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YM Marl7 Price vs Ol

On 03 October, YM SAFEX prices were recorded at R3 006 as Ol was
recorded at 2 329. We see an upward trend of the Ol as YM prices decline
overtime. Ol declines as YM prices increase., likewise, Ol tends to increase as
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WM Futures Price

R 4,100.00

As white maize prices traded at R3460 on 3 October 2016,

open interest was recorded at 4 832. Open interest increases
R 4,000.00 - as prices decrease and the opposite is seen as prices increase.
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Wheat Futures Prices

R 4,300.00

Wheat prices cv Ol

R 4,250.00 correlation between the Mar '17 price and Ol exists.

Prices started just under R4 200 while Ol was low within the 390 level.
As prices decline, Ol also tends to increase indicating that a negative
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Axis Title
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Soybeans Mar 17 Prices vs Ol

The relationship between soybean prices and Ol follows a similar trend as

the maize. This is evident on the gragh below; Ol tends to decline when

prices increase . Although Ol increases as prices decrease, the change is

by a very small margin as compared to the change seen with the maize Ol. [
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Sunflower Mar 17 Price vs Ol

4000

Ol increases as the Sunflower SAFEX price decreases. The relationship is similar to that of the wheat

commodity. Wheat prices became volatile between the 1st of November to 18 November and in this

same period we see a volatile trend with the OI.
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