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GUOHAI LIANGSHI FUTURES

B & R KT A7 5N AR

B Z WiE: 021-58205157

RN HSE N, EFELH, KEFKR &M,

Email: wenyl@ghlsgh. com. cn
PTA TA05 | EifeidE 5848 HBR 148 | BB 3651
=k JN B
ErEn | 26w | Eran | sow | 00 [ErEe | mhw | BRn | Sw
288.19 4.93% 322.18 5.51% 5600 40.19 0.69% 74.18 1.27%
216.10 3.70% 255.76 4.37% 5700 68.10 1.16% 107.76 1.84%
155.33 2.66% 198.26 3.39% 5800 107.33 1.84% 150.26 2.57%
130.45 2.23% 173.92 2.97% 5848 130.45 2.23% 173.92 2.97%
106.67 1.82% 149.92 2.56% 5900 158.67 2.71% 201.92 3.45%
69.82 1.19% 110.51 1.89% 6000 221.82 3.79% 262.51 4.49%
43.47 0.74% 79.35 1.36% 6100 295.47 5.05% 331.35 5.67%
%@ Olo05 | MikIE 6545 B 14A [ BIEEL 2001
% N %

S EEEEE Y = S AEEEEREENEEEE
251.27 3.84% 264.62 4.04% 6300 6.27 0.10% 19.62 0.30%
165.11 2.52% 186.41 2.85% 6400 20.11 0.31% 4141 0.63%
95.30 1.46% 122.09 1.87% 6500 50.30 0.77% 77.09 1.18%
70.77 1.08% 98.28 1.50% 6545 70.77 1.08% 98.28 1.50%
46.92 0.72% 73.63 1.12% 6600 101.92 1.56% 128.63 1.97%
19.26 0.29% 40.57 0.62% 6700 174.26 2.66% 195.57 2.99%
6.48 0.10% 20.32 0.31% 6800 261.48 4.00% 275.32 4.21%
¥4 RM905 | HAtkiiE 2176 HBR 148 | BEE 8001
£ % ARy | BE

IS EEE N EELY e EES N EREIEESY
126.84 5.83% 131.50 6.04% 2050 0.84 0.04% 5.50 0.25%
80.67 3.71% 90.15 4.14% 2100 4.67 0.21% 14.15 0.65%
42.67 1.96% 56.32 2.59% 2150 16.67 0.77% 30.32 1.39%
27.92 1.28% 42.30 1.94% 2176 27.92 1.28% 42.30 1.94%
17.69 0.81% 31.61 1.45% 2200 41.69 1.92% 55.61 2.56%
5.49 0.25% 15.77 0.72% 2250 79.49 3.65% 89.77 4.13%
1.24 0.06% 6.95 0.32% 2300 125.24 5.76% 130.95 6.02%




