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GUOHAI LIANGSHI FUTURES
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B Z WiE: 021-58205157

RN HSE N, EFELH, KEFKR &M,

Email: wenyl@ghlsgh. com. cn
PTA TA905 | HAfR#ME 6360 HBR 148 | BB 3651
K R Bk
ErEn | 26w | Eran | sow | 00 [ErEe | mhw | BRn | Sw
284.84 4.48% 326.48 5.13% 6100 24.84 0.39% 66.48 1.05%
207.78 3.27% 258.34 4.06% 6200 47.78 0.75% 98.34 1.55%
143.18 2.25% 199.27 3.13% 6300 83.18 1.31% 139.27 2.19%
111.13 1.75% 168.36 2.65% 6360 111.13 1.75% 168.36 2.65%
92.62 1.46% 149.64 2.35% 6400 132.62 2.09% 189.64 2.98%
55.95 0.88% 109.29 1.72% 6500 195.95 3.08% 249.29 3.92%
31.45 0.49% 7757 1.22% 6600 271.45 4.27% 317.57 4.99%
%@ Olo05 | MikME 6628 B 14A [ BIEEL 2001
£ N %

S EEEEE Y = S AEEEEREENEEEE
233.94 3.53% 255.86 3.86% 6400 5.94 0.09% 27.86 0.42%
148.36 2.24% 181.57 2.74% 6500 20.36 0.31% 53.57 0.81%
80.82 1.22% 120.84 1.82% 6600 52.82 0.80% 92.84 1.40%
66.02 1.00% 106.47 1.61% 6628 66.02 1.00% 106.47 1.61%
36.49 0.55% 74.88 1.13% 6700 108.49 1.64% 146.88 2.22%
13.28 0.20% 42 .97 0.65% 6800 185.28 2.80% 214.97 3.24%
3.83 0.06% 22.74 0.34% 6900 275.83 4.16% 294.74 4.45%
%M RMO05 | HAEMAE 2150 HARR 1B | B/EER 800
% TR | B

IS EEE N EELY e EES N EREIEESY
150.44 7.00% 155.78 7.25% 2000 0.44 0.02% 5.78 0.27%
102.69 4.78% 113.55 5.28% 2050 2.69 0.13% 13.55 0.63%
60.63 2.82% 77.43 3.60% 2100 10.63 0.49% 27.43 1.28%
29.37 1.37% 48.95 2.28% 2150 29.37 1.37% 48.95 2.28%
11.17 0.52% 28.48 1.32% 2200 61.17 2.85% 78.48 3.65%
3.23 0.15% 15.18 0.71% 2250 103.23 4.80% 115.18 5.36%
0.70 0.03% 7.39 0.34% 2300 150.70 7.01% 157.39 7.32%
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IR 1338 | Bitkthik 1338 HARR 14ME | BBER 13401
&k T | BEH

e R E el ERE TN ER
138.00 10.31% 138.11 10.32% 1200 0.00 0.00% 0.11 0.01%
88.05 6.58% 89.42 6.68% 1250 0.05 0.00% 142 0.11%
40.34 3.01% 46.71 3.49% 1300 2.34 0.17% 8.71 0.65%
13.92 1.04% 23.20 1.73% 1338 13.92 1.04% 23.20 1.73%
8.79 0.66% 17.79 1.33% 1350 20.79 1.55% 29.79 2.23%
0.60 0.04% 4.57 0.34% 1400 62.60 4.68% 66.57 4.98%
0.01 0.00% 0.76 0.06% 1450 112.01 8.37% 112.76 8.43%
PVC V1905 | #A%EiNAE 6510 HARR 1408 | BEE 400 B

&K N &k

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
225.13 3.46% 248.45 3.82% 6300 15.13 0.23% 38.45 0.59%
147.10 2.26% 178.15 2.74% 6400 37.10 0.57% 68.15 1.05%
86.14 1.32% 120.83 1.86% 6500 76.14 1.17% 110.83 1.70%
81.10 1.25% 115.85 1.78% 6510 81.10 1.25% 115.85 1.78%
44.43 0.68% 77.13 1.18% 6600 134.43 2.06% 167.13 2.57%
19.92 0.31% 46.16 0.71% 6700 209.92 3.22% 236.16 3.63%
7.69 0.12% 25.83 0.40% 6800 297.69 4.57% 315.83 4.85%
wAEm  P1o05 | HA%kiiE 4786 HR 148 | BB 400 1
&K TR | B%

