koo 1R7 108 1 e b, 848
31 - - --= L9 1,530 1,1ko Lo 2l 11h 1l - 5, Loy
Jenvary 15 -— —— --- 1,787 1,728 1,155 508 276 143 22 - 5,619
31 - --- ~m= 1,360 1,918 1,u26 560 327 197 29 - 5,818
February 15 - -— - Tl 2,763 1,661 691 385 212 34 - &, 487
28 ——- - - --- 2,625 1,825 818 380 225 k3 - 5,916
March 15 -— - - m—- 2,562 2,212 980 336 173 L5 -— 6,308
31 --- ——— - --- 2,203 2,633 1,3% 393 208 81 —nn 7,00k
April 15 --- - R -— 985 3,053 1,385 459 2kb 126 - 6,254
30 --- -— ——— -— “—— 3,259 1,608 531 294 216 _—— 5,910
May 15 - - -—- - --- 2,905 1,777 61k 376 246 L 5,22
31 - - o --- --- 2,547 2,025 87z 523 298 13 6,278
June 15 e - - -—- --- 1,217 1,988 1,010 55k 381 34 5, 164
30 “—- - -— o -— -—- 2,082 1,108 643 h2g T2 b, 335
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Table 97. Volume of trading, open interest, end deliveries on the Chicago Mercantile Exchenge,
fiscel yeers 1969-T0 and 197071, and wonthly July 1970 to Jume 1571

Open interest: Annual average
Yesar Volume of trading 1969-T0 ead 1970-T1 and Contracts settled by delivery
and monthend July 1970 to June 1571
maath Contracts of 000 Contracis of a Contracts of
36,000 pounds | pounda 36,000 pounds| 200 TR | 36 000 pounds 1,000 pounde
1969~T0 1,064 38,304 1/285 10,260 — ———
1970-TL 648 23,328 133 &, 788 115 &, THO
July 76 2,736 306 11,016 - -
August 37 1,332 317 11,412 S aca
Septexber 61 2,196 303 10,508 — ——
October 150 5,400 221 7,956 ——— —
Noverber 8l 3,02h 171 6,156 — -—-
Decenber 1 4,032 ey 3,024 ) 1,152
Januery 12 68k 76 2,736 ——— —
February kg 1,76k 57 2,052 29 1, 0%k
March a7 972 58 2,088 _— -——
April 33 1,188 0 ] s 1,9kl
May o o o 0 _— ——
June &) o [+] Q —_— ——

1/ Three-month average.

Table 98. Record volume of ireding, cpen interest, and futures prices on the Chicago Mercantile Exchenge,
longtime period and 15970-T71

type of s ey Amonnt
e of record Beginning dat Contracts of Dakte
36,000 pounds 1,000 pounda
YOLUME OF TRADING
{ Longbime perlod
Largest annual April 15, 1970 1, 06% 38,304 1.969-70
largest monthly do, 838 30,168 April 1570
Largeat deily do. 319 11,484 Aprili 15, 1970
1970-T1.
Largest monthly July 1, 1970 150 5, 8OO October 1970
Lergest daily do. 16k 3, Thls October 22, 1970
OPEN INTEREST, MAXTMUM DATLY
Lengtime period April 15, 1970 317 i3, H12 Aug, 20-Sept. I, 1970
1G70-T1 Judy 1, 1970 17 11, k12 Aug, 20-Sept, 1, 197C
FUTURES PRICES Cents per pound Foture
Longtime period
Highest fApril 15, 1970 66,25 1971 February February 12, 1971
Lowest do. 54,30 1970 Decexber August 6, 1570
1970-71
Highest July i, 1570 66.25 1971 February Februery 12, 1971
Lowest do, 5%.30 1970 Deceuper Augast 6, 1970

1/ Ending June 30, 197L.

© urDaTA 1981 §
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Table 39. Volume of trading, “open imterest, and deliveries on the Commodity Exchange, Inc.,
fiscal years 1961-62 o 1970-TL
Year Volume of trading Opan interest: Annual averape Contracts settled by delivery
and 1961-62 to 1970-T1L
month Contracts of Conbracts of 000 a Contracts of 1 g
50,000 poupas | 000 BONMAE | O e pounds | L7000 pounds 40,000 pounds | 000 Pownds
1961-62 6,284 251, 360 335 13, 500 -— —
1962-63 L,20q 171,960 296 11, 8%0 —— -
1963-64 1,39, 455,800 559 22,360 ——— -
196L~65 4,722 188,880 303 12,840 _— —
19385-66 10, ko k17,600 331 13,240 - ——
1566-67 5,940 237,600 295 11, 800 — .
1967-68 3,0h0 121,600 310 12, k0o - ——
1968-69 680 27,200 116 h, 640 133 5,320
15969-70 70 2,800 10 oo 25 1,000
1970-TL 0 ¢ o s 2 8o
July o 0 0 0 2 80
Table 100,

longtime period

Record volume of trading, open interest, and fubtures prices on the Commodity Exchange, Inc.,