ol E i R B it

GUOHAI LIANGSHI FUTURES

AR 7co05 | Btk 568 HARR 14MF | B0EER 3600 1%
=k N %
Eran | Eow | mAan | som | 00 [EEmp | mfhw | BERH | T6
118.00 20.77% 118.00 20.77% 450 0.00 0.00% 0.00 0.00%
68.00 11.97% 68.07 11.98% 500 0.00 0.00% 0.07 0.01%
20.18 3.55% 22.89 4.03% 550 2.18 0.38% 4.89 0.86%
8.37 1.47% 11.95 2.10% 568 8.37 1.47% 11.95 2.10%
0.65 0.12% 2.38 0.42% 600 32.65 5.75% 34.38 6.05%
0.00 0.00% 0.05 0.01% 650 82.00 14.44% 82.05 14.45%
0.00 0.00% 0.00 0.00% 700 132.00 23.24% 132.00 23.24%
I SR905 | HATEINAE 4749 HARR 14NB | BB 300 I
% A %
S EEEEE Y et SR AEE T EEE R
157.10 3.31% 175.37 3.69% 4600 8.10 0.17% 26.37 0.56%
115.87 2.44% 139.14 2.93% 4650 16.87 0.36% 40.14 0.85%
80.45 1.69% 107.38 2.26% 4700 31.45 0.66% 58.38 1.23%
52.61 1.11% 80.94 1.70% 4749 52.61 1.11% 80.94 1.70%
52.12 1.10% 80.45 1.69% 4750 53.12 1.12% 81.45 1.72%
31.26 0.66% 58.41 1.23% 4800 82.26 1.73% 109.41 2.30%
17.25 0.36% 41.03 0.86% 4850 118.25 2.49% 142.03 2.99%
18t CF905 | H%EM#& 15090 HABR 148 | &8 1300
% A £
Eren | Eow | EAan | som | P TEEmp | e | BRRH | Th
390.11 2.59% 437.89 2.90% 14800 100.11 0.66% 147.89 0.98%
323.59 2.14% 374.83 2.48% 14900 133.59 0.89% 184.83 1.22%
264.09 1.75% 317.51 2.10% 15000 174.09 1.15% 22751 1.51%
216.76 1.44% 270.94 1.80% 15090 216.76 1.44% 270.94 1.80%
211.87 1.40% 266.06 1.76% 15100 221.87 1.47% 276.06 1.83%
166.96 1.11% 220.46 1.46% 15200 276.96 1.84% 330.46 2.19%
129.15 0.86% 180.58 1.20% 15300 339.15 2.25% 390.58 2.59%
B MAS | HAEMAE 2470 HAPR 14NE | BB 760 1
£ % N B
A IEEEEEE Y e R IEEEEEEEEY
135.24 5.48% 153.79 6.23% 2350 15.24 0.62% 33.79 1.37%
98.26 3.98% 120.48 4.88% 2400 28.26 1.14% 50.48 2.04%
67.63 2.74% 91.92 3.72% 2450 47.63 1.93% 71.92 2.91%
57.31 2.32% 81.86 3.31% 2470 57.31 2.32% 81.86 3.31%
43.89 1.78% 68.22 2.76% 2500 73.89 2.99% 98.22 3.98%
26.77 1.08% 49.23 1.99% 2550 106.77 4.32% 129.23 5.23%
15.30 0.62% 34.51 1.40% 2600 145.30 5.88% 164.51 6.66%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

IR 1316 | Bitkthik 1316 HARR 14ME | BBER 13401
&k T | BEH

e R E el ERE TN ER
116.02 8.82% 116.69 8.87% 1200 0.02 0.00% 0.69 0.05%
66.90 5.08% 70.69 5.37% 1250 0.90 0.07% 4.69 0.36%
25.76 1.96% 34.25 2.60% 1300 9.76 0.74% 18.25 1.39%
16.65 1.27% 25.61 1.95% 1316 16.65 1.27% 25.61 1.95%
5.04 0.38% 12.41 0.94% 1350 39.04 2.97% 46.41 3.53%
0.42 0.03% 3.22 0.24% 1400 84.42 6.41% 87.22 6.63%
0.01 0.00% 0.59 0.04% 1450 134.01 10.18% 134.59 10.23%
PVC V1905 | BATEINAE 6430 HARR 1408 | BEE 400 B

&K N &k

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
246.45 3.83% 269.26 4.19% 6200 16.45 0.26% 39.26 0.61%
167.74 2.61% 197.88 3.08% 6300 37.74 0.59% 67.88 1.06%
104.36 1.62% 138.57 2.16% 6400 74.36 1.16% 108.57 1.69%
88.76 1.38% 123.28 1.92% 6430 88.76 1.38% 123.28 1.92%
58.58 0.91% 92.08 1.43% 6500 128.58 2.00% 162.08 2.52%
29.36 0.46% 57.87 0.90% 6600 199.36 3.10% 227.87 3.54%
13.04 0.20% 34.32 0.53% 6700 283.04 4.40% 304.32 4.73%
iAEm  P1o05 | HA%kiE 4626 HR 148 | BB 400 1
&K TR | B%

