Roteiro Exercicio — Ajustes Diarios CME
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iii.  Em seguida, havera na tela informag¢bes relativas aos
valores de fechamento, abertura, alta, baixa e o preco de ajuste
do dia
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Market data is delayed by at least 10 minutes

All market data contained within the CME Group website should be considered as a reference only and should not be used as
validation against, nor as a complement to, real-time market data feeds. Settiement prices on instruments without open interest or
volume are provided for web users only and are not published on Market Data Platform (MDP). These prices are not based on
market activity.
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iv. Ao clicar na aba Settlements é possivel obter os precos de
ajuste dos ultimos 5 dias;




2 Trading Clearing Regulation Data Education About

Corn Futures Settlements View Another Product -
Quotes Se:‘.ler‘@n:s Volume Time & Sales Contract Specs Margins  Calendar
Futures Options
Trade Date: | Tuesday, 21 Mar 2017 (Final) >

All market data contained within the CME Group website should be considered as a reference only
and should not be used as validation against, nor as a complement to, real-time market data feeds.
Settlement prices on instruments without open interest or volume are provided for web users only
and are not published on Market Data Platform (MDP). These prices are not based on market

activity.
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v. Os valores apresentados estdo em bushel/saca no caso do
milho e da soja, devendo-se realizar as conversdes necessarias
conforme a tabela a seguir.
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vi. Selecione uma data de vencimento para o contrato e faca
os calculos sempre para a mesma data de vencimento e a mesma
referéncia do resumo, usando as seguintes féormulas:

Ajustes para o vendido

AD=-(PA, - PO) x tamanho x n (1)

AD = -(PA;- PA.,) x tamanho x n (2)
AD=(PA,_,-PO) x tamanho x n (3)
AT = -(Pfinal-Pinicial) x tamanho x n (4)

Ajustes para o comprado

AD=(PA, - PO) x tamanho x n (1)

AD = (PA;- PA, ;) x tamanho x n (2)
AD=-(PA,_,-PO) x tamanho x n (3)

AT= (Pfinal-Pinicial) x tamanho x n (4)|

vii. Ateng¢ao para o tamanho do contrato, ele pode ser obtido
no site da CME Group em Trading > Agricultural > produto

desejado > Contract Specs

Por Priscila de Oliveira




