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Long
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wWisuifgudacouunu AAV

wuavnu cio Block 1,300 ,000

$1A1 f1lso1nKu

2.76 6.2%
%Iﬁﬂ!&ﬁ N ﬂ$

‘ ﬂ ! *T 2.74 5.4%
2.72 4.6%
: - 2.70 3.8%
N = 2.68 3.1%
2.66 2.3%
2.64 1.5%

Min contract size 500
2.62 0.8%

Total IM 140,000
2.60 0.0%

L

everage = 5 53 -0.8%
Stock per contract 1,000 2.56 -1.5%
Stock 500,000 2.54 -2.3%
Spread 0.02 2.52 -3.1%
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AAVZ24
140,000

finlso1n BT

97.1%
50.0%

412.9%
35.7%
28.6%
21.4%
14.3%
7.1%
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-28.6%
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CHINA Phillip Financial Advisory(Shanghai) Co. Ltd Ocean Tower Unit 2318 Tel (86-21) 51699200 www.phillip.com.cn
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