I EEE N EELY I ERE N ELY
140.88 3.05% 164.81 3.56% 4500 14.88 0.32% 38.81 0.84%
103.21 2.23% 131.44 2.84% 4550 27.21 0.59% 55.44 1.20%
71.63 1.55% 102.37 2.21% 4600 45.63 0.99% 76.37 1.65%
57.86 1.25% 89.01 1.92% 4626 57.86 1.25% 89.01 1.92%
46.80 1.01% 77.76 1.68% 4650 70.80 1.53% 101.76 2.20%
28.64 0.62% 57.54 1.24% 4700 102.64 2.22% 131.54 2.84%
16.35 0.35% 41.44 0.90% 4750 140.35 3.03% 165.44 3.58%
TH M1905 | HAfEmik 2707 HARR 1408 | SABE 700
&k TRy | B

eI E e ZAs | sty | BAIH | T
113.90 4.21% 125.05 4.62% 2600 6.90 0.26% 18.05 0.67%
74.45 2.75% 89.57 3.31% 2650 17.45 0.64% 32.57 1.20%
43.57 1.61% 60.66 2.24% 2700 36.57 1.35% 53.66 1.98%
40.02 1.48% 57.17 2.11% 2707 40.02 1.48% 57.17 2.11%
2243 0.83% 38.66 1.43% 2750 65.43 2.42% 81.66 3.02%
10.03 0.37% 23.10 0.85% 2800 103.03 3.81% 116.10 4.29%
3.87 0.14% 12.91 0.48% 2850 146.87 5.43% 155.91 5.76%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

SHE 11905 | KM 515 HARR 14NE | BEER 4000 I

£k A %

Eran | Eow | mAan | som | 00 [EEmp | mfhw | BERH | T6
115.00 22.33% 115.00 22.33% 400 0.00 0.00% 0.00 0.00%
65.08 12.64% 65.42 12.70% 450 0.08 0.01% 0.42 0.08%
20.45 3.97% 23.35 4.53% 500 5.45 1.06% 8.35 1.62%
11.59 2.25% 14.86 2.89% 515 11.59 2.25% 14.86 2.89%
1.81 0.35% 3.80 0.74% 550 36.81 7.15% 38.80 7.53%
0.03 0.01% 0.25 0.05% 600 85.03 16.51% 85.25 16.55%
0.00 0.00% 0.01 0.00% 650 135.00 26.21% 135.01 26.21%
5% 01905 | HAZEMME 3500 HR 148 | BOEE 2601

£k A %

S EEEEE Y et SR AEE T EEE R
118.43 3.38% 134.13 3.82% 3400 9.43 0.27% 25.13 0.72%
79.98 2.28% 99.87 2.85% 3450 20.98 0.60% 40.87 1.16%
49.34 1.41% 71.30 2.03% 3500 40.34 1.15% 62.30 1.78%
4475 1.28% 66.79 1.90% 3509 4475 1.28% 66.79 1.90%
27.45 0.78% 48.66 1.39% 3550 68.45 1.95% 89.66 2.56%
13.64 0.39% 31.67 0.90% 3600 104.64 2.98% 122.67 3.50%
6.01 0.17% 19.61 0.56% 3650 147.01 4.19% 160.61 4.58%
s} 11905 | EAtEM& 8670 HBR 1A | BEER 20008
£ % R | B

I EEE N EELY I ERE N ELY
297.24 3.43% 324.98 3.75% 8400 27.24 0.31% 54.98 0.63%
220.25 2.54% 254.25 2.93% 8500 50.25 0.58% 84.25 0.97%
154.97 1.79% 193.02 2.23% 8600 84.97 0.98% 123.02 1.42%
11712 1.35% 156.15 1.80% 8670 117.12 1.35% 156.15 1.80%
102.93 1.19% 141.88 1.64% 8700 132.93 1.53% 171.88 1.98%
64.21 0.74% 100.79 1.16% 8800 194.21 2.24% 230.79 2.66%
37.47 0.43% 69.10 0.80% 8900 267.47 3.09% 299.10 3.45%