3 Anount
Type of record Beginning dat&/ Contracts of 1,000 pounds Date
40, 000 pounds 2V P

VOLUME OF TRADING
Longtime period

Largest annusl June 1, 1929 57,093 2,283,720 1939-k0

Largest monthly do, 8, 307 332,280 May 1940

Largest daiily December 1, 1967 156 6,240 March 26, 1968
CPEN INTEREST, MANIMUM DATLY
Longtime period December 1, 1067 359 14,360 Becember 11, i2, 1967
FUTURES PRICES

Cents per pound Future

Longtime period

Highest December 1, 1967 ib.50 1969 January March 18, 1968

Lowest do, 9.00 1968 July

June 25, 1968

1/ Ending June

o AL

o

UP

DATA 1981

30, 1971,
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Table 101.

LIVE HOGS

Volume of trading, open interest, and deliveries on the Chicago Mercantile Exchange, fiscal years 1965-66 to 1970-T1,

and monthly July 1970 to June 1971

Volume of trading

Open interest: Annual average
1985-66 to 1970-TL

and monthend 1970-T1

Contracts settled by delivery

Contracts of |Contracts of| Total

20,000 1b. | 30,000 Ib. |~ Contracts }| 1,000 cwt,

Contracts of

Total

Contracts of|Contracts of Total

‘Contrachs of

20,000 1b, [ 30,000 1b. | Contracts

T 1,000 cwh.| 20,000 1b. | 30,000 1b. Contracts | 1,000 cwh.

3,566
8,990
11,06
12,834
119,716

101,043

3,566
8,990
11,026
12, 834
9k, 708

713
1,798
2,205
2,567

26, ik

1969-70 25, 008

1970-~71

July
August
September
October
November
December

191,043 57,313
1,865
2,h22
1,290
2,722
2,076
4,378

6,217
8,072
k, 301
9,072
6,919
14,593

22,727
25,261
24,185
22,183
18,053
29,460

6,217

January
February
March
April
May

June

/689
533
731

732
2/2,661

1/689
533
731
732

3,371

5,634

2,352
2, i
2,541
3,392
3,966
5,207

6,743
7,826

138

1/ Five-month average. 2/ Eleven-month average.

Tsble 102. Record volume of trading; open interest, and futures prices on the Chicago Mercantile Exchange,

3/ FEight-month aversge.

B/ TLess than 500 cvwt.

longtime periods and 1970-71L

Type of record

Amount

Date

1
Beginning date-/ l Contracts of

30,000 1b. | 1,000 cwt,

i

Tongtime period . Largest annual
Largest monthly
Largest daily
1970-71 Largest monthly
Largest deily
OPEN INTEREST, MAXIMUM DAILY Longtime period

1970-71

February 28, 1956
do.,
January 2, 1968

2!

July 1, 1970 2

do.

191, 043

3,310

57,313
8,88
993

8,838
993

1970-T1
June 1971
June 25, 1971

June 1971
June 25; 1971

9,460
3,310

9, 460

Januaxy 2, 1968
July 1, 1970

2,856

5 May 27, 1971
2,856

May 27, 1071

9,521
9,521

Future
1970 February
1971 April

1970 July
1971 April

Dollars per cwt.
30.05

15.75

26.65
15.75

Februery 19, 1970
January 11, 1971

July 1, 1970
January 11, 1971

FUTURES PRICES December 1, 1967

do.

Longtime period Highest

Lowest
1970-71
1/ Ending June 30, 197Ll.

Highest
Towest

July 1, 1970
do,
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Table 103-a.

LIVE HOGS

Monthly volume of trading on the Chicago Mercantile Exchange, by future; July 1970 to June 1971

Future

1970
July

1970 , 1970
Aug. ' Qct.

