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CITIC SECURITIES
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0 XHEHE EXRREE  ARERHFRIES
LPB e 25 0.58% = 12.5 25t 3,074 3,074
75 = 25 R 0.585 = 12.5 =t ! N 7,047 7,047
RS BRERR(LME) SN % 5 SEL = 25 =t 8:00am - H2:00am 33,971 33.971
TAH = 25 A 058k = 125 B | T LR ) 5,698 5,698
ICA w 25 WA 0.58% = 12.5 =1 23,391 23,391
TG AL 5,000 & 0.058% = 12.5 =0t 13,200 72.000
i £HAIERSE 5,000 %) 0.005 B =25 5t USD 47,036 2,760
GC S 100 ) 0.1% = 10 £t SH—Z2HIF 6:00am - BH5:00am A5 47,004 22,731
TSR SFTCOMEX) | MHG L 2,500 & 00585 = 125 =t ___|5:00amBItaIAE60588 1320 7,200
SIL R 1,000 =& 0005 B =25 =t |(RORSPSEE—/NS) 9,405 8,550
MGC S 10 &) 018k = 10 =5t 3,134 2,849
R B (NYMEX) | PL R 50 &1 0.1 85 =5 =t 12,296 71,178
SRR RAT(SGX) SFE HWEE 100 22 0.05 8 = 5 %5¢ ‘;’UE;T?EEEE 7:25am - 8:00pm, 8:15pm - 1,188 1,080
BHEM BIREREE EAREE SBHEFRES
6C eSS0 700,000 Jilt 0.00005 & = 5 Z5¢ 990 300
6N FTPARIT 100,000 #raRET 0.00005 2 = 5 355t 1,430 1,300
A BT 700,000 BT 0.00005 & = 5 &5t 2,090 7,900
6B T 62,500 Zte 0.0007% = 6.25 ¢ USH 2,090 7,900
6E Bt 125,000 BAIT 0.000058 = 6.25 Zt ‘ 2,640 2,400
SNTBRRRCME |65 LA 125,000 B350 0.00005% = 6.25 £z | = _=aHn 6:00am - BH5:00am (2L 2,400 2,000
3] Bx 12,500,000 /Bl | _0.00000058 = 6.25 5t | PhmiE —/N\Es) 2,860 2,600
RME IS 7,000,000 AR 0.000018% = 10 =5t 2,750 2,500
RY Eot/Ox 125,000 Bt 0.0125 = 1250 OE PY 550,000 500,000
RP Bow/ i 125,000 BT 0.000587% / Bt GBP 1,650 7,500
£7 EARET 62,500 BT 0.0001% = 6,25 ot USD 1,320 7,200
SRR SRAT(SGX) suC SGX 25t/ A 100,000 5% 0.0001% = 10 AR |1 F5 7:25am - 6:00pm CNH 11,330 10,300

T + 1B5ER: 6:15pm - 5:15am

BHEM RIREREE RHEHE BEAREE HHRAFRES
NQ NN T USD20 x 158 0.258% = 5 St 40,553 36,866
ES NEEEEEE 500 J8 USD50 x 8 0.2585 = 12.5 71 20,214 36,558
smEsazRHcMD | CMEBZ&E225158 (3551) USD5 x J58 58 = 25 E50 UsD 23,915 21,741
MES =R R 500 28 USDS5 x 7281 0.258; = 1.05 =55 |2Hi—=F 6:00am - BH5:00am (LSHERE 2,681 2,437
MNQ e USD2 x J58 0258 = 0.5 51 |E—/\) 2,056 3,687
NIY CMER 225758 (Ht) JPY500 x 7281 52k = 2500 BT PY 2,431,220 | 2,210,200
i o MYM RSB T E IR USDO.5 x 158 125 = 0.5 E5¢ 1,672 1,520
MEHEZATIRCEON) [T\ TemnTaTaEE USDS x JEI8 P usb 35073 52753
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CN FrESRFREIAS0ISE USD1 x 358 124 = 1 E5T 9:00am - 4:35pm, 5:00pm - 5:15am USD 1,122 1,020

SIEERRRSGX) SGP MSCIENRIEE SGD100 x 1528 0.05% = 5 FMIRIT __ |8:30am - 5:15pm, 5:40pm - 4:45am SGD 2,420 2,200

SNS /INBUS NS B 48255358 JPY100 x 358 125 = 100 BT 7:30am - 2:30pm, 2:55pm - 4:45am JPY 488,400 444,000

S IR BAE255188 JPY500 x 1588 58k = 2500 Hot 7:30am - 2:30pm, 2:55pm - 5:15am JPY 2,442,000 | 2,220,000

ERERL RITEEEE BEA RS  AERRES

L ey SEE 40,000 00258 =10 |20 _==MIh 9:30pm - 2H 2:05am (£9H 3,630 3,300

EFEIE—/\F)

ZC E=R 5,000 jzLE 0.25 8 = 12.5 %55 1,073 975

7W TNEE 5,000 = E 0.25 5 = 12.5 x| Z28F 8:00am - 8:45pm, 9:30pm - | USD 2,035 1,850

S INSIESEAIE(CBOT) [ Z5 = 5,000 jzLE 0.25 8 = 125 %55 |®H2:20am 2,200 2,000

7L Eo 60,000 & 0.01 5 = 6 =5t (BORREE—\S) 2,310 2,100

ZM =) 100 & 0.1 % =10 ¢ 1,705 1,550

ERER ZHEE BEA RS  ERRES

BERHRE NG KRR 10,000 EEIEAEE(U 0.001 25 = 10 35T 4,456 4,051

HO B 42,000 MR 0.00018; = 4.2 =t |2H—ZE4F 6:00am - BH5:00am L/ 24,471 22,247

R RS AT (NYMEX) CL WTIRH 1,000 4% 0.0185 = 10 &t 5:00amBSAIkE 605588 usD 17,012 15,465

MCL EIWTIRH 100 £4§ 0.01%5 =15t (BORSRIFEE—/\EF) 1,704 1,550

RB vl 42,000 =/ 0.0001%% = 4.2 E5¢ 14,461 13,147

HEANRRESER

—B JANUARY F
=8 FEBRUARY G
=HA MARCH H
79H APRIL )
HA MAY K
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1. U EBRERER2E, TRMRAARNENERAEL S REERR AP,

2. BEEARBERHFRESIAZZHFE,

3. FABMREBLEEMAERE R TR, SRR T RS A RS R &N,

CME Group  http://www.cmegroup.com
LME http://www.Ime.com
SGX http://www.sgx.com
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