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JiR SC2601 450 -3 -0.75 6. 58 -0. 84 3.18 -0. 15
Vi A PG2601 4,291 -36 -0. 83 5.17 -5.06 7.54 -0. 46
Al MA2601 2,129 -16 -0.75 119. 83 17.13 97. 86 -2. 52
V. EG2601 3,827 -55 ~1.42 16. 53 -2. 89 28. 22 0.34
EN PP2601 6, 398 -9 -0. 14 25.79 ~7.82 46. 90 -1.99
BRI V2601 4, 546 -15 -0. 33 54.90 -36. 71 102. 40 -4.75
B 12601 6, 817 -4 -0. 06 24. 84 -5. 66 40. 71 -2.73
KA EB2601 6, 585. 00 80. 00 1.23 39. 61 12. 60 29. 80 -1.09
BRI RU2601 15, 255 -25 -0.16 14. 03 -8. 53 6. 30 -0. 40
A HE | BR2601 10, 650 125 1. 19 17.13 4.175 4.56 -0. 32
YFFZE | PX2602 6, 892 -30 -0. 43 4. 60 -0. 17 3.62 0.07
KX HR TA2601 4,732 -20 -0. 42 51.52 -28.76 89. 98 -2. 96
(TEas PF2601 6, 278 -28 -0. 44 1.53 -0. 74 2. 40 -0. 16
L PR2601 5, 700. 00 -44. 00 -0. 77 2.00 -1.01 1. 96 -0. 11
B, SH2601 2, 180 -25 -1.13 24. 42 -3. 10 15.18 0.33
i SA2601 1, 168 -15 -1. 27 81. 47 -17.58 110. 90 -4.79
JRE UR2601 1, 687 5 0.30 8.61 -2. 29 21.93 -0. 04
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JER 52,244 8,026 43, 203 1,242 0. 47 -0. 09 0. 69 -0. 05
WA 30,117 33,595 38, 308 235 0.61 0. 10 0.77 -0. 06
R 579,022 147,903 601, 504 6, 251 0.59 -0.15 0.52 -0. 00
V. 38,232 -6, 107 81, 746 861 0. 32 -0.19 0. 49 -0. 02
R 54,043| —29,334 148, 602 -1, 238 0.83 0. 22 0.72 0.01
RAIH 112, 387| 128,685 424, 055 7,427 0. 49 0.07 0.33 0. 00
Yk} 39, 115 -9, 908 103, 817 4, 460 0.49 -0.27 0.54 -0. 02
KN 157, 591 44, 381 104, 977 1,158 0. 49 0.01 0. 48 -0. 01
e 21,137 15,687 53, 400 -165 0.28 -0. 14 0. 42 -0. 01
G IR 86, 218 59, 000 26, 166 4, 306 0.29 -0. 42 0. 64 0.01
Xof 6,325 1,382 11,720 599 0. 69 -0. 44 1.22 0.05
REXEHER| 385,010, -119, 689 312,911 7,325 0.57 -0. 04 0. 87 -0. 04
kA 44,923  -21, 302 45, 808 -946 0. 60 0.03 0. 86 -0. 04
WAt 5, 394 -2, 478 15, 295 546 0.98 0.61 1. 06 -0. 06
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4l 402,987/ -99,709 | 1,008, 390 25, 065 0. 44 -0. 26 0. 27 0.01
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JER SC2601 455 540 0 430 0 4,528 1, 589
WS PG2601 4, 300 4, 500 0 4, 150 0 3, 250 2, 582
FH i MA2601 2,125 2, 300 0 2, 000 0 44, 466 24,185
V- EG2601 3, 900 4, 000 0 3, 500 0 7,529 2, 375
BN PP2601 6, 400 6, 600 0 6, 300 0 9, 465 11, 802
RE N V2601 4, 600 6, 200 0 4, 450 0 56, 777 14, 339
R 12601 6, 800 7, 000 0 6, 600 0 7,803 6, 080
PN EB2601 6, 600 6, 800 0 6, 200 -100 14,118 5,773
i RU2601 15, 250 16, 000 0 15, 000 0 7,387 2,063
BRI BR2601 10, 600 11, 000 0 10, 000 0 2, 839 2, 420
Xof PX2602 6, 900 7, 200 0 5, 800 0 353 895
FEXE T HER| TA2601 4, 750 4, 800 -200 4, 500 0 20, 823 18, 783
Eas PF2601 6, 300 6, 600 100 6, 200 200 1, 769 1,955
WAt PR2601 5, 700 6, 000 0 5, 000 0 1,515 1, 269
BT, SH2601 2, 200 2, 400 0 2,120 0 11, 180 6, 298
2l SA2601 1, 180 1, 860 0 1, 160 0 161, 556 27, 354
JRE UR2601 1, 680 1, 800 0 1, 620 0 11,737 3,761
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JER 26.915 29.07 1.12 33. 15 29. 73 27.66 26. 38 0.53
WA 17.69 20. 24 -0. 28 22.83 20. 74 19. 43 18. 52 -0. 83
R 17.9 19. 17 -0.76 21.01 19. 78 18. 14 19.97 -2.07
V- 14. 815 15. 63 -0. 67 15.74 15.75 15.27 15. 50 -0. 68
R 9. 717 11.98 -0. 31 12.18 12.61 11.21 11.27 -1.50
RE N 13.135 16. 21 0.28 18.71 17. 77 13.02 14. 99 ~1. 86
SR 10. 375 12. 80 0. 50 13.08 13. 48 11. 42 12. 40 -2.03
KNG 17. 355 18. 87 -0. 26 21.75 19. 03 18. 56 18.79 -1. 43
e 16. 445 19.98 -0. 04 23. 40 20. 44 18.35 19. 50 -3.05
BRI 21.095 23.76 2.85 28. 03 24. 32 21.78 19.76 1.33
Xof 16. 755 18.90 -0. 85 22. 42 19. 67 17. 72 18. 28 -1.53
K — B 17.1 18.23 -0.03 21.04 18. 83 17.18 16. 74 0.36
kA 13.175 14. 77 -0. 37 18. 22 15. 26 13. 96 14. 82 -1. 64
iWan 11.45 13.94 -0. 30 17.79 14.61 13.23 13.79 -2. 34
BT, 19. 405 21. 84 -0. 28 26. 92 23. 46 19. 05 21.17 -1.76
2l 23.73 25. 96 0.38 31.78 27.08 23. 38 25. 62 -1. 89
JR%E 13.105 15.19 0. 49 22.16 15. 72 14. 12 15.73 -2.62
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R AR AE

