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Prent Crude Futures- Monthly (US$/ barrel) _ Previous Business Day

Month First Last High Low Sett EFPs EFS Vol Sett Yol EFPs Op Int
Juil 28.45 28.90 29.21 28.45 1.137 50 11.153 28.50 27.596 5.939 43.066
Augl 27.64 27.74 27.93 27.60 149 300 15.825 27.40 41.459 8.986 88.621
Sepl 27.40 27.46 27.61 27.35 0 5.950 27.18 14.272 2.00 40.776
Oct] 27.20 27.20 27.37 27.13 4] 100 1.574 26.98. 4.712 13.100
Novl 26.95 27.00 27.00 26.95 0 168 26,77 790 8.313
Decl 26.73 26.70 26.85 | 26.66 0 1.429 26.53 7.940 36.461
Jan2 26.40 26.40 26.40 26.40 0 50 2621 91 8.308
Feb2 0 [{] 0 1] 259 47 2.346
Mar?2 1] [i] 0 [i] 25.6 0 - 2.793
Apr2 0 0 0 0 25.2 0 1.073
May2 0 0 i) [i] 24.99 0 ]
Jun2 0 4] 0 0 24.73 254 6.722
Sep2 0 0 0 0 24.13 1] 200
Dec2 23.75 23.70 23.78 23,70 0 282 23.58 600 8.203
Mar3 0 0 0 0 22.58 1] 200
Jun3 0 0 0 0 22.33 0 600
Dec3 0 0 0 0 22.03 0 600
Jund 0 0 0 [} 21.58 0

Index 28.63 ] Tptal 1.286 450 36.431 : 94.761 16.925 261.44
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Gas Qil Futures- Monthly (US$/ Mt) : Previous Business Day

Month First Last High Low Sett EFPs EFS Vol Sett Vol EFPs Op Int
Junl 23450 | 237.00 | 239.50 | 234.30 | 237.25 1.173 83 8.969 [ 93550 | 11.347 1598 [ "32.163
Jull . | 234.00 | 235.75 | 237.00 | 233.75 | 235.50 3 0 10226 | 234.75 | 14.863 240 45364
Augl 735.50 | 237.25 | 23825 | 235.50 | 237.50 0 1.483 | 236.15 5.976 17.027
Sepl 238.75 | 239.00 | 23925 | 238.25 | 239.00 0 918 23850 | 4.1 9.102
Octl 240.00 | 240.30 | 240.50 | 239.25 | 240.25 0 1.076 | 239.75 1.571 11.295
Novl 240.00_|_240.00 | 240.30 | 240.00 | 240.35 0 150 239.75 245 5.977
Decl 238.50 239.50 239.50 238.50 238.75 8] 1.331 238.50 2.812 20.739
JanZ 23725 | 237.25 | 237.25 | 23725 | 237.00 0 46 237.00 444 3915
Feb2 233.00 | 233.00 | 233.00 | 231.75 | 23175 0 396 732,00 2.203
Mar2 226.00 0 226,25 T.612
Apr2 221.00 | 223.00 | 223.00 | 221.00 | 219.75 0 380 721,00 30 383
May?2 214.75 0 216.25 0
Tan2 211.00 0 712,50 50 4738
SepZ 210.75 0. 317225 0
Dec?2 210.50 0 212.00 i.230
Mar3 210.50 0 212.00 0
Tun3 210.50 0 312.00 0
Dec3 210.50 0 712.00 i

Total 1.257 33 77975 41,464 | 2.236 | 157.750

Natural Gas futures- Seasons (Uk pence/ therm) Previous Business Day

Season First High Low Sett Chg EFp EFS Vol Sett Vol EFPs Op Int
Wi03 0.0 0.00 0.00 22.57 .09 0 22.66 0 60

