20170105

_ F0289189
SIABASS 0571-28132619
CINDA FUTURES zhangxiufeng@cindasc.com
ABARES 2016/17
CFTC CBOT
1/3/2017 1/4/2017
996.2 1014 17.8 1.8%
312.3 318.9 6.6 2.1%
34.88 35.17 0.29 0.8%
3062 3043 -19 -0.6%
3700 3700 0 0.0%
3330 3280 -50 -1.5%
( 7320 7250 -70 -1.0%
2580 2520 -60 -2.3%
7500 7500 0 0.0%
6450 6380 -70 -1.1%
1/3/2017 1/4/2017
312 276 -36 0,600
572 428 -144 -300 200
0 4 4 -300 200
260 82 -178 -100,600
498 586 88 -400,1000
1 5 9
- 3400 3300
- 7420 7270
- 6410 6110
- 7230 7424
1 5 9
- -5.525 117.85 -
1/3/2017 1/4/2017
6.63 (45.57) -52.2 -350 300
Y-P 870 870 0 500,800
M-RM 750 760 10 600,1000
Y09-Y01 230 138 -92 -200,0
P09-P0O1 -394 -380 14 -200,0
0109-0101 360 426 66 -600,100
MO9-MO1 -228 -194 34 0,200
RMO9-RMO1 -37 -132 -95 0,200
Y-P09 922 964 42 550,800
Y-P0O1 298 446 148 550,800
M-RMO9 507 504 -3 500,700
M-RMO1 698 566 -132 500,700



mailto:zhangxiufeng@cindasc.com

1/3/2017 1/4/2017

626.33 635.68 9.354 -450 650
89.66 89.66 0 90 130
35.3 35.3 0 40,100
24939 24939 0
5000 5000 0
18479 18479 0
1300 1300 0

0 0 0
11696 11696 0
A1705
M1705 4 CBOT 12-1
1700
195
3200-3350 7/ 20-100 7/
RM705
2500-
2550 / 50 7/ CBOT
Y1705
90 05
6800-6900 6650 7300.
P1705
12 50
6400 7/

05
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