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1. KRITHEOMERE

1.1 {715 E

EHEABAIEE, S 7256 T/, T2k 232
TT/M-3.10%, ERABEES; NEHE, T2
MRt O A RSN REA S TIE; SMETIFEMN
SR IBRHR

1.2 FHRE

BEEFELE, TEREIBEFAERTR, Hf,
B ERBARREFSINE 1654 Ht, K2 8
TARED 115 BT RStz BERFIL 45 B, &
ERATERED 15 Fi; T, HETEEXER
FKREE, RARFTRELUE, Z0HTHE, XE
HT BN, TiHFEREE. BAE, KRE
TREERRRE, itRREHEMNES.

1.3 SRE&E I

BUFZNERNOEEENE, XS
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2. KR

2.1 FRAGMNE
& DB EIENE (HBK) KR

i Z- X (6 /gD JTARHLIX (UG /D LW HLIX (6 /i)
2 HRM 7000-7400 7100-7350 7000-7500
i H R 7200-7600 7200-7500 7200-7600
Tk 2k -200/-200 -100/-250 -200/-100

BUERIE: Wind, MFHRESRFL SR
MR, FEMXFHFOFHERMERNDH TIE, BEE, LLZ 7000-7400 (-200/-200)
3P 7000-7500 (-200/-100), J~Z< 7100-7350 (-100/-250) ,SCRRITFHE SCEA ST

2.2 KR ﬁﬁ%
= EASTHRIMENIE (o&mFh) —ALRABIESE
i 2021/03/02 2021/03/01 2021/02/26
)
| ORI L AR 7375 7525 7525
MM o/ ~
) PORG 11 AR 6075 6075 6075
A — 5 Y 1300 1450 1450
BURSRR: Wind, JIFHRRHFA SR
B: EZRs&EMRNE--DULZE B (BA: JT/i)
7000 - -~ 1200
6500 - . 1000
6000 -
5500 - - 800
5000 - - 600
4500 - - 400
4000 -
3500 - - 200
3000 0
AN N OO0 o = N N NNV OO O LW UOUMNOODDUOUNOCODOOWIM ININO®
PN FORNJONLTONNTONJOQ I ADOadQ
T NN < TN O O N0 DO d d N I N AN DI TN O NI
2999999009009 TAHITIIQO22993399
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eleoleoleolNololololololeolNolNololNololol ol ool ol ol ol ol ol ol o
N AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN N AN AN NN AN NN
AN ZE CHD — PR — PORY

FHESRIR: Wind, SM{FHRESRFA SR
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HE# &

SaMRE, WARBOSHRIFMEEERNEM TR, WREMRBSIBRNIERRNE
R, gty EMHRNEFRYE/N.

2.3 FRABME
& RN SABEN 8HFE TN BR

2021/03/02 2021/03/01 2021/02/26

iRy 7256 7488 7466
Praeoo - 1015. 96 1013. 34
PE b — H ik kg ~3. 10% +0. 29% -0. 13%

HERR: Wind, TRRER, XIEHARAFLER

B KERHRE HEARENERE A ExHARMHENERE
8000 - 6.58 -
7500 - 2'22:
7000 - 6.52 -
6500 - 6542 1
6000 - 6.46 -
5500 - 6.44 -
i 6.42 -
5000 64 -
4500 - 6.38 -
4000 T T T T T T T T T T T T T T T T T 1 6‘36
PR L EE I BT Y P S
OCORNNOVODNNOOAANNAAANMN \’)z 0'\/' Q’V Q”)'
QPRRRPRILTIIIITIRIRR? Q N N N
0000000000000 i N Qv Qv Qv
NANNNNNNNNNNNNNNNNNN M oy oy oy
0000000000000 000O00O
(o' No\Na o \Ne o\ No oo\ No o\ No\No o\ Ne o\ No\Na\Na\)
AR LI — e KT