I EEE N EELY I ERE N ELY
148.43 3.10% 170.75 3.57% 4650 12.43 0.26% 34.75 0.73%
109.48 2.29% 136.38 2.85% 4700 23.48 0.49% 50.38 1.05%
76.45 1.60% 106.32 2.22% 4750 40.45 0.85% 70.32 1.47%
56.85 1.19% 87.46 1.83% 4786 56.85 1.19% 87.46 1.83%
50.21 1.05% 80.77 1.69% 4800 64.21 1.34% 94.77 1.98%
30.84 0.64% 59.72 1.25% 4850 94.84 1.98% 123.72 2.59%
17.63 0.37% 42.94 0.90% 4900 131.63 2.75% 156.94 3.28%
T4 M1905 | HAtkiiE 2596 HBR 148 | BB 7001
&k TRy | B

eI E e ZAs | sty | BAIH | T
147.66 5.69% 155.28 5.98% 2450 1.66 0.06% 9.28 0.36%
102.08 3.93% 114.89 4.43% 2500 6.08 0.23% 18.89 0.73%
62.98 2.43% 80.41 3.10% 2550 16.98 0.65% 34.41 1.33%
35.64 1.37% 54.82 2.11% 2596 35.64 1.37% 54.82 2.11%
33.70 1.30% 52.89 2.04% 2600 37.70 1.45% 56.89 2.19%
15.27 0.59% 32.53 1.25% 2650 69.27 2.67% 86.53 3.33%
5.76 0.22% 18.64 0.72% 2700 109.76 4.23% 122.64 4.72%
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SHHE 11905 | HIEMIE 536 HARR 14NE | BEER 4000 I
& % i B
BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
136.00 25.37% 136.00 25.37% 400 0.00 0.00% 0.00 0.00%
86.00 16.04% 86.03 16.05% 450 0.00 0.00% 0.03 0.01%
36.78 6.86% 38.26 7.14% 500 0.78 0.15% 2.26 0.42%
10.16 1.90% 13.55 2.53% 536 10.16 1.90% 13.55 2.53%
477 0.89% 7.85 1.46% 550 18.77 3.50% 21.85 4.08%
0.08 0.01% 0.54 0.10% 600 64.08 11.96% 64.54 12.04%
0.00 0.00% 0.01 0.00% 650 114.00 21.27% 114.01 21.27%
8% ID1905 | HA%MAE 3365 HARR 1408 | BBE 260
&% N &%
BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
123.25 3.66% 141.42 4.20% 3250 8.25 0.25% 26.42 0.79%
83.90 2.49% 107.05 3.18% 3300 18.90 0.56% 42.05 1.25%
52.20 1.55% 78.07 2.32% 3350 37.20 1.11% 63.07 1.87%
44.40 1.32% 70.47 2.09% 3365 44.40 1.32% 70.47 2.09%
29.30 0.87% 54,71 1.63% 3400 64.30 1.91% 89.71 2.67%
14.67 0.44% 36.76 1.09% 3450 99.67 2.96% 121.76 3.62%
6.51 0.19% 23.66 0.70% 3500 141.51 4.21% 158.66 4.71%
s} 11905 | EAtEMi& 8700 HBR 1A | BEER 20008
B o | B
I EEE N EELY I ERE N ELY
312.74 3.59% 337.30 3.88% 8400 12.74 0.15% 37.30 0.43%
228.52 2.63% 261.66 3.01% 8500 28.52 0.33% 61.66 0.71%
156.17 1.80% 195.89 2.25% 8600 56.17 0.65% 95.89 1.10%
98.75 1.14% 141.06 1.62% 8700 98.75 1.14% 141.06 1.62%
57.22 0.66% 97.44 1.12% 8800 157.22 1.81% 197.44 2.27%
30.16 0.35% 64.42 0.74% 8900 230.16 2.65% 264.42 3.04%
14.37 0.17% 40.69 0.47% 9000 314.37 3.61% 340.69 3.92%
PP PP1905 | EAtEfitE 8806 HR 1A | BEE 2250
& 3K o | B
eI E e ZAs | sty | BAIH | T
255.81 2.90% 298.36 3.39% 8600 4981 0.57% 92.36 1.05%
187.80 2.13% 235.61 2.68% 8700 81.80 0.93% 129.61 1.47%
131.63 1.49% 181.63 2.06% 8800 125.63 1.43% 175.63 1.99%
128.65 1.46% 178.67 2.03% 8806 128.65 1.46% 178.67 2.03%
87.73 1.00% 136.52 1.55% 8900 181.73 2.06% 230.52 2.62%
55.43 0.63% 99.96 1.14% 9000 249.43 2.83% 293.96 3.34%
33.12 0.38% 71.24 0.81% 9100 327.12 3.71% 365.24 4.15%
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= Y1905 | HAEEMAE 5680 HARR 14NE | BB 300
E % v E%