MINMETALS FUTURES CO.,LTD

RERIL TEARAA 5=

RULSEAMER
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BILSMISERE
4,700 180
160
4,500
140
4,300 120
N
100
4,100
80
3,900 60
40
3,700
20
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BUSHNBRXENFEEE (AF)

45
40
35
30

25
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11-03 11-04 11-05 11-06 11-07 11-10 11-11 11-12 11-13 11-14 11-17 11-18 11-19 11-20 11-21 11-24 11-25 11-26 11-27 11-28 12-01 12-02

v

mop_volume(75) mop_oi(F7)

WIBKIR: WIND, FH HALLHAINBR 5B

RS EIR 2601 B E LR ZED RS EAN 2601 B E A EENT
15,000 10,000 5,000 0 -5,000 -10,000  -15,000 5,000 3,000 1,000 -1,000 -3,000 -5,000
5,100 5,100
4,950 . 4,950 —_—
4,800 . 4,800 —_—
4,650 == 4,650 —_—
4,500 —— 4,500 ————
4,350 _--_ 4,350 =-_—
4,200 ——— 4,200 _—
4050 = 4,050 _—
3,900 = 3,900 =
3,750 = 3,750 =
3,600 : 3,600 !
3,450 B 3,450 »
3,300 3,300
-5,000 -3,000 -1,000 1,000 3,000 5,000 -5,000 -3,000 -1,000 1,000 3,000 5,000
nhE mgE he e
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A HEHRAE

MINMETALS FUTURES CO.,LTD

RIS E=-PCR

5,000 1.2
4,500 11
4,000 1.0
3,500 0.9
3,000 0.8
2,500 0.7
2,000 0.6
1,500 0.5
1,000 0.4
500 0.3
0 0.2
I8R5 SHANSZIAIITRSIITG
888856555888388383388=28oaaaa
us_close op_oi_pcr
BARKIR: WIND. EH HASSEIAR 5550
RIS EAS SR =R
50 5,000
45 4,500
40 M 4,000
35 3,500
30 3,000
25 2,500
20 "\ 2,000
15 1,500
10 1,000
5 500
0 0
R R R RN =R i i =R =R N N =R R
888865656538888383838338=22S852oa49
us_close op_impv op_hisv
BAERIR: WIND, B HASSHANUAR S50
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80
70
60
50
40
30
20 -0—
10
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HV5 HV10 HV20 HV30 HV60

—8&— VIAX —@—0.75 —®—0.50

BERIR

: WIND, FF HALSHAM AR 5526
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4,500
4,000
3,500
3,000
2,500
2,000
1,500
1,000
500

0
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35
30
25
20
15

10

06-09
06-16

06-09
06-16
06-23
06-30
07-07
07-14
07-21
07-28
08-04
08-11
08-18
08-25
09-01
09-08
09-15

us_close
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07-14
07-21
07-28
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08-11
08-18
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5,400