1970
Dec.

1971
Feb.

1971
Apr,

1971
June

1971
July

97
Aug.,

1971
Oct.

1971
Dec.

1972
Feb,

1972 1972
Apr. June

};’glmte.l

1,619

2,633 827
2,051 1,764
888

901
2,410

L5

g
179

6
49
259
319

Contracts of 30,000 pounds

1

73
250
173
869
1,579
1,278
1,780
2,019
2,651
5,359

323
321
943
1,166
913
3,338

176
592
629
1,483

53
195

6,217
8

Table 104-a. Semimonthly open interest on the Chicago Mercantile Exchange, by futuve, July 1970 to June 971

Future
1970 1970 1970 1970 1971 1971 97 1971 97 1971 1971 1972 1972 1972 1972
July Aug. Oct. Dec, Feb, Apr. June July Aug, Oct. Dec, Feb. Apr. June July
Contracts of 30,000 pounds

1,045
817
h28

ks

614

Lgg
661
619
hsy

561

170
198
263

27
4
82
Loy
bl
ksy
553
888

871
1,023
1,222
1,705
2,098
2,398
3,152
3,211
3,115

(spunod 00Q°0E JO #30WI3WED UL) SOOH FAIT
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Table 103-b. Monthly volume of trading on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Future
1370 1970 1970 | 1970 1971 1971 1971 1971 1971 1971 1971 1972 1972 1972 1972
July Aug. Oct. | Dec, Feb, Apr. June July Aug, Oct. Dec. Feb. Apr. June July
1,000 cwt,

} Total

790 248 58 13 -=- — -
615 269 269 15 2 1/
—— 66 253 188 54 15 22
620 678 181 78 5
613 500 188 % 52
1,255 1,221 koo 436 261 ——iee
1,416 2,763 985 731 L7k 97
1,226 3,584 1, kil 588 383 9%
2,267 2,517 1,119 534 283 53
2,h13 1,143 606 350 177
——— 2,292 1,264 795 3 27h 189
- 1,704 2,150 1,608 1,848 1,001 ks

Tgble 10k-b, Semimonthly open interest on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Future
1970 ] 1970 1970 1971 l 1971 1971 1971 1971 1971 1971 l 1972 1972 1972 1972 Fotal
Aug. Oct. Dec. Feb. Apr. June July Aug. Oct. Dec. 1 Feb. Apr. June July
1,000 cwt.,

134 168 883

184 204 706

150 200 582

198 273 732

186 282 ’ 776

122 282 76ﬁ
300 79

317 1,018

319 © 1,018

297 - 1,190

119 1,219

1,562

(*3#0 000°T WI) SHOH FAIT

Tess than 500 cwt.




LIVE HOGS

Teble 105-a. Chicago Mercantile Exchange: Long and short commitments of reporting and nonreporting traders, apnusl average for semimonthly dates 1968-69 to 1970-T1:
and semimonthly July 1970 to June 1971

Reporting (large] traders’ commitments classified by them as speculative or hedging Nonreporting (small)
Speculative traders’ speculative Total
Long and sho Hedging Total and hedging open
Long or short only (spreading)L, Total commitments2/ interest
Long [  Short Long T short Long | ~Short Tong .|  short Tong | “short Long |  Short

CONTRACTS OF 30,000 POUNDS BEGINNING WITH THE 1970 JULY FUTURE AND 20,000 POUNDS PRIOR TO THAT YUTURE

87 29 29 95 12 65 107 181
ko7 157 157 555 299 367 854 931

360 360 1,087 193 1,280 1,404

143 1k3 375 706
18 18 413
36 36 ko3

150 150

212 212

113 113

179 179

165 165

137 137

183 183

168 168

526 263

817 bl

938 618 1,577
1,332 468 1,766
1,016 1,109 545 2,045
Mar, . 1,158 966 609 1,969
1,238 1,198 2,286
Apr. 1,162 826 Lo6 96 1,729
1,104 515 367 2,082 1,827
May 1,233 87 375 2,323
1,495 1,191 772 313 2,580 2,626
June 970 1,355 36 2,165 2,989
695 1,255 272 297 1,26k 2,376

{ 8308I3U0D uy) SOHOH TAIT

y Long and short (spreading) positions are derived on a mechanical basis from 2qual long and short positions reported as speculative.
y Deilved by subtracting reporting traders' commitments from total open interest.




LIVE HOGS

Table 105-b., Chicago Mercantile Exchange: Long and short comitments of reporting and nonreporting treders as perccnt of totel open interest, annual average
for semimonthly dstes 1968-69 to 1970-71 and semimonthly July 2970 to June 1971

Reporting (large) traders' commitments clsssified by theml as speculative or hedging Nonreporting (small}

Speculative traders' speculative Total

Long and short Hedging Total ) and hedging open

Long or short only (spreeding) Totel conmitments interest

Tong | Short Long | Short Tong | Short Long | Short Tong | Short Long | _Short

g6l vivadn (3
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LIVE HOGS

1861 vivadn (J

Table 106. Semimonthly closing prices on the Chicago Mercentile Exchange, by future, July 1970 to June 1971

