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Futures Monthly Market Report for ICE London Cocoa
Open High Low Close Settle Change Total Vol |OI Ol Change |EFP EFS Spread Vol
Mar-22 1706 1809 1636 1642 1642 -61 98645 20794 -26721 7491 11998 50028
May-22 1743 1859 1688 1688 1690 -53 186903 52994 9550 15589 136 72774
Jul-22 1757 1876 1719 1720 1722 -35 88936 38813 -3899 7008 237 54238
Sep-22 1753 1866 1725 1726 1728 -25 76213 45667 871 658 542 54872
Dec-22 1748 1850 1724 1726 1728 -21 95127 60972 8294 687 31128 51400
Mar-23 1739 1830 1719 1721 1723 -16 46465 38593 10139 826 1382 30413
May-23 1758 1816 1720 1722 1723 -14 12886 10475 1695 169 0 10096
Jul-23 1754 1808 1718 1718 1721 -14 6029 5458 750 189 0 5306
Sep-23 1750 1803 1717 1718 1719 -13 3465 4597 453 169 0 2630
Dec-23 1742 1800 1714 1718 1716 -12 2534 2659 1487 254 0 2107
617203 281022 2619 33040 45423 333864
Futures Monthly Market Report for ICE US Cocoa
Open High Low Close Settle Change Total Vol |OI Ol Change |EFP EFS Spread Vol
Mar-22 2533 2790 2503 2503 2491 -37 221615 11 -68259 9773 2796 147407
May-22 2581 2838 2515 2517 2529 -47 508175 91420 31551 7782 3233 241402
Jul-22 2605 2855 2541 2544 2555 -45 187581 54665 16552 3316 50 130013
Sep-22 2613 2844 2554 2559 2568 -40 100732 30095 5781 67 1676 83356
Dec-22 2612 2817 2550 2554 2564 -36 53698 36250 10311 53 0 41909
Mar-23 2619 2786 2531 2532 2545 -36 35946 27616 10784 125 0 25897
May-23 2609 2765 2521 2526 2534 -39 6054 9507 2588 83 0 4541
Jul-23 2601 2747 2512 2517 2525 -41 2144 1948 734 84 0 1769
Sep-23 2593 2729 2502 2503 2515 -43 826 1323 224 83 0 483
Dec-23 2701 2712 2492 2494 2503 -51 496 423 403 125 0 155
1117267 253258 10669 21491 7755 676932
Arb GBP as of ICE London Cocoa Close Arb $ as of ICE London Cocoa Close
Arb Last Open High Low Close Change Arb Last Open High Low Close Change
Mar-22| 191 248 181 215 35 Mar-22 257 333 245 288 47
May-22| 184 231 182 196 20 May-22 248 314 246 263 27
Jul-22 187 222 184 184 4 Jul-22 252 300 246 246 5
Sep-22, 196 227 188 188 -3 Sep-22 264 306 252 252 -4
Dec-22, 197 228 186 186 -3 Dec-22 265 308 249 249 -5
Mar-23 196 228 177 177 -9 Mar-23 265 307 237 237 -12
May-23 193 230 168 168 -13 May-23 261 310 226 226 -18
Jul-23 190 228 164 164 -14 Jul-23 256 308 219 219 -19
Sep-23 182 223 158 158 -16 Sep-23 246 300 212 212 -22
Dec-23 181 217 151 151 -23 Dec-23 245 293 203 203 -31
Currency
Spot Open High Low Close Change
£/$ 1.3449 1.3644 1.3273 1.3417 -0.0030
£/€ 1.1965 1.2068 1.1796 1.1958 -0.0009
€/$ 1.1232 1.1495 1.1107 1.1220 -0.0015

Daily Chart of ICE London Cocoa May 2022 (£/t)
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Daily Futures Volume on ICE London Cocoa (lots)
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Daily Chart of ICE US Cocoa May 2022 ($/t)
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Daily Futures Volume on ICE US Cocoa (lots)
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Futures Monthly Spread Report for ICE London Cocoa and ICE US Cocoa

Switches Open |High Low Sett Change |£/m Vol Switches Open |High Low Sett Change |$/m Vol