PP PP1905 | Eitfits 8750 HBR 148 | BB 225
£ % aRe | B

eI E e ZAs | sty | BAIH | T
323.22 3.69% 360.18 4.12% 8500 73.22 0.84% 110.18 1.26%
256.11 2.93% 296.73 3.39% 8600 106.11 1.21% 146.73 1.68%
197.87 2.26% 240.56 2.75% 8700 147.87 1.69% 190.56 2.18%
172.21 1.97% 215.25 2.46% 8750 172.21 1.97% 215.25 2.46%
148.85 1.70% 191.78 2.19% 8800 198.85 2.27% 241.78 2.76%
108.89 1.24% 150.28 1.72% 8900 258.89 2.96% 300.28 3.43%
77.38 0.88% 115.70 1.32% 9000 327.38 3.74% 365.70 4.18%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

= Y1905 | HAEEMAE 5540 HARR 14NE | BB 300
% o 5
Eran | Eow | mAan | som | 00 [EEmp | mfhw | BERH | T6
24492 4.42% 257.87 4.65% 5300 492 0.09% 17.87 0.32%
157.71 2.85% 179.31 3.24% 5400 17.71 0.32% 39.31 0.71%
87.65 1.58% 115.24 2.08% 5500 47.65 0.86% 75.24 1.36%
65.96 1.19% 94.23 1.70% 5540 65.96 1.19% 94.23 1.70%
40.59 0.73% 67.74 1.22% 5600 100.59 1.82% 127.74 2.31%
15.24 0.28% 36.14 0.65% 5700 175.24 3.16% 196.14 3.54%
4.56 0.08% 17.40 0.31% 5800 264.56 4.78% 277.40 5.01%
Fk  C1905 [ BEME 1852 R 148 | BOEE 112008
% ,_ 5
Eren | 2w | ERan | Som | 00 [Epmm | e | BRRH | Th
102.16 5.52% 103.87 5.61% 1750 0.16 0.01% 1.87 0.10%
5474 2.96% 60.69 3.28% 1800 2.74 0.15% 8.69 0.47%
19.17 1.03% 28.51 1.54% 1850 17.17 0.93% 26.51 1.43%
18.16 0.98% 2751 1.49% 1852 18.16 0.98% 27.51 1.49%
3.55 0.19% 10.20 0.55% 1900 51.55 2.78% 58.20 3.14%
0.30 0.02% 2.68 0.14% 1950 98.30 5.31% 100.68 5.44%
0.01 0.00% 0.51 0.03% 2000 148.01 7.99% 148.51 8.02%
g— A1905 | ERtEMNIE 3431 HARR 14NE | BB 500
% ,_ BB
Eren | Eow | EAan | som | P TEEmp | e | BRRH | Th
135.65 3.95% 147.71 4.31% 3300 4.65 0.14% 16.71 0.49%
93.36 2.72% 110.39 3.22% 3350 12.36 0.36% 29.39 0.86%
58.31 1.70% 78.78 2.30% 3400 27.31 0.80% 4778 1.39%
41.15 1.20% 62.34 1.82% 3431 41.15 1.20% 62.34 1.82%
32.45 0.95% 53.47 1.56% 3450 51.45 1.50% 12.47 2.11%
15.86 0.46% 34.39 1.00% 3500 84.86 2.47% 103.39 3.01%
6.72 0.20% 20.90 0.61% 3550 125.72 3.66% 139.90 4.08%
TR 11905 | Bt 1970 HAPR 140B | B0BER 1200 1%
&% o BB
A IEEEEEE Y e R IEEEEEEEEY
133.75 6.79% 147.06 7.47% 1850 13.75 0.70% 27.06 1.37%
96.46 4.90% 112.90 5.73% 1900 26.46 1.34% 42.90 2.18%
65.74 3.34% 83.97 4.26% 1950 4574 2.32% 63.97 3.25%
55.44 2.81% 73.91 3.75% 1970 55.44 2.81% 73.91 3.75%
42.14 2.14% 60.43 3.07% 2000 72.14 3.66% 90.43 4.59%
25.33 1.29% 42.06 2.13% 2050 105.33 5.35% 122.06 6.20%
14.26 0.72% 28.30 1.44% 2100 144.26 7.32% 158.30 8.04%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

