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1. KRITHEOMERE

1.1 {715 E

IHeAREESER; WKEHE, TR
HOREIENRBAEE T, RXHE%e
B ST RN EE R

1.2 FHRE

HEGH, FEXEERFTEEE R, 2021
F 12 ARRERKHENE 5333 Ht, KREFE
HAIEIN 14%; BEfFE, BREHREER ELEF
PRt SKRRRERK 1.4%, S8 EFEFEIEEK
e, SEBrRERE 7.3%; TbF, 3 BIEEXLAARES
EZER AR R, ELBERZER; B0
oE, EEESNTMEBERERT A7 E i
RBZET, TiHBERMERA; FitRREHE

ZENES.

1.3 SRAEEW
RWBOHS, MHs%,
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HE# &

2. KR

2.1 FRAGMNE
& DB EIENE (HBK) KR

i Z- X (6 /gD JTARHLIX (UG /D LW HLIX (6 /i)
2 HRM 6950-7500 7250-7500 7050-7500
i H R 7100-7500 7250-7500 7200-7600
Tk 2k -150/0 0/0 -150/-100

BERIE: Wind, SXIEERSSRT& R
FER, FEMXEORRMENIREIRGERE, BAE, LR 6950-7500 (-150/0), TR
7250-7500 (0/0), T33P 7050-7500 (-150/-100), SERRAK 32 4E£2SCEA S .

2.2 KR ﬁﬁ%
= EASTHRIMENIE (o&mFh) —ALRABIESE
i 2021/03/08 2021/03/05 2021/03/04
)
| ORI L AR 7325 7325 7475
MM o/ ~
) PORG 11 AR 6100 6100 6100
A — 5 Y 1225 1225 1375
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
O 0O OO OO OO O OO OO OO0y OO O OO OO OO o o
™ e AN AN AN AN AN AN NN NN
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, WAREDOSHRIFE S ILRFM RBIEEERNIEFR, . AHRNE
RILZE R
2.3 ZIBALIMNAE
& ARBEREHEAREMNITETNEIRE

2021/03/08 2021/03/05 2021/03/04
7232 7286 7352
Y - - 996. 17
PE b — H ik kg ~0. 74% -0. 90% -0. 78%

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 -

J 6.42 -

5000 64 -

4500 - 6.38 -

4000 T T T T T T T T T T T T T T T T1 636 T T T
e N B S CIN SN SN N N S S
OCORNNOXNNOOHAHANN— NN M &y % v Q’V g
e ddsdsdsa-dnbrinininini ot io i SIEIRAIO RN RN AN
0000000000000 i N R\ A\ N A\ 4
NNANNANNNNNNNNNNNNNNN oy ) oy oy ) oy oy
0000000000000 O0O0OO
(o' No\Na o \Ne o\ No oo\ No o\ No\No o\ Ne o\ No\Na\Na\)

SN e EH R A . STk
ALK T S 1 AR TR R ARD

BIESRE: Wind, MFERRFA SR
FHEAREASLYR 7232 Jo/if, TEL 54 JT/ifsl-0.74%; BEE, MENEFSIZTT,
INES TR MRRFERENRRTSELD, BERGELGFRRZEREMENBEERDERZIT,
IR REHLE LS VES-
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—_ O M B AR AT