- SU04 0.0 0.00 (.00 18.43 -0.08 0 18.51 0 155

Total 0 0 215




Natural Gas futures- Quarters (Uk pence/ therm Previous Business Da

Quarte First High Low Sett Chg E¥Ps EFS Yol Sett Vol EFPs Op Int
r
(202 0 22.41 -0.0 : 22.46 370
3302 0 21.37 -0.0 21.38 280
402 0 23.74 (.1 23.90 130
0103 1] 25.16 -0.0 2525 190
0203 0 20.27 -0.0 20.33 180
Q303 0 19.37 -0.1 19.49 175
Total : 1325
Natural Gas futures- Monthly (Uk pence/ therm) Previous Business Day
Month First High Low Sett EFP EF'Ss Vol Sett Vol EFPs Op Int
BOM . 0 20.6 0 0 21.03 0
Jull 20.8 20.85 20.73 20.7 0 0 425 21.01 620 5.803
Augl 21.0 21.00 21.00 21.0 0 0 25 21.16 150 3.345
Sepl 19.9 19.90 19.80 19.8 0 [i] 160 1999 350 4.685
Octl 22.8 22.30 22.80 22.8 0 0 135 22.80 2 2.225
Novl 24.6 24.61 24.61 24.6 1] [0 25 24.65 2 1.225
Decl 0 23.6 0 0 25.63 0 1.330
Jan2 27.0 27.00 27.00 27.0 1] 0 25 27.10 1.510
Feb2 26.3 26.55 26.53 26.5 0 0 25 26.73 2 1.380
Mar2 23.0 25.00 25.00 23.0 . 0 0 75 25.03 2 1790
Total 0 [1] 895 1.245 23.295




Natural Gas futures- Daily (Uk pence/ therm) Previous Business Day
Day First High Low Sett -EFPs EFS Vol Sett Vol EFPs Op Int
8Junl Contract Expired 20.96 [1]
OTun] 0 20.10 0 0 20.10 0 10800
T0Junl 0 70.10 0 ] 20.10 0 1.800
T1Junl 0 21.07 0 0 21.07 0 1.300
1ZJUn] 0 20.56 0 0 21.07 0
1310Unl 0 70.56 0 0 21.07 0
14]JUnl [i] 20.56 0 0 21.07 0
15Junl [i] 20.56 0 0 New Contract
Taotal 0 0 0 5.400
Electricity Baseload Fufures- Seasons (UK E/ MWh) Previous Business Day
Season First High Low Sett Che EFPs Yol Sett Vol EFPs Op Int
Wi03 0.00 0.00 0.0 21.2 +0.03 0 21.22 0
S0U04 0.00 %o 0.0 133 +0.14 0 18.16 0
Total 0 [}
Electricity Baseload Futures- Quarters (Uk E/ MWh) Previous Business Da
Quarter First RHigh Low Sett Chg EFPs Vol Sett Vol EFPs Op Int
Q202 0 0 0 18.44 FO.00 | 0 183 0
0302 0 0 0 18.06 0.0 0 18.0 0
0402 0 1] 0 20.84 0.1 0 210 0
0103 0 0 0 21.61 +0.15 0 214 0
203 0 0 0 18.33 -0.0 ] 8.4 0
Q303 0 0 0 18.01 0.0 0 3.0 0
Total 0 0




Electricity Baseload futures- Monthly (Uk E/ MWh)

Previous Business Day

Month First High Low Sett chg EFPs Vol Sett Vol EFPs Op int
BOM 0 17.75 +0.1 1} 17.63 0
Jull 0 17.60 +(.0 0 17.59 0
Augl 0 17.64 -0.0 0 17.70 4]
Sepl 0 15.68 -0.0 0 19.73 0
QOctl 0 20.00 -0.0 [1] 20.02 0
Novl 4] 21.00 4.2 0 20.75 0
Decl 1] 22.20 ~0.0 0 2222 0
Jan2 1] 23.33 -0.2 0 23.62 1]
Feb2 0 22.43 -0.0 0 22.45 1]
Mar2 0 19.14 0.1 0 19.28 0

Total 0 0
Electricity Baseload futures- Daily (Uk E/ MWh Previous Business Da
Day First High Low T Seit chg EFPs Yol Sett Vol EFPs Op Int

12Jun01 18.17 -0.0 0 18.20 0

13Jun01 18.23 +0.0 0 18.20 0

14Jun01 18.17 -0.0 0 18.20 0

15Jundl 17.83 +17.83 0 0

Total 0 54.60 0







