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1. KRITHEOHERE

1.1 f7i% E B
IHANBRES; NETHRERSETE

SHIETT, RRWEBFERD; SMETE, RS

=

1.2 FHRE

HETTE, EE8XSBRFITERR, 2021
F 12 ARRERKHENE 5333 Ht, KREFE
HASEIN 14%;; BEFELE, SAEOLREER L
FETERER, TEEFERENL, TF, K
m AR R IR, BRnTRREEEE, T4

HNEHUENREZNE.
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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 7050-7500 7250-7500 7050-7500
i H R 6950-7500 7250-7500 7050-7500
Tk 2k +100/0 0/0 0/0

HEsRIE: Wind, SCERAEIR A
MEH, EFRMXFARRNEMREREEE, AEE, (L% 7050-7500 (+100/0), | %
7250-7500 (0/0), ST3#f3F 7050-7500 (0/0), SCRRAK <X WNEE S FERHAR.

2.2 KR ﬁﬁ%
= EASTHRIMENIE (o&mFh) —ALRABIESE
i 2021/03/09 2021/03/08 2021/03/05
)
| ORI L AR 7325 7325 7325
MM o/ ~
) PORG 11 AR 6100 6100 6100
A — 5 Y 1225 1225 1225
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
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FHESRIR: Wind, SM{FHRESRFA SR



HE#® &

PSRBT 4 BR 24 ]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

SaipRE, WAREASHRIFES LZREM ZEBHEIE B RMNISFRE,

KRR
2.3 FRABMNE

& ARBEREHEAREMNITETNEIRE

H 2021/03/09 2021/03/08 2021/03/05
ety 7218 7232 7286

Praeoo 970. 49 - -

A b — H ik ke ~0. 19% -0. 74% -0. 90%

HERR: Wind, TRRER, XIEHARAFLER

B KERHRE HEARENERE A ExHARMHENERE

8000 - 6.58 -

7500 - 2'22:

7000 - 6.52

6500 - 6542*

6000 - 6.46 -

5500 - 6.44 -

i 6.42

5000 ca

4500 - 6.38 -

4000 T T 1 1 1 1T 1T T T 1T 1T 1T 1T 1T T1T1 6-36 T T T
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[eleoleololololololololololololololololo]

(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

BeEskiR: Wind, SIERSSHE &
FHAANERSTYL 7218 ST/, Tk 14 T/ifsk-0.19%; BAEE, MENERBAIET,
SNEE TR SR NIRRT IS O, BLREFRZEREMENBEERDBEREET,

Tt R IR A S LR SHIE T

£ RAMRMNE
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2.4 TR
& ARHBRA LN BB

W

%
FF 4k BAK | Y Tk Bk A5 7N
A4 3= Tk ik Faos | 223 %)
. L el I %) Lo |8 °
=N
SP 2105 807
B 7228 | 7396 7104 | 7218 | -14 | -0.19% | 181000 | —0. 64% +6. 32%
(75/Wl) 000
SP 2109 406
B 7228 | 7368 7146 | 7190 | -38 | -0.53% | 25151 | +3.56% +19. 63%
(Jo/ M) 31
HIERIR: Wind, MIFHRGSMIAER (IRBREAAITE)
: SP2105 5 SP2109 Uz 4% L
8000 - - 400
7000 - - 300
6000 - L 200
5000 - — L 100
4000 - o
3000 - I
2000 - -100
1000 - - -200
0 -300

SRS MRS AR AR AR AR AR AN N
U VA R S S SR S AR R L S
O UG S UG S S A S SR S S
5-9(£) ——5P2109 ——SP2105

FHESRIR: Wind, SM{FHRESRFA SR
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B 453z SP2105 5B CEER B: 432 SP2105 5 EER
240000 - 500000 -
220000 -~ 450000 -
200000 - 400000 -
180000 - 350000 -
160000 - 300000 -
140000 - 250000 -~
100 | 200000 |
80000 | 150000
100000
60000 - 50000 -
40000 - 0

20000 4 I T T T T T T T

0 O O 0 N N N D

S &2 9 9 q 8 g o

® P N WV ® 9 9 9 9383 38 9 3

i\ I\ N N Ng L 8 8 838 8§ 88§

& S S R RIIRRKRRSR

—— R CRRL 3K FRECHE CRAL: 5K)

HERIR: Wind, JOEHASIH & &R
SP2105 £49 9 HR 7 UEk; FrE& 877, SP2105. SP2109 jkEk &5 ; RZEJTHE, SP2105

BARRZEFEMN, BRHHRIRERERNBNESE, BHNETE, 9 B4R SP2105 5
SP2109 &ABEHANZEY KE 28 JT/H,

2.5 FKREE
x®OEAEHREZELE
Ll A5 4R B IR E%-SP2105 (F5/ 1) L ZR AR B TR -SP2109 (/M)
2 HRM +7 +35
A — H R -7 -3
Tik 2 +14 +38

FERIR: Wind, MXIERIGIH & AR
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HER &

B ZEAMHREZ--ULFREIE (B JT/i)

8000 - 200
7000 - 100
6000 .
5000
- -100
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2000 - -300
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O I T T T T T T T T T T T T T T T T T T '500
[oV] ~ (o] ~ — (Vo) o n o n [e)] <t [e)] <t o] on ~ (o] (o))
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o o o o o o o o o o o o o o o o o o o
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LR LR -SP2105 () ——SP2105 HIZRERE

HIRROR: ORI, MEHIBRRED
3A09H, WHRHEASMHRREAKRMARERE, HEHE, LWRREINKS SP2105 &

AEZHNAIEER.