£R IM1005 | HAEEMAE 1197 HARR 140F | B/0EER 1800 I
% . B
BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
147.66 12.34% 149.97 12.53% 1050 0.66 0.05% 2.97 0.25%
100.60 8.40% 106.08 8.86% 1100 3.60 0.30% 9.08 0.76%
59.93 5.01% 68.90 5.76% 1150 12.93 1.08% 21.90 1.83%
31.53 2.63% 42.04 3.51% 1197 31.53 2.63% 42.04 3.51%
30.10 2.51% 40.61 3.39% 1200 33.10 2.76% 43.61 3.64%
12.42 1.04% 21.56 1.80% 1250 65.42 5.47% 74.56 6.23%
417 0.35% 10.29 0.86% 1300 107.17 8.95% 113.29 9.46%
FoREK  CS1005 | BRI 2315 HR 148 | BB 9201
% N B
BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
115.19 4.98% 117.88 5.09% 2200 0.19 0.01% 2.88 0.12%
67.44 2.91% 75.03 3.24% 2250 2.44 0.11% 10.03 0.43%
28.91 1.25% 41.18 1.78% 2300 13.91 0.60% 26.18 1.13%
20.62 0.89% 33.25 1.44% 2315 20.62 0.89% 33.25 1.44%
7.79 0.34% 18.87 0.82% 2350 42.79 1.85% 53.87 2.33%
1.18 0.05% 7.05 0.30% 2400 86.18 3.72% 92.05 3.98%
0.09 0.00% 2.12 0.09% 2450 135.09 5.84% 137.12 5.92%
P8 ALI903 | HBEINME 13470 HARR 14NE | BB 1401
B T | B
I EEE N EELY I ERE N ELY
307.17 2.28% 350.99 2.61% 13200 37.17 0.28% 80.99 0.60%
232.65 1.73% 283.49 2.10% 13300 62.65 0.47% 113.49 0.84%
168.85 1.25% 224.06 1.66% 13400 98.85 0.73% 154.06 1.14%
131.23 0.97% 187.46 1.39% 13470 131.23 0.97% 187.46 1.39%
116.92 0.87% 173.05 1.28% 13500 146.92 1.09% 203.05 1.51%
76.93 0.57% 130.46 0.97% 13600 206.93 1.54% 260.46 1.93%
47.94 0.36% 95.90 0.71% 13700 277.94 2.06% 325.90 2.42%
%A RU1905 | BAEEME 11680 HAPR 14NE | BB 100
EH% T | B
eI E e ZAs | sty | BAIH | T
390.09 3.34% 465.19 3.98% 11400 110.09 0.94% 185.19 1.59%
325.04 2.78% 404.67 3.46% 11500 145.04 1.24% 224.67 1.92%
266.84 2.28% 349.27 2.99% 11600 186.84 1.60% 269.27 2.31%
225.35 1.93% 308.68 2.64% 11680 225.35 1.93% 308.68 2.64%
215.69 1.85% 299.04 2.56% 11700 235.69 2.02% 319.04 2.73%
171.55 1.47% 253.95 2.17% 11800 291.55 2.50% 373.95 3.20%
134.19 1.15% 213.85 1.83% 11900 354.19 3.03% 433.85 3.71%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