Future

1970, 1970 1970 1970 M ’ 1971 1971 1971 1971 1971 1971 1972 , 1972 1972 1972
Oct. Dec. Feb. Apr. June July Aug. Oct. Dec. Feb. Apr. June July

llars per cwt,

July . 20,50 19.95 19.52b 19.45a ———
20.70 20.10 19.70 19.50n -
August . 19.90 19,32 19.00b 19.05b ——
19.67 19.75 20.32b 21.70 2,00
September 19.90 19.62 20.45 21.60a 23.90
19.70 19.ko0 20.00 21.12 23.65

October 19.17 18.60 19.15 20.10 22,65
—— 16,15 16.92 17.60 21.00
November 16.62b 17.h2 18.30 21,55
16,52 16.97 17.95 21.65
December 17.40 17.37 18.10 21.65
16.35 16.30 18.75

January 16.92 16,70 19.65

17.70 20.55

February 18.72 21,10

17.60 20.40 -—
March 17.92 21.4%0 21.90n
17.45 21.35 23.50

SDOH JAIN
oTT

April 17.25 22.10 2k .20

——— 22,25 . 2k.05

May 22.65 23.95 . _—

22.92 2l 2 23,79 25,158

21.77 2k ,05a 23.65 -— -
21.80 22,45 22,27 23,70 23.95

"b" - bid price; "a" - msked price; "n" - nominal price.
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FROZEN PORE BELLIES

Tgble 107. Yolume of treding, open interest, a&nd dellverles, by coniract market,
fiacal years 1961-62 to 1970-71, and monthly July 1970 to June 1971
Chicags Mercantile Exchange _| Minneapolis Total Chicago Minneapolls
Year and !Contracts of{Contracts of Grein Exch. | - a 5
mopth 30,000 36,000 Total Contracte of co;t.. Bc;’ , | Mereantile Grein a1 fﬁ:;i;ta
enmde pounds comtracts | 18 3,000 1b. &1l markeis| pExchange Exchange
--------------------------- COTLTACEGon - msmm s mmmmmmm === s mm o e e e 1, 000 pOUNA G == ==~ smm - =
VOLUME ©F TRADING
19%61-62 857 - 857 - 857 25,710 -—= 25,710
1962-63 1,2h¢ --- 1,249 --- 1,249 37,470 --- 37,470
1963-64 65,693 -~ 65,693 --- 85,6031 1,970,790 -+ 1,970,7%
1%1"65 388.1 326 - 388: 326 === 388; 326 1, 61‘9: 780 = 11, 6!49; 780
1965-66 778,591 - 778,991 s 778,991] 23,369,730 -~ 23,369,730
1966-67 845,383 --- 845,383 --- 845,383 25,361,490 -+ 25,361,550
1967‘68 1 31—1: 397 - 1, 3}—1: 597 - 1: 311) 597 39) 3“7: gic — 39! 3’*7: 210
1968-69 1,670,102 --- 1,670,100 -— 1,670,102 50,103,060 --- 50,103,060
1969-70 2,260,413 26,879 2,287,262 ~—-  2,287,292| §&8,780,034 -—- 68,780,034
1970-71 267,119 1,258,636 1,525,755 1,057  1,526,812] 53,324,466 19,026 53,343,492
July 178,201 18,991 197,282 -— 197,282} 6,032,h06 -—  6,032,k06
August 88,828 54, 394 ib3, 222 -— k3,222 4,623, 024 -—— 4,623,004
Septexber -—- 57,8L0 57,840 — 57,840 2,082,240 --—  2,082,2h0
Qetober - 72,869 72,869 == 72,869) 2,623,284 --- 2,623,284
Hovember -— 64, 748 &l, Th8 — &4, 748 2,330,528 --—- 2,330,928
December - 103, 786 105, 786 - 105,786{ 3,808,296 --- 3,808,206
! Jenuwary -— 132,183 132,183 -— 132,183 4,758,588 ---  k,758,588
i Februery -— 143,203 143,203 - 143,203 5,155,308 --- 5,155,308
i ¥arch -— 156,918 156,918 - 156,918] 5,649, --- 5,645,
| Aprdl ——— 121,043 121,043 867 121,620{ 4,357,548 15,606 k373,154
i May - li"‘?a 983 lh?: 483 127 ].138; 110 5,327, 388 2, 285 5,329, 674
. June —— 182,678 182,678 63 182,741} 6,576,508 1,134 6,577,542
| OPFN INTEREST: ANNUAL AVERAGE 1961-62 TO 1970-71 AND MONTHEND 1970-71
i 1961-62 1/98 e o8 = %8 1/2, 540 --- 2,940
f 1062-63 73 -n 73 -—- 73 2,190 --- 2,190
1563-6k 862 —— 862 - 86z 25,860 —- 25, 860
_- 196h-65 6,293 6,295 6,295 188,850 --- 183,850
1965-66 11,100 -— 11,100 — 11,100 333,000 - 333,000
196667 12,086 — 12,086 — 12,086 362, 580 - 362,580
1957-68 15,412 -—- 15,412 — 15,412 b2, 360 -— LGz, 360
1968-69 17,75% -== 17,754 -—- 17,754 532,620 -— 532,620
1969-70 18,037 2/1,22% 18,kks - 18,4ks 555,798 -— 555,798
147071 3/6,806 16,661 17,228 L/29 17,236 616,817 ufge2 616,950
July 6,806 k. 115 10,923 -— 10,921 352,320 — 352,320
ﬁ“s‘lﬁt - 8:772 8}772 - 8)772 315: ?92 e 315;?%
September - 10,971 10,971 -—- 16,971 394,956 - 394,956
October --- 1h, 137 15,137 -— 14,137 508,932 - 508,932
Hovember —- 17,880 17,880 —— 17,880 643,650 —— 643,680
December -—- 20,995 20,995 -—- 20, 995 755,820 --- 755,820
Jarmery - 18, k70 18, 470 —— 18,470 , 520 —_— 665, 920
Pebruary —— 16, 628 16,928 - 16,928 609, 408 - 609, bo8
1 March - 20,166 20,166 - 20,166 725,976 — 25,976
April - 23,272 23,272 27 23,299 837,792 486 838,278
My - 22,k26 22,426 32 22,458 807, 336 576 807,912
June —m 21,802 21,8 29 21,831 . 522 785, 354
CONTRACTS SETTLED BY DELIVERY
16152 - g — - - g = =
1962.63 - - - --- - —- -— -
1963-6L - - -— --- ——- S - —
b 196%-65 ~— - -— - - - -—-
1965-66 -—- - -— -— - o - -—
1966-61 - ——- e -— — -—- - -
1967-68 - - - ~-- — - - ---
1968-69 7,798 - 7,798 -~ 7,798 233, 6ko -~ 233,9%
1969~70 4,836 -—- 4,836 e 4,836 145,080 -— 145,080
1970-71 3T 3,343 3,20 --- 3,720 131,658 - 131,658
! July 16 ——- 16 — 16 480 — 480
Auguat 361 —-— 361 --- 31 10,830 . 10,830
Februery - 583 583 - 583 20,988 --- 20,528
March ~-- ®7 27 --- 927 33,372 - 33,372
o lr 833 1) 833 - l) 833 65; 988 - 65: 988
1/ Ten-month averege.
B/ Four-momth aversge.
%/ Cme-menth mverege,