LDN Mar22/May22 -40 -33 -60 -48 -8 48416 NY Mar22/May22 -48 -35 -70 -38 10 135996
LDN Mar22/Jul22 -54 -46 -93 -80 -26 -20 4808 NY Mar22/Jul22 -72 -61 -98 -64 8 -16 11539
LDN Mar22/Sep22 -42 -40 -96 -86 -36 -14 2919 NY Mar22/Sep22 -80 -53 -104 -77 3 -13 2442
LDN Mar22/Dec22 -46 -30 -93 -86 -40 -10 2972 NY Mar22/Dec22 -73 -19 -84 -73 -1 -8 883
LDN Mar22/Mar23 -33 -17 -82 -81 -45 -7 1784 NY Mar22/Mar23 -33 -4 -44 -54 -1 -5 272
LDN Mar22/May23 0 0 -39 -81 -47 -6 158 NY Mar22/May23 -21 -20 -21 -43 2 -3 14|
LDN Mar22/Jul23 -79 -47 -5 0 NY Mar22/Jul23 -34 4 -2 0|
LDN Mar22/Sep23 =77 -48 -4 0 NY Mar22/Sep23 -24 6 -1 0|
LDN Mar22/Dec23 -5 -5 -5 -74 -49 -4 50 0|
LDN May22/Jul22 -15 -12 -35 -32 -18 -16 32562 NY May22/Jul22 -25 -16 -30 -26 -2 -13 89875
LDN May22/Sep22 -11 -4 -41 -38 -28 -10 16813 NY May22/Sep22 -32 -5 -42 -39 -7 -10 21277
LDN May22/Dec22 -7 16 -39 -38 -32 -5 4795 NY May22/Dec22 -22 26 -36 -35 -11 -5 5599
LDN May22/Mar23 15 30 -32 -33 -37 -3 1032 NY May22/Mar23 11 55 -17 -16 -11 -2 1347
LDN May22/May23 18 18 -30 -33 -39 -3 256 NY May22/May23 32 65 1 -5 -8 0 425
LDN May22/Jul23 -31 -39 -2 0 NY May22/Jul23 9 24 9 4 -6 0 6
LDN May22/Sep23 21 21 17 -29 -40 -2 23 NY May22/Sep23 55 55 55 14 -4 1 10
LDN May22/Dec23 20 20 20 -26 -41 -1 23 NY May22/Dec22 26 4 0|
LDN Jul22/Sep22 4 12 -10 -6 -10 -3 29694 NY Jul22/Sep22 -8 12 -14 -13 -5 -7 48660
LDN Jul22/Dec22 8 36 -8 -6 -14 -1 6448 NY Jul22/Dec22 0 45 -10 -9 -9 -2 8527
LDN Jul22/Mar23 18 51 -2 -1 -19 0 6533 NY Jul22/Mar23 33 74 10 10 -9 1 9587
LDN Jul22/May23 27 51 0 -1 -21 0 552 NY Jul22/May23 51 87 28 21 -6 2 377
LDN Jul22/Jul23 30 51 5 1 -21 0 381 NY Jul22/Jul23 65 103 32 30 -4 3] 109
LDN Jul22/Sep23 54 58 26 3 -22 0 42 NY Jul22/Sep23 87 103 57 40 -2 13 49
LDN Jul22/Dec23 63 63 63 6 -23 0 31 NY Jul22/Dec23 118 118 71 52 6 3] 30
LDN Sep22/Dec22 4 23 0 0 -4 0 31851 NY Sep22/Dec22 8 33 3 4 -4 1 29821
LDN Sep22/Mar23 14 40 5 5 -9 1 4965 NY Sep22/Mar23 38 64 23 23 -4 4 11554
LDN Sep22/May23 26 52 6 5 -11 1 683 NY Sep22/May23 48 65 34 34 -1 4 592
LDN Sep22/Jul23 45 58 6 7 -11 1 56 NY Sep22/Jul23 83 90 70 43 1 4 233
LDN Sep22/Sep23 a7 49 23 9 -12 1 51 NY Sep22/Sep23 57 108 57 53 3 4 46
LDN Sep22/Dec23 26 35 20 12 -13 1 61 NY Sep22/Dec23 121 121 81 65 11 4 41
LDN Dec22/Mar23 10 21 4 5 -5 2 24983 NY Dec22/Mar23 19 31 19 19 0 6 14751
LDN Dec22/May23 18 37 4 5 -7 1 1426 NY Dec22/May23 41 51 31 30 3 6 1047
LDN Dec22/Jul23 33 46 13 7 -7 1 351 NY Dec22/Jul23 66 66 39 39 5 6 366
LDN Dec22/Sep23 31 53 14 9 -8 1 254 NY Dec22/Sep23 49 3 5 0|
LDN Dec22/Dec23 26 57 11 12 -9 1 142 NY Dec22/Dec23 89 89 85 61 15 5 23
LDN Mar23/May23 2 16 -2 0 -2 0 8750 NY Mar23/May23 10 23 10 11 3 6 3005
LDN Mar23/Jul23 6 28 0 2 -2 1 556 NY Mar23/Jul23 30 39 20 20 5 5 535
LDN Mar23/Sep23 18 34 4 4 -3 1 307 NY Mar23/Sep23 41 57 30 30 7 5 160
LDN Mar23/Dec23 15 38 11 7 -4 1 194 NY Mar23/Dec23 56 62 46 42 15 5] 34
LDN May23/Jul23 3 12 1 2 0 1 3881 NY May23/Jul23 8 20 8 9 2 5 848
LDN May23/Sep23 9 19 3 4 -1 1 482|  |NY May23/sep23 35 35 22 19 4 5 34
LDN May23/Dec23 8 24 7 7 -2 1 48 NY May23/Dec23 47 48 47 31 12 4 13
LDN Jul23/Sep23 4 9 1 2 -1 1 1685 NY Jul23/Sep23 8 19 8 10 2 5 373
LDN Jul23/Dec23 7 12 5 5 -2 1 771 NY Jul23/Dec23 31 31 22 22 10 4 36
LDN Sep23/Dec23 3 7 1 3 -1 1 1148 NY Sep23/Dec23 10 30 9 12 8 4 191
Daily Chart of ICE London Cocoa May 2022- July 2022 Switch (£/t)

-10

o _L ' | 4

ﬁ -

25

0 #]

35 E‘E E‘E

-40

v % v 9% v 9% % v 9% % v 9% % v 9% %
v v N v S SV v v SV v v N S v v v v v v v
o o o o o o o o o o o o o o o o o o o o
o o o o N o o o o o o o® o 2 N A o ° o a®
N N S S N N S ~ 3 N N X s 3} v b % P V &%

Daily Chart of ICE US Cocoa May 2022- July 2022 Switch ($/t)
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