PR ZN1903 | HAfEMiE 20210 HARR 14NB | BB 901
E % . E%

BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
475.45 2.35% 606.24 3.00% 20000 265.45 1.31% 396.24 1.96%
419.32 2.07% 552.33 2.73% 20100 309.32 1.53% 442 .33 2.19%
367.58 1.82% 501.64 2.48% 20200 357.58 1.77% 491.64 2.43%
362.65 1.79% 496.75 2.46% 20210 362.65 1.79% 496.75 2.46%
320.23 1.58% 45414 2.25% 20300 410.23 2.03% 544.14 2.69%
277.21 1.37% 409.82 2.03% 20400 467.21 2.31% 599.82 2.97%
238.42 1.18% 368.62 1.82% 20500 528.42 2.61% 658.62 3.26%
PSR CU1003 | HBEINME 47380 HARR 140B | BEER 501

% - B

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
769.32 1.62% 973.22 2.05% 47100 489.32 1.03% 693.22 1.46%
714.09 1.51% 919.67 1.94% 47200 534.09 1.13% 739.67 1.56%
661.41 1.40% 868.04 1.83% 47300 581.41 1.23% 788.04 1.66%
621.11 1.31% 828.12 1.75% 47380 621.11 1.31% 828.12 1.75%
611.30 1.29% 818.34 1.73% 47400 631.30 1.33% 838.34 1.77%
563.74 1.19% 770.55 1.63% 47500 683.74 1.44% 890.55 1.88%
518.73 1.09% 724.68 1.53% 47600 738.73 1.56% 944.68 1.99%

#4  AUL906 | HBEMIE 289 HARR 140E | B0BE 6900 3
E % . B

BER | mw | mAEG | Tow | 0 [mEmM | k6w | BARG | 0w
139.00 48.10% 139.00 48.10% 150 0.00 0.00% 0.00 0.00%
89.00 30.80% 89.00 30.80% 200 0.00 0.00% 0.00 0.00%
39.00 13.49% 39.00 13.49% 250 0.00 0.00% 0.00 0.00%
2.60 0.90% 3.47 1.20% 289 2.60 0.90% 3.47 1.20%
0.14 0.05% 0.46 0.16% 300 11.14 3.85% 11.46 3.96%
0.00 0.00% 0.00 0.00% 350 61.00 21.11% 61.00 21.11%
0.00 0.00% 0.00 0.00% 400 111.00 38.41% 111.00 38.41%
B4 RBIO05 | B3 3521 HR 148 | BB 5501
EH T | B

eI E e ZAs | sty | BAIH | T
151.10 4.29% 167.19 4.75% 3400 30.10 0.85% 46.19 1.31%
116.97 3.32% 135.01 3.83% 3450 45.97 1.31% 64.01 1.82%
87.77 2.49% 106.88 3.04% 3500 66.77 1.90% 85.88 2.44%
77.05 2.19% 96.30 2.74% 3521 77.05 2.19% 96.30 2.74%
63.73 1.81% 82.89 2.35% 3550 92.73 2.63% 111.89 3.18%
44.70 1.27% 62.93 1.79% 3600 123.70 3.51% 141.93 4.03%
30.25 0.86% 46.76 1.33% 3650 159.25 4.52% 175.76 4.99%
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ol E i R B it

GUOHAI LIANGSHI FUTURES

B4 AGLo06 | EAtetiE 378l HARR 140 | BB 470 T2
& % i B
BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
134.23 3.55% 141.21 3.73% 3650 3.23 0.09% 10.21 0.27%
90.80 2.40% 101.76 2.69% 3700 9.80 0.26% 20.76 0.55%
54.81 1.45% 68.75 1.82% 3750 23.81 0.63% 37.75 1.00%
37.43 0.99% 51.99 1.37% 3781 37.43 0.99% 51.99 1.37%
28.79 0.76% 43.17 1.14% 3800 47.79 1.26% 62.17 1.64%
12.88 0.34% 25.02 0.66% 3850 81.88 2.17% 94.02 2.49%
4.83 0.13% 13.31 0.35% 3900 123.83 3.28% 132.31 3.50%
HE  BULO06 | HAEEMAE 2776 HARR 140B | BB 800 IE
B N &%