il AT T

UPDATA 1981 g

Three-month average.




FROZEN PORK BELLIES

Table 108-a. Monthly volume of trading on the Chicago Mercantile Exchange, by future, July }970 to June 1971

Month
1970-T1

Future

1970
July

1g70 1971 1971 l 1971 ’ 1971 1971 1972 1972 1972 1972
Aug, Feb. Mar. May July Aug. Feb. Mar, May July

Total

July
August
September
October
November
December
January
February
March
April
May
June

Contracts of

53,677

30,000 1b. ——— Contracts of 36,000 pounds

124,614 17,212 1,253 26 ——
88,828 ii2)255 6,803 h,ﬁae 8u8
1,013 7,812 6,436 2,331
50,485 12,988 5, 4k0 3,297
13,218 10,779 b, 784 i, g72
61,897 17,453 6,868 15,259
57,316 2k, 743 12,886 28,751
20,435 46, 568 22,692 43,280
--- 19,108 52,510 55,881
29,305 5k, 359 10, 790
10, 546 88,316 10,519 1
i 90,090 ook 23,559 1,098 1h5

Contracts

197,282
1h3,222

57,840

72,869

6k, 748
105, 766
132,183
143,203
156,918
121,043
147,983
182,678

Table 109-a. Semimonthly open interest on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Date
1970-T1

Future

1970
July

1970 1971 1971 1971 1971 1971 1972 1972 1972 1972
Aug. Feb. Mar, May July Aug, Feb. Mar. May July

Total

July 15
31
Aug.

Contracts o

3,729

30,000 1b, - Contracts of 36,000 pound

7,437 2,308 583
6,806 696
5,325 18 1,104

Rt 2: 058
2,334
2,437
2,731

Contracts

1k,165
10,921
10,289

8,772
10, 08k
10,971
ll) 838
1k,137
15,850
17,880
20,91l

(83o®I3u00 uT) SIITTIE NHOd I'TZOUS




Table 108-b.