5,200

5,000

4,800

4,600

4,400

4,200

4,000

I

06-09
06-16
06-23
06-30
07-07
08-11
08-18
08-25
09-01
09-08
09-15

op_impvup

09-22
09-29
10-14
10-21
10-28
11-04
11-11
11-18
11-25
12-02

op_amount_pcr

09-22
09-29
10-14
10-21
10-28
11-04
11-11
11-18
11-25
12-02

op_impviow

10-21
10-28
11-04
11-11
11-18
11-25
12-02

09-22
09-29
(0]

expire_date = strike_call
—t—strike_put —— us_close

3.0

2.5

2.0

1.5

1.0

0.5

0.0
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BAERIR: WIND, B HASTHAMNAR S50

EBEHIN 2601 B IR E AR EN T HEZEA2601 B EAFCENH
20,000 15,000 10,000 5,000 0 5,000 -10,000 -15,000 -20,000 30,000 20,000 10,000 0 410,000  -20,000  -30,000

2,800 2,800 —
2,650 2,650 —
2,500 - 2,500 —
2,425 i 2,425 —

- —
2,350 _— 2,350 —
2,275  — 2,275 ——
2,200 2,200 —
2,125 2,125 ————
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2,050 = 2,050 —
1,975 e — 1,975 —
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MINMETALS FUTURES CO.,LTD

RERIL TEARAA 5=

ARz R B 2-PCR FREZHAT AR 32 81-PCR

2,600 1.3 2,600
2,500 b 2,500
1.1
2,400
2,400 1.0
0.9 2,300
2,300
0.8
2,200
2,200 0.7
0.6 2,100
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0.5
2,000
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4,500
4,400
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4,200
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3,800
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5,200
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4,800
4,650
4,500
4,350
4,200
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3,900
3,750
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mEE mEE

HAESKIRE: WIND, FH HATRHARAR 5535
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MINMETALS FUTURES CO.,LTD
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MINMETALS FUTURES CO.,LTD

RERIL TEARAA 5=

Z B2 HARIE £ E-PCR Z —ESHAT AR A2 #i-PCR

4,800 14 4,800 4.50
4.00
4,600 12 4,600
3.50
4,400
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4,200 0.8 4,200 2.50
4,000 2.00
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1.50
3,800
3,800 0.4 1.00
3,600
3,600 0.2 050
3,400 0.00
3,400 00 EEEEEEEEEE L EFEE R
DU MO o0 = 00N 0 NO T 0 = 00 N O W O NN NN NN 0 0 0 A O O O © © O « « = N
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ZZEREAR S &R Eh R HARU SR R B E B E
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— s S = 2z &4 — s ik
Vit AV B A B CEEHANE NS RIER
40 5,200
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MINMETALS FUTURES CO.,LTD

RABMNIEELE

7,400

7,200
7,000 //
6,800

6,600

6,400

IERIR: WIND,

6,200

06-09
06-12
06-17
06-20

06-25
06-30
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07-08
07-11
07-16
07-21
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08-01

A B AR 5550
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16.0
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12.
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11-03 11-04 11-05 11-06 11-07 11-10 11-11

BUHESKIR: WIND. R HASSHARUAR 5550
RRAGHAN2601 AR E LM EN

08-06

RREANER

08-11

=

08-14

08-19
08-22
08-27
09-01
09-04
09-09
09-12
09-17
09-22

s_amount({Z) us_close

mop_volume(73) ®op_oi(/7)

09-25

09-30

10-13
10-16
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10-24
10-29
11-03
11-06
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11-14
11-19
11-24
11-27
12-02

RBAKHB26001 BEUBLENT
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200

150

=
o

0

w
o

0

11-12 11-13 11-14 11-17 11-18 11-19 11-20 11-21 11-24 11-25 11-26 11-27 11-28 12-01 12-02

5,000 3,000 1,000 -1,000 -3,000 -5,000 10,000 5,000 0 -5,000 -10,000
8,300 8,300 r
'
8,000 8,000 —
7,700 7,700 -
i -
7,400 ™ 7,400 —
—
L |
7,100 - 7,100 ——
— ——
— e ————
6,800 _‘ 6,800
6,500 6,500
6,200 6,200 -
— n
I
5,900 — 5,900 | —
—
-
5,600 5,600
-5,000 -3,000 -1,000 1,000 3,000 5,000 -5,000 -3,000 -1,000 1,000 3,000 5,000
nhE mEE EE mEE
HESRIE: WIND, FF HALEHAAN AR 5585
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A HEHRAE