S IEEEE T e R IETEEEI Y
282.84 4.98% 294.29 5.18% 5400 2.84 0.05% 14.29 0.25%
191.37 3.37% 211.96 3.73% 5500 11.37 0.20% 31.96 0.56%
113.69 2.00% 142.44 2.51% 5600 33.69 0.59% 62.44 1.10%
66.60 1.17% 97.94 1.72% 5680 66.60 1.17% 97.94 1.72%
57.20 1.01% 88.44 1.56% 5700 77.20 1.36% 108.44 1.91%
23.65 0.42% 50.33 0.89% 5800 143.65 2.53% 170.33 3.00%
7.87 0.14% 26.10 0.46% 5900 227.87 4.01% 246.10 4.33%
Fk  C1905 [ HtEMME 1840 R 148 | BOEE 112008

E % . B

S ESEEEENEESE g S EEEEEEE Y
140.00 7.61% 140.31 7.63% 1700 0.00 0.00% 0.31 0.02%
90.24 4.90% 92.41 5.02% 1750 0.24 0.01% 241 0.13%
43.98 2.39% 50.87 2.76% 1800 3.98 0.22% 10.87 0.59%
17.19 0.93% 26.44 1.44% 1840 17.19 0.93% 26.44 1.44%
12.69 0.69% 21.81 1.19% 1850 22.69 1.23% 31.81 1.73%
1.71 0.09% 6.88 0.37% 1900 61.71 3.35% 66.88 3.63%
0.09 0.01% 1.54 0.08% 1950 110.09 5.98% 111.54 6.06%
g— A1905 | HA%EM4E 3435 HARR 1408 | SBER 500 B

% . B

ERTh | v | EEah | Shm | 00 [mpwm | 2w | BEE6 | S0
137.90 4.01% 150.96 4.39% 3300 2.90 0.08% 15.96 0.46%
94.03 2.74% 113.24 3.30% 3350 9.03 0.26% 28.24 0.82%
57.34 1.67% 81.16 2.36% 3400 22.34 0.65% 46.16 1.34%
37.45 1.09% 62.41 1.82% 3435 37.45 1.09% 62.41 1.82%
30.51 0.89% 55.33 1.61% 3450 4551 1.32% 70.33 2.05%
13.86 0.40% 35.76 1.04% 3500 78.86 2.30% 100.76 2.93%
5.30 0.15% 21.85 0.64% 3550 120.30 3.50% 136.85 3.98%
5 11905 | EA%EME 2032 HBR 1A | BB 120008

EH - E%

R S T TR T
143.78 7.08% 156.36 7.69% 1900 11.78 0.58% 24.36 1.20%
105.14 5.17% 121.05 5.96% 1950 23.14 1.14% 39.05 1.92%
72.79 3.58% 90.85 4.47% 2000 40.79 2.01% 58.85 2.90%
55.76 2.74% 74.33 3.66% 2032 55.76 2.74% 74.33 3.66%
47.47 2.34% 66.01 3.25% 2050 65.47 3.22% 84.01 4.13%
29.06 1.43% 46.39 2.28% 2100 97.06 4.78% 114.39 5.63%
16.66 0.82% 31.52 1.55% 2150 134.66 6.63% 149.52 7.36%
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£ V1905 | BAEME 1216 HARR 140F | B/0EER 1800 I
EH asn | B

