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1 [%E6 BiFKml AL BXRUXREF 0.1 MESR] XE 6
BIARLFAL ARG 85 A, Tl u8n 72 5 A BI{E G 55.9 T3 Ao
EE 6 AR ERY 5.9%, FfhH 5.6%, BIEN 58%. EE 6 FKIZE[MD
FFOLPESRESN%, STFHHEIIITNESR. £EH 6 AFEISER
FrERI{E 61.60%, RTFUHAE 0L PHEIR.

HEE:

1. ISMM tithi¢iEit 2 BEFR LA TR 3600 If] #E SMM T#E, #HZE
AEH (TR 2H), SMM tihiFieEFSEH 11.29 T, KAE— (6
R 28 H) TR3600 0, B FEHA (6 425 H) Tk 3600 M. 7 EAEE
TS TR, LK, #ORHGAS, MIEKEFHNE, ERdks:
TR TRMK, miHEERENRE, THEHEKRES, EFEROT; X2
WX, TEMORES, FRXTBHE, RZHHHIREEFREER,
ERERLERM. SERE, FPEE=HEESF TR 5500 i, =E-ti
PETE3R1S Tl 3600 M.
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HHEEER
1.1 BN TIFHTRIER
Fx1: BAETEZAER (B /i)
FERRBFR 2021-07-02  2021-07-01 5] 8
SPERE NEM 68,260 68,260 0 0%
SMM 4R FHIG 7K 130 85 +45 +52.94%
KT BRI B 68,120 68,750 -630 -0.92%
BIRENZE 6,175 5,945 +230 +3.87%

HEERIR: Wind, JXIEHAETREA B

& 2: LME TR AER (B Eio/if)

FeFRE TR 2021-07-02  2021-07-01 T Ef &R
eHEA 3 WEM 9,379 9,269 +110.0 +1.19%
LME IESFHIE7K (0-3) -25.98 -25.75 -0.2 +0.89%
B LLEENIE 21.50 21.50 0 0%
g REE CIF HE(ERes) 225 225 0 0%

gk Wind, MIFHRRRIFA D

#3: LME fEEEFES (Bfu: XT/ih)

LME $EEERH 2021-07-02 HZ &) AHERE AL
LME BT 211,950 -25 +20875 +9.85%
Yo JE=ed 181,700 -25 +19300 +10.62%
WM EER 29,075 0 +1575 +5.42%
EMEER 1,175 0 0 0%

EHERIR: Wind, JIFHRSAFA R

4. COMEX fHEERF (Bfy: M)

2021-07-02  2021-07-01 HZEx) &

COMEX $FEERE 44,766 45,042 -276 -0.62%
FAERIR: Wind, MIEHRERRFL SR
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HE#HE

& 5: SHFEHEHHER (B M)

2021-07-02  2021-07-01 TEf )3
SHFE fii¥ it & 96,934 99,334 -2400 -2.42%

2021-07-02  2021-06-25 TEf &=
SHFE $FRE AT 142,520 153,804 -11284 -7.34%

gk Wind, MIFHRRIFA ED

1.2 HiHES

B1l: EABEREREFMK (AL /M) B2: LME ${FFhK (Bafi: SEIT/mk)
L0 VR RSATHE K - SMM - - LMERARAOS) ——LMERARAGLS)
1,000 1,000 100 100
50 N 50
500 500
0 0
0 0
.50 -50
500 -500
i N I o o O O -100 -100
5 9838858 82 39 5 e
20194 20205 ——2021%F 2017-05  2018-05  2019-05  2020-05  2021-05
FARRIR: Wind, MIFHRERRFAER FIRRIR: Wind, MIFHRERAFA ER
E3: ERBEOSESM (BA: ET/M) B4: PEEEARRESH (BAfL: JT/ME)
RN SELE s000 | 420210702 2021-07-01 2021-06-30
—2021-06-29 ———2021-06-28
150
100 69,000
50
68,000
0
o Vv o v o Q2 o Vv o
A & 9 S A
L A A O N C00 CO1 CO2 CO3 CO4 CO05 CO6 CO7 CO8 C09 C10

aEskiR: Wind, JIEHASIH &R &R kiR Wind, JIEHASIA &R &B
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1.3 £IREFEFIEN
5 LME SREFREHCHER (B )

El6: COMEX fHEEfF (BAfi: M)

LMESR:EEfF: &1 28k EHCRLLE —— COMEX$RETF
500,000 0.80 250,000
400,000 0.60 200,000
300,000 150,000
4 ’
200,000 0.40 100,000
100,000 0.20 50,000
0 : . ' : : : —1 0.00 0
S W S W S " S v
N Q N Q Q Q Q Q N LS FD
A AN NS SN N S AN SO RO AN SR R AN SN AN
\" \ \ \ \ W W )
A M I A A
HHERIE: Wind, SIEHRESMIA 3R HAERIE: Wind, SIEHRESRIA SR
B7: EEAFTEERE (BAfu: M) E8: REBIXER ($A: )
—— COMEX#E# — B DS RBX
250,000 80
200,000
150,000 60
100,000 40
50,000
0 20
3 Q > Q 3 3 Q >
N \'\'Q \'\\ \°’°Q \°°'\ \°’Q NS G,QQ '\9'\ '\,\'Q 0
I R A RS SN 2018-10 2019-04 2019-10 2020-04 2020-10 2021-04

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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2.1 BRI TIHTRER
*x6: ENFETEABR (BA: /i)
FEFRZ R 2021-07-02  2021-07-01 5] 8 &=