FROZEN PORK BELLIES

Monthly volume of trading on the Chicago Mercantile Exchange, by future, July 1970 toc June 197%L

Month
1970-T1

Future

1570 1570

1971
Feb.

i971

1971

1971
July

1971
Aug.

1972

1972

Mar.,

1972
July

July
August
September
Octaober
November
December
Jenoary
February
March
April
May

June

July Aug.

1,610,310 3,738,420
-~ 2,66k,840

619,632
1,521,180
1,176,468
1,817,460
1,555,848
2,228,292
2,063,376

735,660

45,108
24k, 908
281,232
467,568
388, ol

1,000 pounds

30, 528
83,016
118,692
178,992
549,324
1,035,036
1,558,080
2,011,716
1,956, 92k
3,179,376
3,243,240

8, 528
23,724
35,820

155,12k
305,532
3h3,260
737,064
o2, 048
1,377,324
2,412, 14y

36
1,836
5,112
2,664

11,772

16,380

6,576,408

Table 109-b, Semimonthly open interest on the Chicago Mercantile Exchange, by future, July 1970 to June 1971

Future
l 1971 ’ 1971 T 1971 [ 1972 1972 I 1972 3872
July Aug., Mar. May July
1,000 pounds - N

ieg? } 1971 17 1971

223,110
204,180
159,750

258,840
277,560
253, 080
183, 560
160,632

67,572

1, 764
11,844
21,528
35,208
47,700
71,676
95,436

130,320
186,588
203,436
196,59
199,152
209,232
214,200
237,99
264,528
287,856
341,388
372,2k0
352,368
340,416
226,296

L, 968
9,900
23,436
4,880
91,332
107,316
115,200
121, 068
136,116
148, 320

1ky
180
288
1,188
3,636
5, 5tk
6,336
8,892
11,592
21,456

869,040
784,872

{spunod po0*T UI) SIITIAA MO NAZOWI




FROZEN PORK BELLIES

Table 110-a. Chicago Mercantile Exchange: YLong and short commitments of reporting and nonreporting treders, anmal average for semimonthly dates 1968-69 to 1970-T1
ang semimonthly July 1970 to Jun= 1971

Reporting (large) traders' commitments classified by them as speculative or hedging Nonreporting (small)
Speculative traders’ speculative
Long and sho: Hedging Total and hedging
Long or short only (spreading )L Total commitments?/

Tong [ Short Long | Short Long |  Short Tong | Short Long | Short Long | _ Short

CONTRACTS OF 36,000 POUNDS BEGINNING WITH THE 1971 FEBRUARY FUTURE AND 30,000 POUNDS PRIOR TO THAT FUTURE

1,738 2,104 3,749 3,749 5,487 5,853 186 1,246 5,673 7,000 12,140 10,71k
2,013 2,123 3,97k 3,97k 5,987 6,097 511 865 6,498 Eots  1aak3 11

1,36k 2,140 3,568 3,568 L,932 5,708 1,109 5,873 6,817 11,417 10,473

1,908 3,106 1,609 1,609 3,917 1&,715 1,2143 10,21 8,2
1,823 2,103 1,006 1,006 2,849 3,129 460 7:90?; 7 3(3)27
1,912 1,918 1,364 1,364 3,276 3,282 363 6,852 6,62k
953 Lot 2,31k 2,314 3,267 2,721 187 2 5,446 5,864
698 79 2,693 3,2 246 6,426
389 661 3,284 3,948 355 6,668
705 1,1k 4,983

1,165 1,353 5,386
981 1,919 6,535
961 1,972 6,488 7,499
1,143 1,573 hily Ly 8,020
784 2,122 8,117 13,254

758 12, 70;
1,60 L 4, 9ol 1,457 6 6 12, 103
1,166 901 686 12,207
1,422 i 1,68 852 11,604
1,56k 695 12,524
1,178 1,152 6,200 13,966
l,ggg 1,755 7,39 14,891
1, 688 2,03 : T:753 946 15,519
2,281 6,200 7,033 1,923 8,123 15,616
2,247 % 5,209 » 1,958 7,167 15,259
1,563 5,253 8,518 2,148 7,401 16,739
2,059 5,028 6,89% 1,810 6,838 14,964

(#9983qu00 UT) SATTTEE WHOJ NIZOHA

I_L/ Long and short (spreading) positions are derived on a mechanical basis from equal long and short positions repor.ted as speculative,
g/ Derived by subtracting reporting traders' commitments from total open interest. -
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:
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g
B
:

Tong and short commitments of reporting and nonreporting traders as percent of total open intersst, annusl averege

for semimonthly dates 1968-69 to 1970-71 and semimonthly July 1970 to June 1i9TL

Chicago Mercantile Exchange:

Table 110-b,

Total

open
interest

Nonreporting (small)
troders' speculative

and hedging

commitments;

