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PR D BT A
Table 1.1 FARHE T B 5 fa bt — 3
IME = H# | $6,600.0 15 -15. 25 52819 53250 430. 53 8. 09 8. 14 8. 02
2 TG 7K 60. 00 8 H 16. 25 53069 53390 320. 61 8.07 8. 08 8. 02
% 6. 7812 9 H 10. 75 53026 53300 274. 24 8. 06 8. 06 8. 02
S 17% 10 H 0. 00 52940 53060 119. 53 8. 04 8. 03 8. 02
PR 0% 11 A 0. 00 52940 53000 59. 53 8.03 8. 02 8. 02
A 100/T 12 A -15.75 52816 52960 144. 49 8. 04 8. 03 8. 02
E
1. &AMt v sAk= (LME = A BM046+30 2 A o MK+ 2] F oK) < IEF x (LHBMEAF ) x (L+RAALF )+ A 5.
2. LME = A B304 2 P 4RI £L B 69 3840, P48 H % B A,
3. LME % A% # s KARZ A% F = A 69 A 6K, b3 IS FFIE AR P 4Rk Bt 69164 0-3 FHIE K B3R, 11 A-3 A A KR 7 — % 4 B164A69 13

A RERMAE, 5 P 4RI B 69 F ME R SR BN AEST R A £ 5, 122 7400, LME11 A-3 AMARIRE A ZH =, HiPMRE R H A ARER,
BB G A PARBE NIRRT B A e T R,

RIS AE A Ll s B W B A L RARIL 5T A4 69 B

B T AR A% B R & R 49 R AT, BPELEE/ALAE. 11 AL AL 12 A2 A e

it v P =3t 1R AR/(LME = F A+t B A e K ) . EERIGER T R o iR T#H e T, ST EHATHeHEA.
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PaArE R EKE K
FPAREHNSHEGEEH
chart2.1 E 42 1010 4 HM 5 R R FiE LA Y

7/ e —— & EN (£H) — AXEEH) F
66500 | - 1200000

63000 | 1 1050000
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49000 } | 1 450000
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chart2.3 £ 544 1010 R E 3 AR

F BREXHE EBELBSE —— RRAEEFY — AXBELH
800000 [

600000
400000 f
200000 F

0
-200000 |
-400000 |
-600000 |

-800000 *
09-7 ’20 09-8’20 09-9“20 09_’3,0’20 09_'}_1’20 09_’}2’20 10—3—'20 10-2’20 1()-3’20 10- A—‘20 'L()-B"ZO l0_6-20 1()—1 “20

Chart2.4 EH4E% 1010 HAEIHRATF

F ki RO Lk o HLAYE — HCHEPY —HOCRAERY
75000 |

60000 f
45000
30000
15000

0 3. o
-15000 t
-30000 t
-45000 r

-60000 *
09-7 ’20 09-8’20 09-9“20

09,’}_0’20 09_'}_1’20 09_’}2’20 10—3—'20 10-2’20 1()-3’20 10- A—‘20 'L()-B"ZO l0_6-20 1()—1 “20

Source:Jin Yi Research Center Info.SHFE

AR EAR EEHA



S
HR

%
JINGYI FUTURES
PRAEN LK
chart 2.5 E /4% 1010 Eta 5 MR &

7 [ ks EW (%) — RXE &EH) F
3200 - 1200000
2800 | - 1050000
2400 - 900000
2000 4 750000
1600 t - 600000
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800 1 300000
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PR X BYE— I

Table 2.1 FPARE N A X B %k —1

2010-7-13 53200 53200 52250 52290 440522 208600 -1152 52660
2010-7-14 52920 53200 52710 52910 397290 208430 -170 52980
2010-7-15 52570 53520 52440 52870 425586 211266 2836 52910
2010-7-16 53110 53260 52510 53120 399046 209224 —2042 52960
2010-7-19 51910 52450 51910 52320 386906 215228 6004 52210
2010-7-20 52340 53130 52340 53060 330972 215290 62 52770