MINMETALS FUTURES CO.,LTD

REMRILTH 2
RENR L THAAR R hEFE

BRAKHNFEE-PCR BARGEIAR 32 %i-PCR

7,400 1.0 7,400 3.00
7,200 0.9 7,200
2.50
7,000 0.8 7,000
7
6,500 0 6,800 2.00
0.6 6,600
6,600 1.50
0.5 6,400
6,400
0.4 6,200 1.00
6,200
03 6,000
6,000 0.50
02 5,800
5,800
01 5,600 0.00
5,600 00 2R B NE8INEENRADHRES S G
DDLU MO =00 00N 0NN ANO < 1 00 = 00N N O W O NN NN 00 W 0 A O O O O O O «H « = N
O =14 AN MO A AN NO-d 1 NOO A ANN-dNNNO N O O O O O O 0O 0O O O 0O 0O O O O ™ = oA = = o
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OO0 0O 0000000000000 O0 = ™ o o = o
: us_close op_amount_pcr
us_close op_oi_pcr

IR : WIND, TR HALEHATUAR 558
BRGNS K E BAKHNR R EHEL ESE

18 7,400 19
16 7,200 1
14 h 7,000
15
12 6,800
10 6,600 13
8 6,400 1
6 W 6,200 .
4 6,000
2 5,800 7
0 5,600 5
DO N O™ 0 00w o 0N AN O < 1 00 < = 00w N D O MO NN < 1 0 «+ 00N o 0 1N N O < 0 g «— 00 N N
O HN®M®O AN NOO GGG © MO O a0 QoG SO
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BARSER: WIND, FAHASEHIR AR 526
= 7 Eft s
BRGR LR EhERE RERGBHNEDSMTES
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20 8,500
15 8,000
10 7,500 sy
5 /——‘/‘ 7,000
0 o o 'S 'S 0 6,500 -
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O O O 0O 0O 0O 00000000000 ™ ™o o =« = o o
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R AR AE

MINMETALS FUTURES CO.,LTD

PVCIT 8 E
5,600
5,400
5,200
5,000
4,800
4,600
4,400

4,200

06-09
06-12
06-17

IERIR: WIND,

B ZH (Pve) HIWEFE

|

/VA\A

o 1n O M 0 «=H W «d g O d VW A < O N

§ 9 9o 7 F A g5 o e o

8§ 8855555558888 2388
I u

R AR S5 BB

PVCEAR R Z EFFFCE (FF)
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40.0

35.0

30.
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20.

o

15.

o

10.

o

5.

o

0.0

08-27

09-01

s_amount({Z)

< [=2) o~ ~ o~ wn o o w - < (=] o w — < a < ~ o

P g g O g g g Qg dadoe Q94 d-4q g
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us_close

600

500

400

200
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o

0

0

11-03 11-04 11-05 11-06 11-07 11-10 11-11 11-12 11-13 11-14 11-17 11-18 11-19 11-20 11-21 11-24 11-25 11-26 11-27 11-28 12-01 12-02

BIERIE: WIND,

mop_volume(73)

A E AR S5 AR

PVCEA#2601 B3 & AR EN T

mop_oi(/7)

PVCEAR 2601 B & AR ECEN T

10,000 5,000 0 -5,000 -10,000 30,000 20,000 10,000 0 10,000  -20,000  -30,000
6,100 6,100
5,800 J 5,800 —
5,500 —_ 5,500 =
5,200 = 5,200 —
4,950 — 4,950 —
4,800 — 4,800 ——
4,650 e 4,650 ——
4,500 —_———— 4,500 —_—_—_——_—,—
4,350 = 4,350 ———————
4,200 = 4,200 ——
4,050 [ 4,050 -
3,900 3,900
-10,000 -5,000 0 5,000 10,000 -10,000 -5,000 0 5,000 10,000
nhE mgE ht mEe
IESRIR: WIND, FHHALSHARBR 58
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RERIL TEARAA 5=

A HEHRAE

MINMETALS FUTURES CO.,LTD

PVCEA# 3F G E-PCR

6,000 0.6
5,000 M/\/A-M\-v o
4,000 0.4
3,000 0.3
2,000 0.2
1,000 0.1
0 0.0
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HHERIR: WIND, BH HALRHAT AR 5558
PVCEARL IR &K EhFE
45 6,000
40
5,000
35
30 4,000
25
3,000
* ol Wf M
15 MY 2,000
10 iy
1,000
5
0 0
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BIESRIE: WIND, FHHSHAM AR 5526
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6,000 2.00
1.80
5,000 1.60
4,000 1.40
1.20
3,000 1.00
0.80
2,000 0.60
1,000 0.40
0.20
0 0.00
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