Speculative

Tong and short

(spreading)

Reporting (large) traders' commitments classified by them as speculative or hedging

Long or short only

115

FROZEN PORK BELLIES (In percent)
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FROZEN PORK BELLIES
Teble 111, Semimonthly eclosing prices on the Chicago Mercantile Fxchange, by future, July 1970 to June 1971

Future

Date 1970 [ 1570 I I 1971 1971 1971 | 1972 | 1972 | 1972 1
1670-71 July | Aug, Feb. Aug, | Feb, | Mer. | May Aug.
\..ent-s per pound ———— ————

July 15 k.25 38,25 3.57 31L.55 31,90 - —n- - - - ——u -—
31 -~ 3647 .52 370 32,30 - - -=- —-- - -—— -—-

Avgust 15 ---  37.57 3L 3.87 22.65 33,05 -—- -—- ) - ~-- -—
N --- ---  33.50 33.80 3L.85 35,25 -—- --- --- --- ~-- ———
September 15 - ---  33.50 33.90° 3k.7Y 35.45 34.52a “—— - -— — -—
30 - _—— 32085 33-15 33.92 31‘-30 33.95 —— - - - -

October 15 - --- 30,55 30,87 3L.75 32.50 31,908  --- - ~m- —— —
31 -— --- 29,80 30.15 31,05 31.B2 31.358  --- — -— -— —

Hovemher 15 -—- --- 30,55 30.85 31,80 32.50 32.05h _— - -— -— —
30 we- --- 28,05 28,45 29,32 30,05 29.87 - -— “—- ——— -

December 15 - ~e-  27.60 27.90 28,70 29.60 23,15 ~- - -—— --- -
31 --- -~- 25,32 25,52 26,20 26,85 26,52 —— - - - -

Januery 15 - ---  23.25 23,20 23.97 24,65 2h.10 - -— -— — ———
3 -— ~-- 24,35 2h.32 2h.e 2570 25,25 —— -— -— ——- —

February 15 .- --- 26,25 26,10 26.60 27,05 26,57 32.75 V.508 oo ~=-  32,50b
28 — ——- -~ 23,95 2645 26,95 26.20 33,42 33,00 --~ 34.50n 33.50m

March 15 —-—- —- --- 26.95 27,25 27.k¢ 26,82 33.3% 33,00p --- 34,05 133,50
3n -—- -— -—- ---  27.10 27.52 27.05 35.70 35.50 - 35.65 3b,72n

April 15 ——— ——— -—— —--- 26,42 26,80 26.30 3545 35,20 35.70a 36.0%a 34.85
30 s - a—- --- 25,90 26,37 25.85 35,822 3L.90b 35.35n 35.50 34.50

May 15 ——— .- -——- --- 26,47 26,62 25.8 34,95 34,60 35.20n 35.50n 34.12n
3 LI - _—— -— -~= 27.h0 26,65 35,57 35.20 35,35n 35.80 34.90

June 15 — ——— . - --- 2h30 2372 3.3y 3h.pe  3L,50m 35,00 3h.20
30 - - - - - 2""-37 23-15 31-55 31-4“5 32.00 32.1558- 31-37

"u" —pid price; "a" - zsked price; 'n" - notinal price,

Table 112, Record volume of trading, open interest, and futures prices on the Chicego Mercantile Exchenge
longtime periods end 1970-71

eé/ Amount
Type of record Beginning dat Contracta of 1,000 pounds Date
36,000 pounds 2/ VR
VOLUME OF TRADTNG
I Longhime pericd
Largest annuel September 18, 1961 2,287,202 68, 780, 034 1969-70
Largeat monthly do, a2hy, 152 6,2k, 560 November 1069
Largest dally January 2, 1968 17,865 535, 950 May 21, 1969
1970-TL
Largest monthly .mly 1, 1970 157,282 6,032,406 July 1970
Largest daily LR 15,442 555, 912 June 8, 1571
CPEN INTEREST, MAXIMUM DATLY
Longtine period Jamiary 2, 1968 27,671 830,130 December 8, 1969
1970-71. July 1, 1570 2k, 357 876,852 May 18, 1971
FUTURES FRICES Cents per pound Tuture
Longtime period
Highest December 1, 1967 h8.87 1970 February February 2, 1970
Lowest do, 22,57 1971 Fehrunry Japuery 11, 1971
15970-T1
Highest Ju],y 1, 1570 k3,25 1970 July July 2k, 1970
Lovweat O, 22,57 1571 February Januery 11, 1971
1/ Ending June 30, 107..
2/ Prior to the 1971 February future, combract was 30, 000 pounds,




Table 113, Volume of trading, open interest, and deliveries on the Chicago Mercantile Exchenge, fiscal years 1963-64 to 1970-TL,

and monthly July 1970 to June 1971

Volume of trading

Open interest:

Annual average 1963-64 to 19T70-T1

and monthend 1970-T1

Contracts settled by delivery

Tontracts of [Contracts oi‘[
30,000 1b. 36,000 1b.