Source:Jin Yi Research Center Info.SHFE
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PREINCARCREIH—E
Table 2.2 PR ENSABFCRENH—I

2010-6-29 20 0 0 0 20 0 0 0
2010-6-30 20 0 0 0 20 0 0 0
2010-7-1 20 0 0 0 20 0 0 0
2010-7-5 20 0 0 0 20 0 0 0
2010-7-6 20 0 0 0 20 0 0 0
2010-7-7 20 0 0 0 20 0 0 0
2010-7-8 20 0 0 0 20 0 0 0
2010-7-9 20 0 0 0 20 0 0 0
2010-7-12 20 0 0 0 20 0 0 0
2010-7-13 20 0 0 0 20 0 0 0
2010-7-14 20 0 0 0 20 0 0 0
2010-7-15 20 0 0 0 20 0 0 0
2010-7-16 20 0 0 0 20 0 0 0
2010-7-19 20 0 0 0 20 0 0 0
2010-7-20 20 0 0 0 20 0 0 0

AR L TRGHFEDRFCHLT 20 NFLHFLCSEHLCENTALHEN
Source:Jin Yi Research Center Info.SHFE
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chart2.6 I -5 A A 294 B 5 AR As A
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chart 2.7 PH-1010 &4 4 2 chart 2.8 P AR BN AR LE M
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Table 2.3 AR £ B2 AN 2RI
2010-7-13 52820 -730 52660 =790 52590 =750
2010-7-14 53200 380 52980 320 52890 300
2010-7-15 53160 -40 52910 =70 52850 —-40
2010-7-16 53210 50 52960 50 52890 40
2010-7-19 52490 -720 52210 =750 52090 —-800
2010-7-20 53020 530 52770 560 52700 610
2010-7-13 160 60 70 40 130 180
2010-7-14 220 60 90 20 60 =70
2010-7-15 250 30 60 =30 80 20
2010-7-16 250 0 70 10 50 =30
2010-7-19 280 30 120 50 40 -10
2010-7-20 250 =30 70 -50 40 0

Source:Jin Yi Research Center Info.SHFE
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Table 3.1 4R 3 A EB A X R
2010-7-6 6455 6655 6430 6605 136 266348 —-828 102107 39459
2010-7-7 6580 6690 6514 6645 40 268623 2275 97257 —-4850
2010-7-8 6705 6737 6616 6615 =30 267780 -843 112806 15549
2010-7-9 6695 6770 6663 6760 145 268759 979 109094 -3712
2010-7-12 6740 6740 6613 6630 -130 269139 380 117152 8058
2010-7-13 6675 6690 6565 6685 55
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Table 3.2