2.4 TR
& ARHBRA LN BB

W

%
HHE A | U ik AR )
&4 e Tk 2k FaE | A& (%)
o L Rl I (%) @ |
=N
SP 2105 759
B 7312 | 7440 | 7128 | 7232 | -54 | -0.74% | 182000 | +1.06% +0. 66%
(T/Mf) 000
SP 2109 +15.48 | 339
- 7246 | 7362 | 7116 | 7228 |-10 | -0.14% | 24286 +10. 68%
(T/f) % 63
¥AESRIE: Wind, SSFHAERIA S (IRBREAINITE)
© SP2105 55 SP2109 AL % L
8000 - - 400
7000 - - 300
6000 - L 00
5000 - | 100
4000 -
-0
3000 -
2000 - - -100
1000 - - -200
0 -300
© N o o % o 3 % %
N ° N i '\,"’9 '\,"’:» '\9’9 '\')'ﬁ/ 0"’6 N 0""0 0"'\’ 6”0
O B, > SR, SR, SR, SRS S SRS S S .4
D D D D D D DS S D D
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 -
=4 =
20000 ] 150000 -
100000
60000 - 50000 1
40000 - 0
200007 T T T T T T T T
O 0 o o0 o ~ o (e} — 0
@ N @ Q4 @ g Q@ q Q
v XS > $ 9 9 9 33383 8 3
¥ ¥ v v NG 8 R &8 8 8 8 ¥ & N
¢9> ¢9> ¢9> ¢9> é9> S S R 2382 2 R ¥
—— HOR AR 7O FEZHE CRAT: 5K)

HERIE: Wind, SERAEIRRA
SP2105 &%) 8 AEHULEL; G EJ5@, SP2105. SP2109 Fik; RXEJ/5m@, SP2105
BHAMZERGEM, BRMIHIERE R AENIEE; BRNETE, 8 H4tR SP2105 5

SP2109 & ZESHAM Z4a/NE 4 T/,

2.5 KREE
x®OEAEHREZELE
Ll A5 4R B IR E%-SP2105 (F5/ 1) L ZR AR B TR -SP2109 (/M)
2 HRM -7 -3
A — HARkAY -61 -13
Tk +54 +10

kiR Wind, JEHASIHEA AR
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HER S

B ZEAMHREZ--ULFREIE (B JT/i)

8000 - 200
7000 - 100
6000 .
5000
- -100
4000
3000 200
2000 - -300
1000 - -400
O I T T T T T T T T T T T T T T T T T T '500
— (Vo) — (Vo) o n [e)] < [e)] <t o] o 0 o ~ (o] Vo) — 0
— (V] — (V] — o o o o o o o o (V] o o o (V] o
Y e D S N S L B
@ 2 2 9 @ @ @ @ ¢ g o g g9 Q Q Q.
o o o o o o o o o o o o o o — — — — —
o o o o o o o o o o o o o o o o o o o
o o o o o o o o o o o o o o o o o o o
o o o o o o o o o o o o o o o o o o o
LR LR -SP2105 () ——SP2105 HIZRERE

HIRROR: ORI, MEHIBRRED
3R 08 H, WHRHEASMHRREAKRMARER, HEHE, LWRREINKRS SP2105 &

AEZHNAIEE.

2.6 LIRSINEMHE
R OBEEHRINERNEIE (B

F=Hh i L AR R . 4/
JeA 7500 -
EIRE 7325 -
e H5%E 7300 -
MR & 7375 -
THER 7275 -
I ps 7275 -
A RE 7225 -
P 7225 -
% EN S TN 7300 -

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
SME AT, IEHA, EBPE CMPC. Suzano %% Eldorado %5 G ER4R3E 3 B INE B4y 4R 5K,

SERRARK 90-130 SET/mf, B Z MK FI B EIRAK 90 S£T/iE, SMETIHIRMNMIBLERR.

3.4uRHea

3.1 KR XIZEIHOE
HFN-20 RizE

At Bfr 4 Wk Akl

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 -
s w
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

Rk SEIEM, ML
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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
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43 KR CHERE
= ZBRSTM R CBEEIE
X eE Hits YR

R I s 0 0
i b 961 0
A ans 961 0
Hh It e 8 0 0
TLI5 R 7915 0
aann 7915 0
WL R 1000 0
5 bR 30391 953
A Iz A H RS 41300 513
7R HEER 6628 0
HERWI T 14482 0
& 92801 1466
AEETE (BAL. M) 102677 1466

HEoR: EBHERSA, MXIEHRRMLER
3H 08 H, EEMIzCamEgm 1466 M, JZRCBITIERASEER.