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
152.71 5.50% 179.24 6.46% 2650 26.71 0.96% 53.24 1.92%
117.89 4.25% 147.67 5.32% 2700 41.89 1.51% 71.67 2.58%
88.15 3.18% 119.81 4.32% 2750 62.15 2.24% 93.81 3.38%
74.78 2.69% 106.80 3.85% 2776 74.78 2.69% 106.80 3.85%
63.71 2.29% 95.69 3.45% 2800 87.71 3.16% 119.69 4.31%
44.45 1.60% 75.22 2.71% 2850 118.45 4.27% 149.22 5.38%
29.91 1.08% 58.19 2.10% 2900 153.91 5.54% 182.19 6.56%
W% HC1905 | HATRMME 3405 HBR 1A | BEE 54008
B o | B

I EEE N EELY I ERE N ELY
142.56 4.19% 160.27 4.71% 3300 37.56 1.10% 55.27 1.62%
110.33 3.24% 129.69 3.81% 3350 55.33 1.62% 74.69 2.19%
82.95 2.44% 103.04 3.03% 3400 77.95 2.29% 98.04 2.88%
80.49 2.36% 100.60 2.95% 3405 80.49 2.36% 100.60 2.95%
60.50 1.78% 80.35 2.36% 3450 105.50 3.10% 125.35 3.68%
42.75 1.26% 61.46 1.80% 3500 137.75 4.05% 156.46 4.59%
29.24 0.86% 46.10 1.35% 3550 174.24 5.12% 191.10 5.61%
P NI1903 | HBEMNME 90830 HARR 148 | SBE 200
& 3K o | B

eI E e ZAs | sty | BAIH | T
1930.12 2.12% 2501.84 2.75% 90600 1700.12 1.87% 2271.84 2.50%
1879.54 2.07% 2451.95 2.70% 90700 1749.54 1.93% 2321.95 2.56%
1829.83 2.01% 2402.73 2.65% 90800 1799.83 1.98% 2372.73 2.61%
1815.09 2.00% 2388.10 2.63% 90830 1815.09 2.00% 2388.10 2.63%
1781.01 1.96% 2354.18 2.59% 90900 1851.01 2.04% 2424.18 2.67%
1733.06 1.91% 2306.29 2.54% 91000 1903.06 2.10% 2476.29 2.73%
1685.98 1.86% 2259.07 2.49% 91100 1955.98 2.15% 2529.07 2.78%

8




ol E i R B it

=~ GUOHAI LIANGSHI FUTURES

X APO05 | HAtRfAE 10624 HARR 14NE | B/NEER 200
&k TRy | B

e R E el ERE TN ER
348.84 3.28% 417.34 3.93% 10400 124.84 1.18% 193.34 1.82%
287.43 2.71% 359.32 3.38% 10500 163.43 1.54% 235.32 2.21%
233.14 2.19% 306.70 2.89% 10600 209.14 1.97% 282.70 2.66%
221.18 2.08% 294.88 2.78% 10624 221.18 2.08% 294.88 2.78%
186.04 1.75% 259.49 2.44% 10700 262.04 2.47% 335.49 3.16%
145.97 1.37% 217.57 2.05% 10800 321.97 3.03% 393.57 3.70%
112.57 1.06% 180.76 1.70% 10900 388.57 3.66% 456.76 4.30%
Bl SC1003 | EAfEiE 409 HR 148 | BOEE 2000
&k TRy | B

el ERE N E el ERENEERY
109.00 26.65% 109.05 26.66% 300 0.00 0.00% 0.05 0.01%
59.70 14.60% 60.88 14.88% 350 0.70 0.17% 1.88 0.46%
20.01 4.89% 23.70 5.79% 400 11.01 2.69% 14.70 3.59%
15.26 3.73% 19.07 4.66% 409 15.26 3.73% 19.07 4.66%
3.21 0.78% 5.84 1.43% 450 4421 10.81% 46.84 11.45%
0.24 0.06% 0.92 0.23% 500 91.24 22.31% 91.92 22.48%
0.01 0.00% 0.10 0.02% 550 141.01 34.48% 141.10 34.50%