1o AR & S ARIR L A7

2009-8-10""2009-8-14 6125 6460 5950 6245 95 450745 92371 262432 5037
2009-8-17""2009-8-21 6205 6330 5825 6270 25 559255 108510 262528 96
2009-8-24""2009-8-28 6340 6540 6227 6475 205 535757 | 23498 258266 -4262
2009-9-1""2009-9-4 6255 6370 6030 6275 -200 468457 | -67300 254190 -4076
2009-9-7""2009-9-11 6275 6525 6225 6250 -25 434027 | -34430 256878 2688
2009-9-14""2009-9-18 6100 6465 6074 6175 -75 480217 46190 257413 535
2009-9-21""2009-9-25 6115 6340 5910 5990 —-185 337743 | —142474 256447 -966
2009-9-28""2009-10-2 6020 6190 5814 5879 -111 162398 | 175345 255471 -976
2009-10-5""2009-10-9 5885 6350 5854 6235 356 179621 17223 254200 -1271
2009-10-12""2009-10-16 6265 6322 6080 6230 -5 314453 134832 256149 1949
2009-10-19""2009-10-23 6205 6710 6175 6649 419 593244 | 278791 257182 1033
2009-10-26""2009-10-30 6640 6725 6415 6480 -169 479834 | -113410 263743 6561
2009-11-2""2009-11-6 6495 6630 6375 6490 10 413880 | -65954 266680 2937
2009-11-9""2009-11-13 6595 6655 6473 6520 30 465876 51996 275547 8867
2009-11-16""2009-11-20 6580 6985 6570 6845 325 560335 94459 269537 -6010
2009-11-23""2009-11-27 6905 7055 6627 6855 10 474347 | -85988 276641 7104
2009-11-30""2009-12-4 6905 7161 6832 7040 185 578589 104242 273259 —-3382
2009-12-7""2009-12-11 7070 7105 6715 6835 -205 486562 | -92027 276175 2916
2009-12-14""2009-12-18 6860 7043 6833 6845 10 489560 2998 262193 | —13982
2009-12-21""2009-12-24 6925 7160 6850 7070 225 218675 | -270885 257456 —4737
2009-12-29"2009-12-31 7200 7420 7200 7375 305 469724 | 251049 259458 2002
2010-1-4""2010-1-8 7385 7790 7385 7461 86 536918 67194 256968 -2490
2010-1-11""2010-1-15 7610 7697 7305 7430 —-31 558864 21946 264086 7118
2010-1-18""2010-1-22 7405 7605 7200 7390 -40 571165 12301 251357 | —12729
2010-1-25""2010-1-29 7360 7480 6732 6745 —-645 600681 29516 257454 6097
2010-2-1""2010-2-5 6775 6937 6240 6280 —-465 727932 127251 259915 2461
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2010-2-8""2010-2-12 6460 6665 6345 255 353442 | -374490 6910
2010-2-15""2010-2-19 7440 7121 7431. 5 97082 | —256360 271198
2010-2-22""2010-2-26 7375 7411 6986 7195 -238 573724 | 476642 270487 711
2010-3-1""2010-3-5 7585 7625 7265 7545 350 631727 58003 279889 9402
2010-3-8""2010-3-12 7525 7620 7360 7445 -100 597670 | —34057 282247 2358
2010-3-15""2010-3-19 7440 7550 7275 7435 -10 547560 | -50110 280036 -2211
2010-3-22""2010-3-26 7430 7556 7310 7515 80 551105 3545 278519 -1517
2010-3-29""72010-4-1 7570 7932 7565 7885 370 366769 | -184336 282798 4279
2010-4-6""2010-4-9 7965 8010 7813 7925 40 365363 —-1406 285504 2706
2010-4-12""2010-4-16 8025 8025 7725 7760 -165 499055 133692 289514 4010
2010-4-19""2010-4-23 7740 7845 7620 7750 -10 604382 105327 284377 —5137
2010-4-26""2010-4-30 7780 7860 7344 7430 -320 563253 | -41129 271437 | -12940
2010-5-4""2010-5-7 7310 7335 6648 6945 484 592832 29579 274212 2775
2010-5-10""2010-5-14 7025 7205 6885 6926 -19 613479 20647 272160 -2052
2010-5-17""2010-5-21 6880 6890 6424 6845 —81 793788 180309 269882 —2278
2010-5-24""2010-5-28 6825 7038 6668 6939 94 523594 | -270194 268993 -889
2010-6-1""2010-6-4 6895 6885 6245 6280 —-659 499379 | 24215 274812 5819
2010-6-7""2010-6-11 6195 6535 6050 6479 199 629707 130328 273636 -1176
2010-6-14""2010-6-18 6451 6770 6315 6435 —44 602919 | —26788 266665 —6971
2010-6-21""2010-6-25 6515 6870 6475 6770 335 475181 | -127738 263679 -2986
2010-6-28""2010-7-2 6825 6875 6324 6410 -360 574448 99267 269605 5926
2010-7-5""2010-7-9 6485 6770 6430 6760 350 483912 | -90536 268759 -846
2010-7-12""2010-7-16 6740 6745 6484 6485 —275 549751 65839 267789 -970
2010-7-19""2010-7-19 6485 6545 6480 6510 25

