
Al6-Lancaster Farming, Saturday, December 26, 1998

GRAIN, CATTLE, HOG,
& MILK BFP

FUTURES MARKETS
Markets Courtesy Of Chicago Board and Mercantile Exchange

(Closing bidsi Tuesday, December 22, 1998)
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Volume and Open [Relative Strength]
Symbol
CH9

Opan
2190

High
2204

LOW
2184

Last Chgs

12/22/98 2190 unch

-Moving Average
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Stochastic - Directional indicator--
Day 09 14 20 Day 09 14 20
Sto 13 33 10 53 714 ADX 22 22 15 07 12 75
%k 14 75 978 746 -DI 24 58 23 32 22 33
%d 16 91 10 80 874 -*DI 13 68 16 23 18 72

-Relative Strength—

09 14 20 Day

24 87 31 38 36 35

--•Historic volatility
09 14 20

8 82% 8 97% 8 50%
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Symbol
SF9

Opan
12/22/98 5490

Higb
5524

Low
5446

Last Chga

-Moving Average- ---
‘

0 q 18 40 Day 09
5520 5660 5696 -202 -260

Stochastic - fractional Indicator

nav 09 14 -0 Day 09 14 20

Sto 88’ 481 441 ADX 43 80 28 81 22 34

10 ll 6 V 650 DI 28 50 28 86 25 05

M 10 56 844 853 ’DI 794 12 30 15 86

Reletive Strength -

lay 09 14 20
25 55 32 86 38 19

--Historic volatility-
-09 14 20

7 44% 7 70% 15 34%

BFP Milk Futures:
Settlement Prices as of 12/22/98 07:00 PM
MTH/ DAILY
STRIKE OPEN HIGH LOW LAST

DA BFP MILK FUTURES
DEC9B 17.17 17.18
JAN99 15.80 15.80
FEB99 13.50 13.55
MAR99 12.69 12.70
APR99 12.34 12.34
MAY99 11:95 11.95
JUN99 12.03 12.04
JLY99 12.40 12.40
AUG 9 9
SEP99
OCT99

13.12
13.44

13.12
13.44

NOV99

17.17
15.70
13.45
12.68
12.28
11.91
12.03
12.40

13.12
13.44

17.18
15.77
13.47
12.68
12.28
11.91
12.04
12.40

13.12
13.44

5452

Momantum-
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625

600
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40
-134

SETT CHGE

17.18 UNCH
15.77 -3
13.47 -5
12.68 -6
12.28 -7
11.91 -4
12.04 +2
12.40 +2
12.75 UNCH
13.12 -1
13.44 +4
13.10 UNCH
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Syabol Op«n
LHG9 - 12/22/98 2925

High
2995

Low Loot Chgo
2870 2952 +125

Moving Av«rag«

)ay 09 18 40
2884 3234 3691

Momentum
09 18

-256 -708
40

-1488

Stochastic Directional Indicator-
aq 14 20 Day 09 14 20

Sto 57 69 28 99 27 98 ADX 64 45 51 67 41 73

36 48 22 00 21 16 -DI 37 48 39 03 38

%d 26 45 18 41 17 10 *DI 850 907 10 08

Strength'-
09 14 20

38 97 35 72 34 70

—Historic volatility-
-09 14 20

80 lit 68 13t 64 981

LIVE CATTLE - CUB
groaoMct 1999
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op«n High
- 12/22/98 5825 5877

Symbol
LCG9

--Moving xvormgo
09 18 40

5057 6028 6250

LOW
5815

Last cbgo
5865 +55

Monontu-
n-09 18

-105 -480
40

-727

Stochastic .

Directional Indicator--
0q 14 20 £)ay 09 14 20

50 00 25 86 23 08 ADX 49 67 38 58 29 03
34 45 22 58 20 78 -DI 30 87 31 48 31 00

27 43 20 63 19 03 +DI 847 985 11 27

-Rolativ* Strength-'
09 14 20

38 47 37 13 37 47

DAY
INT

11 980
71 679
31 422
11 361
13 297

7 228
7 199

16 143
7 118
5 90

30 158
4 34

Historic volntlllty-
Day 09 14 20

23 18% 20 93% 20 59%

Symbol Op«n
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Moving Avaraga
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—Historic Volatility

09 14 20
15 09% 13 42% 12 64%

(Turn to Pag* Al9)

EST PRIOR
VOL SETT VOL

14 17.18
41 15.80

9 13.52
10 12.74
12 12.35
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