BIESRE: Wind, MFERRFA SR
FHEAERSAIEIE, SCUX 7256 jo/if, T 232 Jo/ifEs-3.10%, EREREES; £
IR INEES THESRFSREN, KELITREHFRERE, BENEEBNERES, TR
RIGHIE S SRS,
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TFAE RAG | e Tk Bk 0 A 5]
Wit e ek O N ER
oY i | 0 (%) @ |
=N
SP 2105 846
B 7496 | 7510 7094 | 7256 | -232 | -3.10% | 193000 | -9.20% +31. 16%
(75/1) 000
SP 2109 347
B 7308 | 7328 7150 | 7272 | -42 | -0.57% | 18912 | +3.08% +88. 19%
(Jo/ M) 90
BUERIE: Wind, MFHARRFLER (RFESINITE)
&: SP2105 5 SP2109 Ik EZMITEEE
8000 - -~ 400
7000 - - 300
6000 - L 200
5000 -
= - 100
4000 -
)
3000 -
2000 - - -100
1000 - - -200
0 -300
% % a A Q A 5 © N “ Q
\9’0 '\9'\’ '\,""Q '\,""\, '\9’9 A 0""0 0""\’ 0"’?’ Q'V\’ 00’9
O B B B A S AR » R b A b SO
o o o o o o o o o o o
5-9(4) ——SP2109 ———SP2105

FHESRIR: Wind, SM{FHRESRFA SR
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B: &K SP2105 5AFCEER B 453% SP2105 EAR R EESR
240000 - 500000 -
220000 - 450000 -
200000 - 400000 -
180000 - 350000 -
160000 - 300000 -
140000 - 250000 -
120000 - 200000 -
100000 1 150000 -
80000 - 100000 -
60000 50000 -
40000 - 0

20000 | I T T T T T T T

0 S 5 85 38 &8 3 92 8

O o A A A d d A o

N O o5 N Qv 7 7 9 9 9@ @ 9 9 9

Y N N QA 05 O O O O H «H «H « -

Q Q Q Q Q N & & & & & & & 9N

é9> ¢9> ¢9> ¢9> é9> S 2 T 2 8 ] 8 7

et G AL (AT 3O

BEsRIE: Wind, SXIFERSIRT LB
SP2105 &%y 2 HE{uME; Fre8J3H, SP2105. SP2109 BBk %5 ; BZZE5E, SP2105

BHMZTEMRSIEN, B iIHIRERE AR NG BN ETE , 2 B4tk SP2105 5 SP2109

2.5 KREE
x®OEAEHREZELE
Ll A5 4R B IR E%-SP2105 (F5/ 1) L ZR AR B TR -SP2109 (/M)
2 HRM -56 -72
A — HARkAY -138 +36
Tik 2 +82 -108

kiR Wind, JEHASIHEA AR



O Zuit s Hi 2 vl

HER S

B ZEAMHREZ--ULFREIE (B JT/i)

8000 -~ 300
7000 - 200
6000 - 100
5000 I ioo
4000 T

- -200
3000 L 300
2000 400
1000 - -500
0 T T T T T T T T T T T T T T T T T T T '600

o M~ o ~ — (Vo) — n o n o < [e)] < (o)} o o0 (] M~
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S S . D N A o L B B

Q Q@ Q@ Q@ Q Q@ QR Q Q@ g H A 9 49 94 Q 0 O Q
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o o o o N (o] (o] o o o N (o] (o] o o o o N (o]

o o o o o o o o o o o o o o o o o o o

o N N (] N (o] o~ N (V] N N (o] (o] (9] N N N N N

(| RAR A -SP2105 () ——SP2105 I ARRAE

HIRROR: ORI, MEHIBRRED
3A 02 B, RO RREI;RMN T 150 jT/if; BEZFE, IIARREINKS SP2105
BAREZFMER.

2.6 LIRSINEMHE
R OBEEH IR BT (B

P i f INCEN ) 9
JeA 7425 -
EIRE 7375 -
e H5%E 7300 -
IR & 7325 -
THER 7250 -
I ps 7225 -
o A 7200 -
P 7150 -
% EN S TN 7275 -

IRSRIE: Wind, JRAER, SERKHER
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HE# &

B FEFHRIEARGREESHMESNEME (AL EIT/If)
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—— [ R  E AT M CFR (AL, SEoT/mD)
——frH AR E T E RIS CPR (AL R0/
At g R E TS CFR (L. SETT/mD
B SR S 8. Akt E 2B WA is S rcFR (AL, SETT/ME)D

BIERIE: =8IEM, MEHASHA S
SNETFE, T, SRE T EFE RS B R ZEKE, BEfs CMPC. Suzano XX Eldorado
FmERALIZ 3 BINE DA IREK, SCRRERK 90-130 £/, SMNETIFRMIBLEAR R .