AR EAR EEHA
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Table 3.3 & ] A2
3M 6510. 00 44146
JUL10 6494. 75 -15. 25 44042 -103
AUG10 6499. 25 -10. 75 44073 -73
SEP10 6503. 50 -6. 50 44102 -44
0CT10 6510. 00 0.00 44146 0
NOV10 6513. 50 3.50 44169 24
DEC10 6516. 00 6. 00 44186 41
JAN11 6519. 50 9.50 44210 64
FEB11 6523. 00 13.00 44234 88
MAR11 6526. 50 16. 50 44258 112
APR11 6528. 50 18. 50 44271 125
MAY11 6528. 50 18. 50 44271 125
JUN11 6528. 50 18.50 44271 125
JUL11 6528. 50 18. 50 44271 125
AUG11 6527. 00 17.00 44261 115
SEP11 6525. 00 15. 00 44247 102
0CT11 6522. 00 12. 00 44227 81
NOV11 6517. 50 7.50 44196 51
DEC11 6511. 00 1. 00 44152 7
JAN12 6499. 00 -11.00 44071 =75
FEB12 6487. 00 -23.00 43990 -156
MAR12 6474. 00 -36. 00 43901 -244
APR12 6461. 00 -49. 00 43813 -332

VE: PG| TR AR AR A A MARE Z A E S A HMAEPTE, BB AR TILE M 100 £ =678.12 AK T
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Table 3.4 LME & 7 &M
Cash 6595 6596 6564. 77 6565. 77
M 6609. 5 6610 6589. 42 6591. 19
15M 6635 6645 6617. 31 6627. 31
2T 6495 6505 6478. 46 6488. 46
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W BAR N L5

# R A& &M
chart 3.3 I HN Ay 2R, chart 3.4 R AN £
%m/vt —(07_-19 = (07_12 07-05 £ 74 /b I 07_19 ——07_12
6685 175.00
6650 | 150.00 ¢
6615 | 125.00
6580 100.00
6545 | 75.00 |
6510 | ~\l__—— 50.00 |
6475 t 25.00 t
6440 | 0.00
6405 | -25.00 t
6370 L— . : : : o 538 q\% S @g\g&\)& «(3\@\\9 whett *@3 S
QPS(\\)\/ ?/onq'& Pﬁ%\ \‘\P:('\:\'\)\} ?/?'\\'A \l'\} V\EX\L @'&\h \{\"L \)\}’L ?/?'\,'L Y\ 0@& O«xO ?/G'\{/?&»\} ?\';'\' \)g& \)6& <Y ?/O'\{/e&'\fl ?\'&'L'\)g\, \)Ox'?«

VE: A _EBEARKEIAE R A AR R A Y AEFRIE
Source:Jin Yi Research Center Info.LME
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#ANE
Table 3.5 BN EHE—K

CASH-JUL10 0.00 JUL11-AUG11 1.50
JUL10-AUG10 -4. 50 AUG11-SEP11 2.00
AUG10-SEP10 -4.25 SEP11-0CT11 3.00
SEP10-0CT10 —-6. 50 OCT11-NOV11 4. 50
0CT10-NOV10 -3.50 NOV11-DEC11 6. 50
NOV10-DEC10 -2.50 DEC11-JAN12 12. 00
DEC10-JAN11 -3.50 JAN12-FEB12 12.00
JAN11-FEB11 -3. 50 FEB12-MAR12 13. 00
FEB11-MAR11 -3.50 MAR12-APR12 13.00
MAR11-APR11 -2.00 APR12-MAY12 14. 00
APR11-MAY11 0.00 MAY12-JUN12 14. 00
MAY11-JUN11 0.00 JUN12-JUL12 15. 00
JUN11-JUL11 0.00 JUL12-AUG12 15. 00

