CITICS :=55i7s

China Futures Co., Ltd.

2008-01-14 — 0107-0111
023-63610071 12 7
zhusuike@csc.com.cn 230.99 / 987 /
AU9995 204 / COMEX 2
880.6 /
5
AU0806 5.58% 218.10
/ 22.89
900
COMEX
2 897.7 / 32.9 3.80%
10 1 50
900 /

NYMEX 2



CITICS 2255

China Futures Co., Ltd.

100.09 93.10 %
80 30.78%
COMEX 2 K

SERCE L ZETRE =
3

e |

EE |

TRG |

iR |Fanvoa o [1e 11 1= S

900
1000
900
COMEX 2 897.7 /
AU0806 218-220 /
1
COMEX 2 862.8 900 857.8 897.9 32.90

860.4 898 855.55 896 35
12 3038 3182 3018 3166 111




6.27 |

208.32 |

200 |

208.8|
75.98
2 COMEX

200.8|

# 52
A\
| Augegs |

COMEX

o., Ltd.

LAERAAE

Futures C

%5

ina

-
-

C

CITICS &

< ™ I\ - o) Joe) 8
[30] [90] [90] (32] (32] N N ~
— — — — — — —
5 & & & & & 5
o o o o o o o 4
: _ _ _ _ 1 ot1-10-8002
] 1 80-10-800¢Z
1 o 1 v0-10-800Z
] &mwv 1 z0-10-8002
] Awwmwv 1 sz-z1-L002
1 = 1 9z-z1-2007
] Awwmwv 1 T1e2-z1-L002
1 Amwmwv 1 61-21-2002
1 S 1 L1-21-2002
] &mv&w 1 e1-21-2002
] Awmmv 1 11-21-2002
] 3 1 2-z1-1002
1 o .
1 nwmwv >< 1 s-z1-2002
1 & o ]
] sy = 1 €-21-L002
] &ww« e 1 62-11-L002
]« ™ 1 Lz-11-2002
] “va 1 €z-11-2002
] awy ] 12-T1-L002
] a% ] 61-11-2002
] &wwwmv 1 ST-T1-2002
] 3 1 e1-17-2002
NS s
] N 1 6-11-2002
S 2 1 2-11-2002
o o o o o o o o (@] E
S8R 883828RE A ] s-11-002
KN T-T1-2002
N O 0 O I NO 0 O < NN O
mm9999988888




iSRRG

CITICS Soimin

China Futures Co., Ltd.

10

_1_
_7:

2007~
2007-11-5 [
2007-:
2007-11-9 [

2007-11-13 [

2007-11-15 [
2007-11-19 [

2007-11-21 |

2007-12-11 [
2007-12-13 [
2007-12-17 [
2007-12-19 [
2007121 [
2007-12-26 |

2007-12-7 |

2007-12-5 :

2007-12-3 |

2007-11-23 [
2007-11-27 [
2007-11-29 [

2007-12-28 [

2008-01-02 [
2008-01-04 [
2008-01-08 [
2008-01-10 [

12 3

10,977 5,011
42.6

5.9

182 62

-2,973

25.2

(
58

(CFTC) 8

( 16,455)

3,703 11,981 11,707 14,019

)
21.5 65.7 89.3  96.7
312)
34 46 251 139

COMEX

1558,309

238,089 32,685 140,554 119,844 366,534 498,487 539,773 59,822 18,536

4,748 2,436

10.7 3.3



CITICS =55s%5

China Futures Co., Ltd.

5 COMEX

250000

200000

150000

100000

50000

900

850

800

750

700

650

600

550

500

StreetTracks Gold Trust ETF
StreetTracks Gold Trust
12 31 627.88 20,186,913.99 16,880,573,342.56
1 2 627.88 20,186,913.99 17,087,116,960.28
1 3 627.88 20,186,913.99 17,331,188,686.69
1 4 629.72 20,246,177.65 17,303,950,414.58
1 7 639.35 20,555,672.94 17,661,004,030.81
1 8 639.35 20,555,672.94 17,953,725,614.88
1 9 639.35 20,555,672.94 18,025,472,928.58
1 10 641.81 20,634,686.31 18,244,169,955.43
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