SPEEE UM 22,020 22,180 -160 -0.72%

A amMEEEF LK 210 210 0 0.00%

SMM O#5£sE LI 5191y 22,190 22,330 -140 -0.63%

SMM #4525 HSEMESM 22,120 22,260 -140 -0.63%

HHERIR: Wind, MIFHRRIEAED

&7 LME FHRABER (Bf: E/if)

FEFRBFR 2021-07-02  2021-07-01 T Ef Ve
e8EA 3 IEMN 2,915 2,934 -20 -0.66%
LME I &5k (0-3) -16.99 -16.50 -0.49 +2.97%
ISR BEERNE 135 135 0 0%
g fEse CIF HEGRS) 125 125 0 0%

sk Wind, SOEHAGIRA B

< 8: LME FEEFER (BBhL: )
AR 2021-07-02 TxH) AMeEr  FHEeE FHEAL

LME BETR 253,075 -525 227,825 25,250 9.98%
B EE TR 21,400 0 20,900 500 2.34%
WM EERE 133,775 0 113,575 20,200 15.10%

JEEMER 97,900 -525 93,350 4,550 4.65%

kiR Wind, SOEHAGIRA B

*9: SHFE HEHHKR (B M)

FERRB IR 2021-07-02  2021-07-01 T &=
SHFE &3 8,504 8,550 -46 -0.54%
FERT B TR 2021-07-02 2021-06-25 TR =1Es
SHFE S EHE AT 32,490 35,314 -2824 -8.00%

BHESRIE: Wind, SIEEAESRT A &R
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22 PEHIFHER

E9: EARMINE (B4 /M)

E10: FEHARESH (A FT/i)

. . ——2021-07-02 2021-07-01 2021-06-30
H=, A BB N 5 EEMo#E 22,400
———2021-06-20  ——2021-06-28
30,000 1,500 22,200
20,000 1000 2o 1 7 _
' 21,800 N
500 *
10,000 i 21,600
21,400
20018/6/4 2019/6/4 2020/6/4 2021/6/4;500 21,200
CO0 COL CO2 CO03 CO4 CO5 CO6 CO7 CO8 CO9 Cl0
HEESRIR: Wind, SOEHRERHFA B HHERIR: Wind, SEHRERHF & EB
B11l: IBEXNFHBEFAMK (A Jo/if) BE12: LME $HMK (BBA: EIT/m)
—— 20185 ——2019%F 20204 = 20214F 200 LMESFHK(08)  ——LMERFKE15) o
1,500
1,000 100 100
A A M
‘ - M .7 AN { 0 0
0 A v d“\—v Lagnnd
-500
18 28 38 48 58 68 78 88 98 108 118 128 -100 -100
2018-06 2019-06 2020-06 2021-06

HEskiR: SMM, SIEHASTA & BT

kiR Wind, JIEHASIA &R ED



HE#HE

@ L UL 15 5 L4 7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

2.3 PIRFEEEFFIERN

El13: LME ®EEFREHCHEES (BA: M)

El14: LME SEEfFMErS7 (F4L: )

LMESEEEfF 23k FHOHLE, A ——— LMESE A7 R LME& A7 AL S LME%EFEFFIE 9
350,000 0.80 200,000
300,000
: 1
250,000 0.60 20,000
200,000 0.40 100,000
150,000
100,000 0.20 50,000 /e e,
50,000 J\J\f SN T T
0 0.00 0
2018-06 2019-06 2020-06 2021-06 2018-06 2019-06 2020-06 2021-06
FiERIR: Wind, JIERRERFA D HERIR: Wind, XIERRERHTAER
B15: SHFE #EERF (8f: M) E16: SMM HtEEfF (Bfu: M)
—20185F 20194 20204F == 20214 — Citt S EE R
200,000 30
25
150,000 20
100,000 o
' /] 10
50,000 N~ >
) \ 0
0 g & S NN
% Y o O & > o W
1A 2H 3R 4H 58 6R 7H 8H 9K 10R 11H5 12H » » X X o » P P

BHESRIE: Wind, SIEERERH & ¥R

sk SMM, SOEHA SRR &R BT
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AAEBNIRNWSE, Wiz, EYhEAERRE. Aik&EEFHETRTR
BRT AAMBRUR . REMRANBIRIRE AFRR, 2mEEET
AARRVIER, BYSEAMNF[EEL, IREW. 2F, &, %
EAE=ZTNEEZH. RATERBRAEAREHHETHEEEL
W AT B e Bk ) S B ME AT 2 SRR

AR ENEEIFRT AFER, RARNXLEEENERIEMTEMET
EEARIE, ERRIEFMEANEEMENASKERMETE. SCHHW
R SIEMBWRESE . XIEPETLAHEESARERHEAB R
RBERBELHNRE. ARELZEFRERRESHTRANTERE. L
R TE. WERHER. BRLENR R RO R T4 LR ER
HA = H YIRS BT

ZRPARNRAREAELRFRENE—ER. AREFAENRE R
FHRPESDAINER, THREFRBAAGHZEIN . EABRBEREARS
RAEREDANE PRI EBIR. WHSRARTE. KATENEH
NERBABRENEABRRLBWNEESHEEFERR, Uk (BELE)
BINMITIRE G

HEEMERT, AREPNERSIFRRNERAFRAE RIS EMARRE
Bille EEMBERT, RRBRIMEF AR EHAEREFRERATFHSI
HHIRR R T E.

AR ENVN[/ATES BRERMNNNR ARSI, XN TETFAREREHK
MAMENRZZ SR, FTREFNSHR, XERERRLRTFRER
(B

ARERRR AR LB RSB FE, RETEEFT, EAHEFDA
AEUMEAEXBR. EFMLH. M5IA. 1L, FEPLLIOLHALH
RERM, BEABNAREHTEIFRENSIA WHFER.