E: M ENNBIEAZH SN BRER AU E
Source:Jin Yi Research Center Info.LME
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R £ % 8 & H

chart 3.5 A& A8 KB

£ 7/ ok, BR5K/3NAH
27

18 |

.18
27
236 |
45 |
54 L

09—’('19 09—84—9 09—9'19 09_10‘19 09_11-19 09_12‘19 3_0—1'19 lo—l’lg lg—?rlg lo.A—lg 10—5'19 3_0—6—19 10—1—19

A EEAIGR-Z A ER AN EGHEK) R

Table 3.6 e AR £ 38

10-7-6 —27 2.25 —44 4.5 86 18
10-7-7 -26. 25 0.75 -38.5 5.5 98 12
10-7-8 —22.25 4 -37.5 1 94.5 -3.5
10-7-9 -18.75 3.5 -20. 5 17 136. 5 42
10-7-12 —21 —2.25 -28.5 -8 117.5 -19
10-7-13 -20. 25 0.75 -27.5 1 117.5 0

Source:Jin Yi Research Center Info.LME
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chart 3.6 LME 48 & 75 LME 3L 5t #4744
v, —— LMEE # (£ %) ——LMEIL R W (& %) £/
560000 | 1 8100
520000 | 7650
480000 | 7200
440000 | 6750
400000 | 6300
360000 | 1 5850
320000 4 5400
280000 | 1 4950
240000 : : : : : : : : : : : * 4500
0132 80 9018 04019 49 4299 019 1029 (030 o 0810 0600 010

2 LAY LME JUR MR 695048 A 16 3047 CASH & 414

chart 3.7 LME 47 & 4 5 LME3 A~ A & #1462 %
v, —— LMEE % (£ #) =——LME3AN A # 4 N4 (& 5) £ 7/
560000 | 1 8100
520000 | 7650
480000 7200
440000 | 6750
400000 t 6300
360000 | 1 5850
320000 1{ 5400
280000 | 1 4950
240000 : : : : : : : : : : : © 4500

01 @81 0019 5409 g1 9428 01?9200 0318 oAl 9510 gel® o1 0
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chart 3.8 LME 48/% %5 LME L -LME3 /N Al & 2940 % A& %

o, —— LMBA & (k) ——C-3Mfh £ (5 4) £ 7k
560000 | 127
520000 | 118
480000 | 9
440000 | 0
400000 | | :is
360000 | e
320000 | | 36
280000 | 1 .45
240000 : : : : : : : : : : : J 54
010 81 9919 0101 04119 54219 0¥ 19200 0310 ol 0810 0610 10

E: LEF C-3MME, FPILM Z44E, KA CASH &295 3M #4429 1Al 49 A s K
Table 3.7 Was5 G TA— I
2010-7-7 6618. 75 40. 75 6645 40 —-26. 25 439000 -350
2010-7-8 6592. 75 -26 6615 -30 -22. 25 436900 -2100
2010-7-9 6741. 25 148. 5 6760 145 -18.75 435250 -1650
2010-7-12 6609 -132. 25 6630 -130 -21 432550 -2700
2010-7-13 6664. 75 55. 75 6685 55 -20. 25

Source:Jin Yi Research Center Info.LME
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EKEEXDHRCETI
chart 3.9 EA R EEEARE SR NEAE S
% W AR () —— AR () £ 7/
9 . - 8100
8 I 7650
[ 7200
61 6750
5 L
6300
4 L
5 5850
2 5400
1 4950
0 4500
01 08 091 91000 (@119 (9219 40 020 4030 g0 080 060 4019
chart 3.10 BB TS R4 A
v, A R A (£ %) ———LMBI % H (& 3H) £ 70 /b
12500 | 1 8100
10000 } 1{ 7650
7500 | 1{ 7200
5000 | 1{ 6750
2500 j Ij ll l u § ll J 1 6300
0 1 5850
Hoy [ AR LR LIAL T
-2500 1 5400
5000 | 1 4950
-7500 - - - - - - - - - - - J 4500
001 A9 09,3—19 09,9—19 09_10_19 o 9_11_19 o 9_12_19 10-) 19 102 19 10-3 19 10-4 19 l0_5—l9 10—6—19 10-1 A9