2.6 LIRSINEMAE
R OBEEH IR BT (B

P i f YNt i
JeA 7500 -
EIRE 7325 -
e H5%E 7300 -
MR & 7375 -
THER 7275 -
T i 7275 -
WA RE 7225 -
P 7225 -
% =N N T - -

IRSRIE: Wind, JRAER, SERKHER
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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.

3.4tRHea

3.1 KR XIZEIHOE
WF W20 RizE

At Bfr ugiE Wk Ak

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
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s w
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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 TEEOERE
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iy ) v
A Hfr MEME FH | AW
. 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 BRI
YR W-20 BERER KL

A# | R upIE 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



@ UL B £ A )

EI gﬁ% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
4.3 KR CHERE
= ZBRSTM R CBEEIRE
X eE Hits YR

bl | 0] 0

i v 961 0

&1t 961 0

Hh LR I 0 0

L5 BB R 7915 0

=i 7915 0

WriL AR 1000 0

5 bR 30391 0

A iz A F RSN 36220 -5080

LI HEHEER 6628 0

HERWI T 14482 0

=78 87721 -5080

BEET (BAL: M) 97597 -5080

ﬁ?&%;ﬁ L;@H Li'ffz%ﬁﬁ /\'LIEHE E%t—ﬂz
3A 09 H, FAfHREEMEE D 5080 I, FiHRECRITEHNES.

5. HRE\EX

xR KRERRETHN
B R (AL To/mE) 2021/03/09 2021/03/08  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

10
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HaMSZEESNHSEERFSAEEN, KAETHRNFEEE, BRIGSMKBELFRR

EE.

bR/ ESTL

Fz: SP2105 H] 20 X HFEIF MK
Mg IHER TR
frs o
o |an) sheR R | ER O sEE | AR D0 s om0

2071-03-09 AREST G210 G188 %217 | %5087 -4TT| 1688 | GIBE| 44| 12.80
2071-03-09 BTEaT BB GITET) 4512|1773 165 2367 130289 -1687] 1859
2021-03-09 ACTEAT | w4l 92 6072 | 23624 137 BLéh | 10497 93 2590
0210309 | 1/EHE A8 (1976 113 g2 -0t 083 ol -lR7 L.22
20210309 | 2T 164008 16838 R®| T M6 057 4B TH| 0.6
0210309 | 3EENE W %l 40| 5008 183 0.67
0710309 | 4PEHE BO33 -E 439|248 TR 385 24375 17 405
020309 | ETH BTN T 48| 4l w05
20210309 | 6EEHE SR 34 299 | 47278 0 630
020309 | TERER 428 1614 271 | 13016 8| LT3 6| uEl 0.9
0210309 | 3EHE T A O A U I |
2020-03-09 | ORI ) I A 3082 80| 0.4 | 47| 28| 0.60
20210309 | 10ERRE T I £ I/ S B K3 B4 LT | Ge| 269
0210309 | 11\ B $15 3 2.2 w0 - 0.4
20210309 | 12%AHE 2457 011 20| eles - 08| WL -8 L3
0210309 | 13HEAER P61 LT2| 4% gl 08| el 1m| 0.6
070309 | WEANE 0T BE L 8 1% 0.5
20210309 | 15 FEHA 44l 1456 L5
20210309 | 16| LTER B2l 15w LA 6022 8 08| 64l - 0.8
20210309 | 17 ¥ UG -TW L3 1 01T w163 0%
0210309 | 13/EHE 417 B3 L me| w08 0.%
20210309 | 1950 2000 268 123 2086 4% 0.8
20210309 | 20 AR 19330 B L0 | 3038 HBl 0.0 1098|402 L4

AERIR: Wind, SOERIERRLED
& Wind 3 27, SP2105 &ATRIF CRI AN A TR BRI KILHLE. &

BHIGT. RIEHIET. ERTE. MR TR ZAFE R 236242, -137, =Gk 194497, -933,
%

KEEKFTER, HRITIANSEKIEENE,

11
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AANABHIRWASE, M. ENHEARRSE. AREEMETHTR
BRY AR ARBRMR . WMEFRANBIESIRB AFER, 2ITEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &, &
ZEME=TTHNEREZLW. FATEEEFIERREFTHREEER
R R T B e s B i W B A AT AR

FIRENEEHIRBTAFRER, BARXNXLEEEEFRMEMTEMER
EEMRIE, ERNMRIEFFESMESENENASLEEMEE. XHHMN
R ERFMEBWNHESE . XERARATLEECSARERBAT -
RERBELENRE. AMELRZEFRERMESHTRANTERE. I
B aWTE. REFEER BALEN RS R T L LR ER
HASS H AR ST

BEPARNMARENELIRFRBNE—ER AREPIENRE LR
FARPESTAIES, THREFPRBALBEI . KAEARBREARS
RAEERBN AR PRHHRNREBIR. MERAIFTE. ARAFEWUEH
NEEARENEMERANBNESHERSFENRRL, Uk (FELE)
BT IZIRE B

HEEFERT, AEPHNESIARRNELFAEHRIEFMANRE
Bille HEMBRAT, EABARIMEAAREREREFHERMARAS]
HMIRK AR TE.
FERENURAESREAMNMRAR KL, WTETARREEHK
MBAENRZZ ER, FEBEFHSHR, AKEMETHRLZREBRAEBSR
%.
RIREMBNAXEEERRBFE, REFEFH, EFATBEFIPA
FEUEMRE BN EFFMAH. WA Flk, TEBELEEAK
MARLZED, BEASYAREHTEIFRENSIA. WHMER.

12