e R E el ERE TN ER
116.86 9.61% 120.35 9.90% 1100 0.86 0.07% 4.35 0.36%
71.26 5.86% 79.03 6.50% 1150 5.26 0.43% 13.03 1.07%
35.26 2.90% 46.38 3.81% 1200 19.26 1.58% 30.38 2.50%
26.67 2.19% 38.10 3.13% 1216 26.67 2.19% 38.10 3.13%
13.38 1.10% 23.99 1.97% 1250 47.38 3.90% 57.99 4.77%
3.76 0.31% 10.85 0.89% 1300 87.76 7.22% 94.85 7.80%
0.78 0.06% 4.29 0.35% 1350 134.78 11.08% 138.29 11.37%
FAOEH  CS1005 | EAfefriE 2202 HARR 14MB | BNEER 92018

B N &%

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
142.05 6.20% 143.76 6.27% 2150 0.05 0.00% 1.76 0.08%
92.81 4.05% 98.46 4.30% 2200 0.81 0.04% 6.46 0.28%
48.37 2.11% 59.97 2.62% 2250 6.37 0.28% 17.97 0.78%
21.22 0.93% 35.37 1.54% 2292 21.22 0.93% 35.37 1.54%
17.50 0.76% 31.57 1.38% 2300 25.50 1.11% 39.57 1.73%
3.87 0.17% 14.04 0.61% 2350 61.87 2.70% 72.04 3.14%
0.48 0.02% 5.19 0.23% 2400 108.48 4.73% 113.19 4.94%
P8R ALI1904 | HAfEMiE 13530 HARR 1408 | S0BE 1400
B o | B

I EEE N EELY I ERE N ELY
278.66 2.06% 334.69 2.47% 13300 48.66 0.36% 104.69 0.77%
208.69 1.54% 271.34 2.01% 13400 78.69 0.58% 141.34 1.04%
149.79 1.11% 215.74 1.59% 13500 119.79 0.89% 185.74 1.37%
134.41 0.99% 200.60 1.48% 13530 134.41 0.99% 200.60 1.48%
102.64 0.76% 168.06 1.24% 13600 172.64 1.28% 238.06 1.76%
66.91 0.49% 128.15 0.95% 13700 236.91 1.75% 298.15 2.20%
41.37 0.31% 95.58 0.71% 13800 311.37 2.30% 365.58 2.70%
%A RU1905 | BAEEME 11600 HAPR 14NE | BB 100
EH% o | B

eI E e ZAs | sty | BAIH | T
370.77 3.20% 44523 3.84% 11300 70.77 0.61% 145.23 1.25%
300.82 2.59% 381.92 3.29% 11400 100.82 0.87% 181.92 1.57%
238.86 2.06% 324.33 2.80% 11500 138.86 1.20% 224.33 1.93%
185.37 1.60% 272.58 2.35% 11600 185.37 1.60% 272.58 2.35%
140.42 1.21% 226.65 1.95% 11700 240.42 2.07% 326.65 2.82%
103.73 0.89% 186.42 1.61% 11800 303.73 2.62% 386.42 3.33%
74.66 0.64% 151.63 1.31% 11900 374.66 3.23% 451.63 3.89%
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PR ZN1904 | HAEEMiE 21250 HARR 14NB | BB 901
E % . E%

BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
503.94 2.37% 642.25 3.02% 21000 253.94 1.20% 392.25 1.85%
446.16 2.10% 587.20 2.76% 21100 296.16 1.39% 437.20 2.06%
392.69 1.85% 535.28 2.52% 21200 342.69 1.61% 485.28 2.28%
367.58 1.73% 510.49 2.40% 21250 367.58 1.73% 510.49 2.40%
343.55 1.62% 486.48 2.29% 21300 393.55 1.85% 536.48 2.52%
298.72 1.41% 440.78 2.07% 21400 448.72 2.11% 590.78 2.78%
258.11 1.21% 398.15 1.87% 21500 508.11 2.39% 648.15 3.05%
SPEE CU1904 | #A%MAE 47310 HARR 1408 | BBE 500