3.4uRHea

3. ARRZEHAE

HHW-20 RiZE

At Efr S

e e K 12 H | AW | 205.07 8. 5% 0. 8%
W-20 Kiz & —
IS 12H | i | 271.2 +6. 1% ~1. 0%

HiEskR: SRR, XML
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D HEARRHEOEBHFXSEE (B F70)
300
275 -
250

225 - .

175
150 -
125
100

1 2 3 4 5 6 7 8 9 10 11 12
—2018 —2019 2020

HEfOR: SRR, MIEREEALER
RIZETHE, 12 AERAIRLIBEN 493.37 Hif, i 11 FiJ 444.88 7l L 10.9%,

REFREE T 4.8%, FH6IT 2019 F 12 LUkEEKFE. i, $HHRAZIZE A 205.07 5E,

& EAEE 16.07 FhE, [EMIZ 2712 5, & AN 312 ik, #OE7HmE, BER 12 AXK

RHEOEIX 249 i, IRELRED 12%, [FEEEEK 14%, 25 RRHOEEIL 343 FiE, DA
AR

41 TEEOEE
®: ENEEEOKEES (86 Fih)

1400 -
1200 -
1000 -
800 -
600 -
400 -
200 -

o

2019-02-28 |
2019-04-30

2019-08-31 |
2019-10-31 |
2019-12-31 |
2020-02-29 |
2020-04-30 |
2020-06-30 |
2020-08-31 |
2020-10-31 |
2020-12-31

A 2019-06-30

o

2018-02-28 |
2018-04-30
2018-08-31 |
2018-10-31
2018-12-31

2017-04-30 |
2017-12-31 |

2017-06-30
2017-08-31

2017-02-28 |
& ]
3% 2017-10-31 |

2016-12-31
:—'.!ﬂ]é 2018-06-30

o
S

juny

|
il
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B O EEAF
A Hfr MEME FH | AR
. T LH | Jamg 92 -8% -8%
BT g 1 H Jind 70 | +27.27% +18. 64%
R E HE 1 H Jind 8| +13.2% -9. 4%

Rk SRR, MR LER
ERNEOEELTE, SALA, BR. ERRRAREFSINL 1654 7, K2 ATH

D 115 F RSB ERFEL 4.5 Fid, ®ERTARED 1.5 7,

42 EHERE
I3 W-20 BEFE RS

A# | R uEIE FH | Al

. BRI 11 | X 35 -2. 1% +2. 20%
W-20 BT T K —
B HK 11HA | R 39 -6. 5% -27.80%
BEESRR: S=RIEM, SOEHERA D
B: KREEGEREBEXNLE (B4: R)
90 F B A W20 H T &
80 - FE O W20 B 5 RS
70 -
o0 =
50 -
30 -
20 T T T T T T T T T T T 1
=2 sz D EE =22 2 2 8 8 8

Rk BERR, XEREMLE
BEFEREE, ERIEE, BZE 1L A, RHREFREER 35 X, HRETIE 2.1%,

RIEE L7t 2.2%; RIAREFREAER 39 K, IALETIH6.5% , LT 27.8%, EFREAN
BRERETE, BHREFREDLELENTK, ZREAREFRELTH LR



—_ O M B AR AT

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

4.3 KRR
= ZBRSTM R CBEEIRE
X eE Hits YR
bl | 0] 0
i v 961 0
&1t 961 0
it e JE 0 0
L5 BB R 7915 2257
=1 7915 2257
WriL AR 1000 0
H 5 E B 28982 960
Az RSN 39264 0
i HEHER 6628 0
R HE S 14482
=18 89356 960
AEETE (BAL. M) 99232 -1297

