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Movers & Shakers

Contract Expiry Clqse 5-day 5-d§1y 52 week 52 week
price Return Volatility High Low
CASTOR Feb-19 5100 -0.47% 0.96% 6320 3889
CHANA Mar-19 4273 6393 3310
COCUDAKL Feb-19 1956 2064 1185
DHANIYA Apr-19 6232 6781 4222
GUARGUMS5 Feb-19 8178 10469 7357
GUARSEED10 Feb-19 4128 4802 3552.5
JEERAUNJHA Mar-19 15475 -2.18% 0.86% 20765 14140
RMSEED Feb-19 3902 -1.84% 0.68% 4253 3743
SYBEANIDR Feb-19 3744 -1.27% 0.87% 3896 3167
SYOREF Feb-19 774.9 0.39% 0.65% 790.05 716.2
TMCFGRNZM Apr-19 6342 -0.66% 0.72% 7600 6086

Note: The 52-week high and low values for each commodity represent high and low close prices of the

near month.
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1-Day Returns

Commodity 1-Day Returns Heat Map

CASTOR KAPAS DHANIYA
0.75% 0.00% -0.02%

CHANA WHEATFAQ COCUDAKL
-0.07% -0.15% -0.15%

SYOREF DHAANYA SYBEANIDR
-0.15% -0.31% -0.35%

TMCFGRNZM BARLEY]PR JEERAUNJHA
-0.47% -0.60% -0.71%

GUARSEED10 RMSEED GUARGUM5S
-0.85% -0.89% -0.91%
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Market Activity Report

Avg. Price Returns Avg. Dally Traded Volume Avg. Daily Open Interest
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Conclusions based on 1 day changes in price, volume and open interest:

Price

Volume

Open Interest

Commodity
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NONE

NONE

NONE

RMSEED

Commodity

- e
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CASTOR

NONE

NONE

JEERA
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Conclusions based on 5 day changes in price, volume and open interest:

Price Volume Open Interest Commodity

1 1 1t NONE

NONE

NONE
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] LI
L | L | NONE
3 2

Price Volume Commodity
1 1 NONE
! 1 GUARSEED
1 ! | NONE
> § J COCUD, DHANIYA
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Spread Report

Spread Term Structure
T=(3-Feb-2019
Spread Historical | Historical |Historical s H!stor|ca|
. 5day | Lasth . Spread | Average | Min|Max
. Price , Average | Min [Max | Average Days To
Commodity | Spread Contracts price | days Percentage| Spread Spread CiB
@t difference| range Spread | Spread | Fol (at Tday) |Percentage| Percentage ol
day) ¥\ r2074) |20 )| Value y J J

(T200T#)| (T2t0T+)

Ma-19/Feb-19 | 84 0 | 2|84 68 2019 | 66 || L65% | L78% | 054%[33% || 0
Castor seed | Apr-19/Mar-19 | 68 64| 72 67 81719 | 6 13% | L70% | 120%[225% || 20
Apr-19/Feb-19 | 152 138]152) 135 | B4[198 | 131 | 298% | 35% | 213%|563% | O

Apr-19/Mar-19 | 33 2641 2 GL[105 | 52 077% | L164% |-L76%[383% [ 20
Chana | May-19/Apr19 | 49 49165 4 9160 19 114% | 12% | 0.25%|18% || 43
May-19/Ma-19 | 82 821106 % 240173 | 10 | 192% | 357% [ -0.6%|64% ) 20

Ma-19/Feb-19 | 325 § |2%|35 14 BB | U 166% | 085% |-L4%[229% ] 0
Cocud | Ap-19/Ma-19 | 245 || 05 [24503Lf)f 7 44 | 3 123% | 153% | 0.%[22% || 20
Apr-19/Fep-19 | 57 15 |9%5605] 4l 16075 [ 4 291% | 240% [078%[452% ] O

Va9 A9 | st [ [aepuof] e [y | s [ osme | 13 [ommpom|
Dhaniya | ntoiMarts | 5 [ 9 [aspof ws [y | e | osew | raew [ommoom | e
wn9ap9 | e [ [0l w0 [sae | we | i | oamw [ramjaam ] ®

Ma-19/Feb19 | % 3 | B07| 102 | -B{A0| 125 || L16% | LIM% [037%[183% ] 0
Guargum | Apr19/Mar19 | 119 B3 |8 I9f 1% 10120 | 132 || 144% | 13% | 0.7%|L18% |[ 20
Apr-19/Feb-19 | 214 5 [182]24f 21 | 114[460 | 57T || 26% | 258% | L2%]|336% || 0

Ma-19/Feb-19 | 55 15 | 461]% M| 5T 8 133% | L120% |-L06%[222% ] O
Guarseed | Ap-19/Ma-19 [ 525 | -345 [465[52% ¥4 BB | o 126% | 13% | 108%[19%% | 20
Apr-19/Feb-19 | 1075 f| 23 p25|107y 98 35/140 | 105 [ 260% | 262% | 008%|40% f| 0

poees | 45 | 0 [aspn] e [oopms] e | ome | ows [Lomooem]
deera [ Maptoitore | 0 [ s [l mo {awpas | o [ v | ovame {ooswoomn | 8
Moo | & [ 3 [l a5 [ esgens | x0 [ oam | reme [osmmjaom]

Apl9/Eeb19 | % || 50 [ -18)% | | NaNB | %% 0
Rseed | May19/Apt9 | % [ 5 [ s | a0 | agss | 43 || osme | 1osw [osme|iam |
Mo/ Fen19 | 60 || &5 | 6]60 | | NaNB | %% 0

Mao/reoto | 3 a3 [apst] 5 [wseo] 6 [ osm | oo [2smloam| o
Sopbean | ApoiMarte | 2 [ [we 1 [aem | ow [ vuw | osm [seam |
molrens | 6 | [wpe ] w o] s | 20m | omew | s | 0

Ma-19/Feb-19 | 88 42 188509 5 20095 4 L1 | 7% | -374|154% | 0
Ref.Soy oil [ Apr-19/Mar19 [ 48 | 18 | 474 40922 2 063% | -063% | -L57%[03% )| 2
Apr-19/Fed-19 | -136 f| 235 [45593f 10 [H65|114 B L76% | -136% | 4% |184% | 0

May-19/Apr-19 | 38 3 | -8]% 5 | 0018 4 [ 060% | 073% |-04%|L5M% || 43
Turmeric | Jun-19/May-19 | 158 0 | 58]118 % 61258 | 53 248% | 124% | 0.08%|38%% || 65
Jun-19/ Apr19 | 19 60 |116]236) 18T | -16]274 | 137 f| 30%% | L76% |-0.23%|32% | 43
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Commodity Comments
None None
*NOTE:
- Spread Above Historical High/ Spread percentage above historical
spread percentage
[ Spread Below historical low Spread percentage below historical spread
percentage
Disclaimer

This Report is for general information of the recipients. The views and opinions expressed in this
document may or may not match the views of the reader. It does not constitute a personal
recommendation or take into account the particular investment objectives, financial situations, or other
needs of the reader. This document is not intended to be and must not be taken as the basis for any
investment decision. It should be noted that the information contained herein is from publicly available
data or other sources believed to be reliable. We are not soliciting any action based upon this material.
Neither NCDEX, nor any person connected with it, accepts any liability arising from the use of this
document.
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