% - B

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
659.36 1.39% 892.26 1.89% 47100 449.36 0.95% 682.26 1.44%
605.30 1.28% 839.84 1.78% 47200 495.30 1.05% 729.84 1.54%
554.14 1.17% 789.45 1.67% 47300 544.14 1.15% 779.45 1.65%
549.18 1.16% 784.52 1.66% 47310 549.18 1.16% 784.52 1.66%
505.88 1.07% 741.09 1.57% 47400 595.88 1.26% 831.09 1.76%
460.50 0.97% 694.75 1.47% 47500 650.50 1.37% 884.75 1.87%
41797 0.88% 650.41 1.37% 47600 707.97 1.50% 940.41 1.99%

#4  AUL906 | HAEMNME 283 HARR 140E | B0BE 6900 3
E % . B

BER | mw | mAEG | Tow | 0 [mEmM | k6w | BARG | 0w
133.00 47.00% 133.00 47.00% 150 0.00 0.00% 0.00 0.00%
83.00 29.33% 83.00 29.33% 200 0.00 0.00% 0.00 0.00%
33.00 11.66% 33.00 11.66% 250 0.00 0.00% 0.00 0.00%
2.55 0.90% 3.54 1.25% 283 2.55 0.90% 3.54 1.25%
0.01 0.00% 0.11 0.04% 300 17.01 6.01% 17.11 6.05%
0.00 0.00% 0.00 0.00% 350 67.00 23.67% 67.00 23.67%
0.00 0.00% 0.00 0.00% 400 117.00 41.34% 117.00 41.34%
44N RB1905 | HIEMNEE 3684 HAPR 14NE | BNEER 550 1
EH T | B

eI E e ZAs | sty | BAIH | T
157.93 4.29% 180.87 4.91% 3550 23.93 0.65% 46.87 1.27%
122.05 3.31% 148.12 4.02% 3600 38.05 1.03% 64.12 1.74%
91.19 2.48% 119.19 3.24% 3650 57.19 1.55% 85.19 2.31%
73.27 1.99% 101.75 2.76% 3684 73.27 1.99% 101.75 2.76%
65.71 1.78% 94.18 2.56% 3700 81.71 2.22% 110.18 2.99%
4557 1.24% 73.02 1.98% 3750 11157 3.03% 139.02 3.77%
30.36 0.82% 55.54 1.51% 3800 146.36 3.97% 171.54 4.66%
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B4 AGLI06 | HAfRME 3644 HARR 140 | BB 470 T2
& % i B
BER | mw | mAEG | ow | 00 [EEmM | 6w | BEAEG | 6%
146.42 4.02% 155.21 4.26% 3500 242 0.07% 11.21 0.31%
101.72 2.79% 115.54 3.17% 3550 1.72 0.21% 21.54 0.59%
63.60 1.75% 81.62 2.24% 3600 19.60 0.54% 37.62 1.03%
37.81 1.04% 57.28 1.57% 3644 37.81 1.04% 57.28 1.57%
3491 0.96% 54.38 1.49% 3650 4091 1.12% 60.38 1.66%
16.47 0.45% 33.99 0.93% 3700 1247 1.99% 89.99 2.47%
6.56 0.18% 19.85 0.54% 3750 112.56 3.09% 125.85 3.45%
hE  BUI06 | HAfM4E 3058 HARR 1408 | BEE 800 M
B N &%

BER | mw | mAEG | Zow | 00 [mEmM | 6w | BEALG | 6w
138.29 4.52% 165.38 5.41% 2950 30.29 0.99% 57.38 1.88%
105.00 3.43% 134.89 4.41% 3000 47.00 1.54% 76.89 2.51%
77.00 2.52% 108.21 3.54% 3050 69.00 2.26% 100.21 3.28%
73.02 2.39% 104.30 3.41% 3058 73.02 2.39% 104.30 3.41%
54.42 1.78% 85.35 2.79% 3100 96.42 3.15% 127.35 4.16%
37.02 1.21% 66.16 2.16% 3150 129.02 4.22% 158.16 5.17%
24.21 0.79% 50.40 1.65% 3200 166.21 5.44% 192.40 6.29%
##%  HCI905 | HAMAE 3590 HARR 14ME | BEE 5401
B o | B

