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\\Q 20170104
_ F0289189
151 AHR TS 0571-28132619
CINDA FUTURES zhangxiufeng@cindasc.com
ABARES 2016/17
ABARES 2016/17
CFTC CBOT
12/30/2016 12/31/2016
1005 996.2 -8.8 -0.9%
316.7 312.3 -4.4 -1.4%
34.69 34.88 0.19 0.5%
3017 3062 45 1.5%
3750 3700 -50 -1.3%
3400 3330 -70 -2.1%
( 7350 7320 -30 -0.4%
2580 2580 0 0.0%
7600 7500 -100 -1.3%
6450 6450 0 0.0%
12/30/2016 12/31/2016
375 312 -63 0,600
452 572 120 -300 200
69 0 -69 -300 200
90 260 170 -100,600
593 498 -95 -400,1000
1 5 9
- 3420 3350
- 7420 7270
- 6400 6130
- 7230 7424
1 5 9
- -37.67 55.75 -
12/30/2016 12/31/2016
17.13 6.63 -10.5 -350 300
Y-P 900 870 -30 500,800
M-RM 820 750 -70 600,1000
Y09-Y01 135 230 95 -200,0
P09-P0O1 -338 -394 -56 -200,0
0109-0101 418 360 -58 -600,100
MO9-MO1 -210 -228 -18 0,200
RMO9-RMO1 -189 =37 152 0,200
Y-P09 990 922 -68 550,800
Y-P0O1 517 298 -219 550,800
M-RMO9 514 507 -7 500,700
M-RMO1 535 698 163 500,700
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12/30/2016 12/31/2016

630.08 626.33 -3.746 -450 650
91.39 89.66 -1.73 90 130
28.7 35.3 6.6 40,100
24635 24635 0
5000 5000 0
18589 18589 0
1300 1300 0

0 0 0
9945 9945 0
A1705
4200
M1705 3
CBOT
12-1 1700
195
3270-3500 7/ 50-140 /
RM705
2520-2600 / 5 7/
Y1705
90 05
6800-6900 6650 7300.




P1705

12 50
6400 /
05
011705 12 28 10 6783
50 7000

7400

05




