
 

 

 

Matba Rofex launched its Continuous Grain Indices 

It is a new family of indices, made from Matba Rofex dollar grain futures, which can 
act as a benchmark in the creation of investment products tied to soybeans, wheat 
or corn. 

Matba Rofex presents its Continuous Grain Indices, which gathers three financial 
indicators designed to reflect the evolution of the price of agricultural futures 
contracts in dollars: the Continuous Index of Soy MtR, the Continuous Index of Corn 
and the Continuous Index of Wheat. 

These indicators are published on a specific microsite on the Matba Rofex institutional 
website, and are calculated in real time during the market negotiation round for 
agricultural products (11:00 a.m. to 5:00 p.m.). 

The Continuous Indices may be used as a reference for the creation of investment 
products associated with the price of soy, wheat or corn. They can serve as a 
benchmark for the creation of Common Investment Funds on these commodities, or 
other instruments, such as perpetual futures or even for the issuance of tokens on 
commodities. The particularity of these indices is that they do not represent the value 
of the grain for "immediate delivery", but rather represent the value of a future with 
a constant maturity period of around 180 days, which is obtained by weighting the 
prices of the futures maturing within the next 12 months. 

 