I EEE N EELY I ERE N ELY
162.51 4.53% 181.59 5.06% 3450 2251 0.63% 41.59 1.16%
126.07 3.51% 148.05 4.12% 3500 36.07 1.00% 58.05 1.62%
94.59 2.63% 118.43 3.30% 3550 54.59 1.52% 78.43 2.18%
73.26 2.04% 97.67 2.72% 3590 73.26 2.04% 97.67 2.72%
68.47 1.91% 92.89 2.59% 3600 78.47 2.19% 102.89 2.87%
4771 1.33% 71.38 1.99% 3650 107.71 3.00% 131.38 3.66%
31.96 0.89% 53.71 1.50% 3700 141.96 3.95% 163.71 4.56%
P NI905 | HBEMNME 93520 HAPR 1M | BB 200
& 3K o | B

eI E e ZAs | sty | BAIH | T
1747.80 1.87% 2447.80 2.62% 93300 1527.80 1.63% 2227.80 2.38%
1697.02 1.81% 2397.89 2.56% 93400 1577.02 1.69% 2277.89 2.44%
1647.21 1.76% 2348.67 2.51% 93500 1627.21 1.74% 2328.67 2.49%
1637.37 1.75% 2338.91 2.50% 93520 1637.37 1.75% 2338.91 2.50%
1598.38 1.71% 2300.12 2.46% 93600 1678.38 1.79% 2380.12 2.55%
1550.52 1.66% 2252.26 2.41% 93700 1730.52 1.85% 2432.26 2.60%
1503.62 1.61% 2205.07 2.36% 93800 1783.62 1.91% 2485.07 2.66%
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GUOHAI LIANGSHI FUTURES

¥R APIOS | BAMEE 10850 HBR 148 | BOEE 2001
&k TRy | B

e R E el ERE TN ER
330.65 3.05% 402.64 3.71% 10600 80.65 0.74% 152.64 1.41%
264.21 2.44% 341.72 3.15% 10700 114.21 1.05% 191.72 1.77%
206.26 1.90% 286.83 2.64% 10800 156.26 1.44% 236.83 2.18%
180.57 1.66% 261.68 2.41% 10850 180.57 1.66% 261.68 2.41%
157.08 1.45% 238.04 2.19% 10900 207.08 1.91% 288.04 2.65%
116.58 1.07% 195.25 1.80% 11000 266.58 2.46% 345.25 3.18%
84.22 0.78% 158.25 1.46% 11100 334.22 3.08% 408.25 3.76%
Bl SC1903 | HAfstiR 424 HARR 1408 | BEE 200 B
&k TRy | B

el ERE N E el ERENEERY
124.00 29.25% 124.01 29.25% 300 0.00 0.00% 0.01 0.00%
74.05 17.46% 74.60 17.59% 350 0.05 0.01% 0.60 0.14%
27.85 6.57% 3212 7.58% 400 3.85 0.91% 8.12 1.91%
12.67 2.99% 18.09 4.27% 424 12.67 2.99% 18.09 4.27%
3.97 0.94% 8.45 1.99% 450 29.97 7.07% 34.45 8.13%
0.17 0.04% 1.31 0.31% 500 76.17 17.96% 77.31 18.23%
0.00 0.00% 0.13 0.03% 550 126.00 29.72% 126.13 29.75%
Z-E  EGI906 | Eitstiik 5275 HARR 14NE | BB 200
&k TR | B%

I EEE N EELY I ERE N ELY
286.38 5.43% 313.92 5.95% 5000 11.38 0.22% 38.92 0.74%
202.70 3.84% 240.27 4.55% 5100 27.70 0.53% 65.27 1.24%
132.48 2.51% 177.20 3.36% 5200 57.48 1.09% 102.20 1.94%
90.70 1.72% 137.41 2.61% 5275 90.70 1.72% 137.41 2.61%
78.96 1.50% 125.60 2.38% 5300 103.96 1.97% 150.60 2.86%
42.50 0.81% 85.39 1.62% 5400 167.50 3.18% 210.39 3.99%
20.51 0.39% 55.59 1.05% 5500 24551 4.65% 280.59 5.32%