Total
contracts

1,000 pounds

30,000 1b.

oj[contracts of
36,000 1b.

Total
contracts

1, 00" pounds Contracts of|Contracts of

Total

30,000 1b. | 36,000 1b. contracts

}l, 000 pounds

163
17k
341
365
293
193

163 k4,890
17k 5,220
341 10,230
305 9,150
293 8,790
193 5,790
kg3 17,748

5,616

1/37
Jlé

20
15
23
15

37 1,110

16
20
15
23
15
27

[
-3

oooommmoﬂ?:’f:\o

480
600
150
690
450
972

612

1/ Five-month average.

Table 114, Record volume of trading, open interest, and futures prices on the Chicago Mercantile Exchange, longtime periods and 1970-TL

Type of record

Beginning daty

Amount

I
| Contracts of 36,000 1bs, |

1,000 pounds Dete

VOUUME OF TRADING Longtime period
1970-71

OPEN INTEREST, MAXIMUM DAILY Longtime period
1970-71

FUTURES PRICE2 Longtime period

1970-71

Lergest annual
Largest monthly
Largest daily

Largest monthly
Largest deily

Februery 3, 1964
do.

January 2, 1968

July 1, 1970

do.

ko3 17,748
169 6,084
53 1,908

e 1,58k
29 1, 0Lk

1969-70
Qctober 1969
November 19, 1969

Novenmber 1970
Auvgust 5, 1970

January 2,: 1968
July 1, 1970

164 5,904
8o 2,880

October 23~28, 1969
October 23-27, 1970

December li 1967
do. '

July 1, 1970
do. !

Cents per pound

57.00
38.50

112,50
38.50

Future
1970 March
1970 Rovember

Februsry 27, 1970

1970 November
1970 November

1/ Ending June 30, 1971,

September 1 & 9, 1970

July 17, 20 & 28, 1970
September 1 & 9, 1970

. SWYH UZNNI¥S NIZOWJ
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Selected pubiications available from the Commodity Bxchenge Authority

Requests for coples of the following specisl reports or for = complete 1ist of publications of the CBA may be
made to eny office of the Commodity Exchenge Authority.

Special commodity reports

Tradirg in Live Beef Cetile Putures, May 1970.
Futures Trading in Frozen Concentrated Orange Juice, October 1970,
Futures Trading in Fresh Shell Eggs. WMSR Wo. 1. Februery 1971,

Futures Trading in Maine Potaboes. MSR No, 2, May 1971,

Reguests to be placed on the mailing list for the periodic reports listed below, or any other periodic report
shown on the list of CEA publications, shouid be made %o the CEA office issuing the report,

Selected stabtisbicel reports

Commodity Futures Stabistics: Momthly report on volume of trading, open contrects, and prices for ail regulated
comodities, issued the 16th of each month, and annual summary covering besic fubures trading stetistics for ell
regulated commodities, usually aweilable in Jenusry (covering the previcus fisesl year). Persons who are on the
mailing list for the monthly report avtomaticelly recelve the annual summary.

Comnitments of Treders in Commodity Futures: Monthly report shows aggregete long and short speculative and
hedging coomitments of large traders and the derived wneolsssifdied long and short positions of small traders.
Released the 1Zth of each month.

The Centrel Region (Chicago) releazes the report covering wheat, corm, oats, soybeans, soybemn oil,
soybean meal, shell eggs, frozen pork bellies, live hogs, &nd live beef catile,

The Eastern Region (New York) releases the report covering cotton, potatoes, and frozen concentrated
orange juice.

Offices of the Commodity Exchenges Authority

EARTERN REGION: Commodity Exchange Authority WESTERN REGION: Commodity Exchenge Authority
U. 5. Department of Agriculture U, 8. Department of Agriculture
61 Broadwsy, Rm, 2101 480G Main Street, Rm. 356
New York, N, Y. 10006 Kensas City, Mo. 64112
CENTRAL REGION: Commodity Exchange Authority NATIONAL OFFICE: Comeodity Exchange Authority
U. 8, Department of Agriculture U, 5. Department of Agriculture
141 West Jackson Bivd., Rm, A-1 Washington, . C. 20250

Chicege, T11. 60604

* U, 5. GOVERNMENT PRINTING OFFICE : 1972 Q483196 (CEA-23)
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