AR EAR EEHA
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JINGYI FUTURES
chart 3.11 A TS I SN AE AR
vk, GEA AR T (EH) —— LMER KA (5 ) £ 7/ vk,
19500 | 1 8100
13000 } 1{ 7650
6500 | ]J { 7200
oJ'm}#JThﬁbJeﬁk-u- #ﬁrq.hJ nr 6750
-6500 | 6300
-13000 | 5850
-19500 5400
-26000 | 4950
-32500 - - - - - - - - - - - 4500
00110 81 0ol 51019 G119 04219 gl 0219 (g3 gl 0810 (g (g T0
LAY, TR L RIRE—K G B 9RIE T, BFERILTNAL K 692 CASH & 294945
Table 3.8 Je A AL AL(rk)
2010-7-6 439350 0 35075 0 7. 98%
2010-7-7 439000 -350 32425 -2650 7. 39%
2010-7-8 436900 -2100 29550 —-2875 6. 76%
2010-7-9 435250 -1650 27350 -2200 6. 28%
2010-7-12 432550 -2700 27175 -175 6. 28%

Source:Jin Yi Research Center Info.LME
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LME 45 & 7 HFE T — K
Table 3.9 LME 4R & & 44 AL —
08-Jan-10 515200 12, 800 12, 800 12, 800 12, 800
15-Jan—-10 523450 8, 250 21, 050 21, 050 21, 050
22-Jan-10 533400 9,950 31, 000 31, 000 31, 000
29-Jan-10 543525 10, 125 41, 125 41, 125 41, 125
05-Feb—-10 541100 -2,425 -2, 425 38, 700 38, 700
09-Feb-10 541825 725 -1, 700 39, 425 39, 425
12-Feb-10 549125 7, 300 5, 600 46, 725 46, 725
19-Feb-10 555025 5,900 11, 500 52, 625 52, 625
26-Feb—10 551250 -3, 775 7,725 48, 850 48, 850
05-Mar-10 541575 -9, 675 -9, 675 39, 175 39, 175
12-Mar-10 531200 -10, 375 -20, 050 28, 800 28, 800
19-Mar-10 522075 -9, 125 -29, 175 19,675 19, 675
26-Mar-10 515525 -6, 550 -35, 725 13,125 13,125
31-Mar—10 512450 -3,075 -38, 800 10, 050 10, 050
09-Apr-10 511075 -1, 375 -1, 375 8,675 8, 675
16-Apr—10 507875 -3, 200 -4, 575 5,475 5,475
23-Apr—10 506125 -1, 750 -6, 325 3,725 3,725
30-Apr—10 496975 -9, 150 -15, 475 -5, 425 -5, 425
07-May-10 489300 -7,675 -7,675 -7,675 -13, 100
14-May—10 484175 -5, 125 -12, 800 -12, 800 -18, 225
21-May-10 479575 -4, 600 -17, 400 -17, 400 -22,825
28-May—10 475575 -4, 000 -21, 400 -21, 400 -26, 825
04-Jun-10 470750 -4, 825 -4, 825 -4, 825 -31, 650
11-Jun-10 463175 -7, 575 -12, 400 -12, 400 -39, 225
18=Jun-10 456950 -6, 225 -18, 625 -18, 625 -45, 450
25-Jun—10 453175 -3, 775 -22, 400 -22, 400 -49, 225
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30-Jun—10 449425 -3, 750 -26, 150 -26, 150 —-52, 975
02-Jul-10 444500 -4, 925 -4, 925 -31, 075 -57, 900
09-Jul-10 435250 -9, 250 -14, 175 -40, 325 —-67, 150
16-Jul-10 422850 -12, 400 -26, 575 -52, 725 =79, 550

Source:Jin Yi Research Center Info.LME
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