5. HRE\EX

xR KRERRETHN
BmaRER (BhL. To/mE) 2021/03/08 2021/03/05  Z5zh

WAL | RMYE R 157g A 6450 6450 0 LR S RLEEI Y
RIGEIS RN = 70g 6500 6500 0 P REgirbes2l iy
B4t | R ES 250-400g 7800 7800 0 R AR
GRAPAEN KR AR 6800 6800 0 RIS
JR 4% JR #8540 2352 2352 0 i Z= it
JR 4% JR AR AR 2900 2900 0/0 IR SE H iR
JR 4K JE AR 2455 2455 0/0 L 2R HEYS T

HiEskR: SRR, XML
BadfnmE, 3 B, MEEFSHREER, XARKRAANERESTRSE, ZHRA
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HaMSZEESNHSEERFSAEEN, KAETHRNFEEE, BRIGSMKBELFRR

E .

bR ESTWL

Fz: SP2105 H] 20 X HFEIF MK
HRE el 4G
T )
de ar shEe Ank | a0 seR | me P00 mE o |

202-03-08 | |ERERT L4 -3 3LGE| 1300|734 1743 omes3|  0Te| 1286
0200308 | [ETERI B2600] 1809|4440 |  179A10|  GBRI| 23.00 140976 18|  1B.76
00-0308 | |BCTEAET | 109%6%H| 1398  59.36 | o3nizel  B7S| AL29 | 19AEEl TS| 26,00
0-03-08 | 1|HFER 2068 -16152 1191 5331  -aee| 070 107 AT L3
02-0%08 | 2|%iTERH 147380 11098 8.0 08| 58 0.48 4133 8 0.5
02-03-08 | 3|THEERH ao48) %R0l 460 | B0 | 414 28130 2431 348
00-03-08 | 4| FEERH TS -40m| 4.0 nml o - 0.4
02-0%-08 | 5| R SE0E 4164|295 4mamel T3] 6.0
0200308 | 6[RMERHS 02 4Tl 282 g2l 17| 0.48 R -4 063
00-03-08 | 7|ERE s098) -4 LTL| 1meel w7l LW g0 -0
02-03-08 | 8|ERRE 47| a00| 267 LRl 289l L34| 1941 2| L6
0-03-08 | O[HAERE IS I A 6620 Gl 0.88 | 102% 0| L%
0210308 | 10| EERH Gt I R BT Gl 60 0.45
020-0308 | 11|ETE gk A | B BT %6 45 0.48
02-03-08 | 12| NEERH WE 1R 2.0 i) 400
021008 | 13| F TR Wi el LT 6% oE 0.1 4503 814 0.0
00-03-08 | 14|EANE M3 892 L 4175 13 0.5
020308 | 15|7iERH m a1 unl o ul 018 5) 1§ 0.0
02-03-08 | 16| KRERH 2 %M L3 1388 -1316| LB4 | 2801 196 3.8
07-03-08 | 17| e uted s 13 Jeh| 5 0.47| 1087 -3 L4l
021-03-08 | 18/3TMERR 63 w4 117 23 M3 0.30
021-03-08 | 19| 4K Q5T 1208 116
02-03-08 | 20[GANERHE 13365 4 1.0 segs| 44| 0.4 5470 80T

kiR Wind, SMIEHATRAR L HR
& Wind ##E 27, SP2105 SATRIFF CRI A A B MR A LRI RIEHATR.

58t BBt EEML. THM - TR ZLF ek 235128, +8729, = LFFEHk 195435,

+7156, ZLE5ELFFEK, HRIHIAINAZ KBEENE.

11



HE# &

@ UL B £ A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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

FIRENEEHIRBTAFRER, RARXNXLEEE A ERMEMTEMER
EEMIRIE, ERNMRIEFFESMESENENASLEEMEE. XHHM
R ERAMZBWNHESE . XERARATLREECSARERBET -
RERBEENRE. AMRELZEFRERMESATRNTERE. B
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H RIS B

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

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