
 
 
HOG INDEX-FUTURES          
b.d.bef.exp. contract lo yr  mean  hi yr  std.dev.
  
  

39-35 
jun1997-

2004 -14.69 2002  -8.56  -0.97 2001  3.39 
34-30  -14.84 1999  -6.08  1.33 2001  3.89 
29-25  -9.81 2002  -4.61  2.77 2001  3.78 
24-20  -9.03 1999  -2.24  5.47 2001  4.26 
19-15  -5.22 1999  0.88  9.20 2004  4.25 
14-10  -4.81 1999  0.69  7.25 2004  3.26 
9-5  -5.24 1999  -1.95  2.06 2004  1.87 
4-0  -2.81 2000  -0.59  0.70 2002  0.97   

  
  
  
  

Jun LH Basis 1997-2004
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