HiRsRIg: L8RS, XIEHARMAR
SR 02H, ZEMHRCHRMIMMEETIE, SCPrRAR 1297 1, REReBTHEANER
5. HEB/XK
= ARAMAMETHN

AR (Bpr. /i) 2021/03/02 2021/03/01  Z%zh

LR | RS 157g A 6450 6450 0 Ll ZR B Bk 2y
B4 R B 708 6500 6500 0 U735 Biik 24
HE4% | B A 250-400g 7800 7800 0 R A
GRAPEEN KR AR 6800 6800 0 RIS
4% 5 AR 2352 2352 0 AR T A
JR 4% JR AR AR 2900 2900 0/0 IR SE H 1R
JRAK JE AR 2455 2455 0/0 L 2R HEYS T

iRk SRR, XA LER
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HE#RE

RERNE, 3 A, WEBFHRLAR, SUARREACKESHREE, ok
HENTEEMTHRRIATEEEN, RRKTHROBEEE, FRERERE.
SLHRZELEMN

2k SP2105 §i 20 BB Rk

HLE 450 ThiEn

HE (&R sRER | BRE | BR O ERELG) | 2BE | ER |ZEAMG)| TEE | ER | TEARM)
2020302 ARgat ROG4ET| 100383 2961 | 1197Ad| 318 1e3 | emonsl  -us| 10
2020302 Ataar i R 1R 8 N . O 2 8 O V1 | O L
2020302 e O ) Ot A 0 B | 1 T % 0 D 1.0 51 R %7
WA-03-02 | 1| 0580|1891 1017 H7A B W 98 415 1,38
000302 | 2 FTERE 435 200 7.03 Tahl R0l L0 | T 0.67
w002 | 3 ERER aTiga 35 O O T T R W TMh 14 .07
W-03-02 | 4EEERE g1 14830 406 w15 048
00302 | 5RiEER R915[ 1205 LO5 | zamel -l nes| o 19 2,90
00-03-02 | 6RTE 5400( 1917 2,64 i1l 21 0 7 0. b4
w002 | 7| ESEE 5244 599 248 am| s A
WA-03-02 | BRI Wees| 185 2.0 1180 -0 s
00302 | oEEERE e[ 120% 2.2 ¥ Wl 04 e -1150 0,48
00-03-02 | 10/FEERE 2672l 1093 2,16 0 -3 0.01
0-03-02 | 11| EREE 43319 4067 214 5078 T 125 19618|  -1505 2,51
WA-03-02 | 17 FREE 5 1903 1,95 5| 185 0.5
W-03-02 | 13 20500 34962 1,95
WA-03-02 | 14EFEE 3R 24960 1.8 5744 B0 0. 3505 00 0. 50
WA-03-02 | 15| A woeel 17799 1.63 1983 v B 213 110 0.2
000302 | 16K 36502 4551 1,80 3646 | i 641 107
WA-03-02 | 1TFERNE w0 1174 L1 T 0. b4
00302 | 18T 1143 9218 L7 so0l -l 092 Wl - 0. 50
00-03-07 | 19/ T6412 Ad51 1,30
WA-03-07 | N(FHEE U7 15963 1,20

FAERIR: Wind, SOERIERRLED
& Wind ##E 27, SP2105 SATRIFF CRI A A B MR A LRI RIEHATR.

RER. BBEHLE. REHEE. TR -T2 Z K50 204381, -6523, =LKk 170401,
-6205, ZK5=LTTEE, HRITHHMUZKIBENE.
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AANEBHNIRNWSE, M. FYHEARRE. AREFMTERTTR
BRY AR ARBIRAR . WMEFRANBIEIRB AFER, 2ITEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &L, &
ZREME=TTHNERELW. FATEEEFIERREFTHREEER
R R T B s B i W B A A AR

FIRENEEHIRBETAF R, BARXNXLEEEEFRMEMTEER
EEMIRIE, ERNMRIEFFESMESENENASLEEMEE. XHHM
R ERAMZBWNHESE . XERARATLREECSARERBET -
RERBELHNRE. AMERZEFRERMESATRANTERE. I
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H RIS B

ZEPARNMARENELIRFRRNE—ER AREPIENIRE LR
FARTESTAER, THMREFRAEHEN. KLFRBRARE
RAEERINAE PRHHRNREBIR. MERAIFTE. ARAFEWUEH
NEEARENEMEANBNESHERSFENRRL, Uk (FELE)
B E TG

HERMERAT, RREFNEEIMRENERLHTEEIHEM AR E
Bille HEFBRAT, EABARIMEAAREREREFHNERMARAS
HMRK AR TE.
FERENURAESAEAMNMRAR KL, WTETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
FIREMRNAPGETTERRBFIE, REBEFH, EFAMNBFIDPA
NEUEAREXEM. EFFMAH. WA Fk, TEBELEEAK
MARLZESD, BEASYAREHTHEIFRENSIA. WHAER.
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