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https://www.ccmn.cn/guijinshu/gold/
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1.1 (V&)
* 1. BERETEAER (B4 T/hk)
FEFR IR 2023/12/29 2023/12/28 7] B
PEE KM 68920 69340 -420 -0.61%
SMM 1 # Ha R §E1/ 69230 69735 -505 -0.73%
SMM I 5 FH 7k 185 175 10 .
KT BT 551 69310 69780 -470 -0.68%
¥ B R = 5785 6205 -420 1%

BHERIJE: Wind, SMM, XIFRtR

2. LME A& IER (8f: =T/m)

R R 2024/1/2 2023/12/29 5 B
W3 M 8532.5 8562 295 -0.35%
LMEIR & THE7K (0-3) -104.00 -95.08 -8.92 8.58%
ERFLEENHE 67.5 68.5 -1 -1.48%
PemmfECIFSEGRE) 65 65 0 0.00%

HHEskiR: Wind, SMM, SGIERAET

&3 RWEFHER (BA: M)

FERRZ TR 2024/1/2 2023/12/29 5] B
LMEE% 165700 167300 -1600 -0.97%
LMEsH &2 140325 140325 0 0.00%
LMEF$H 8 25375 26975 -1600 -6.31%
LMESE 84 a8 it 1531% 16.12% -0.81% -529%
COMEX$iEETE 18810 18215 595 3.16%

HEskiR: Wind, SMM, SGIERAET

& 4: SHFE fHeHRAMKR (Al M)

Fabr4a i 2024/1/2 2023/12/29 T B
SHFESRE A2 4307 5977 -1670 -38.77%

PR R 2023/12/29 2023/12/22 T =15
SHFESREE /743 30905 28718 2187 7.08%

BHESRIJE: Wind, SMM, XIFRtR
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1.2
1: EREBEEIEFK (GT/)

2: LME faFRK (SEIT/ME)

2020 2021 2022 2023

— LMEfH (IR 5/ =B ) FHK

2500 1,200
2000 1.000
800
1500
600
1000 AT
500 N
W - £ _Nm“‘m‘t ap}@% 20
0 PE th g 0
-500 (200)
1H 28 3H 44 5H 64 7H 84 94 105 11H 124 2020/12/15 2021712715 2022/12/15
BHESRIE: Wind, SEHALR FHERIR: Wind, XIEERSR
B 3. ER#EOERN (/i) B 4: PHEEEAMZE (So/ik)
— SMMSF LS —kH — R 1A
80000 70000
20000 69000 R _—
68000
60000
67000
50000
66000
40000 500D
30000 IER A
2020/7/31 2021/3/31 2021/11/30 2022/7/31 2023/3/31 &4 &8y

HaEskiR: Wind, JXIEHASS

HaEskiR: Wind, JXIEHASS
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1.3 £IREEFEMN

B S: LME fRESEFREHCEER ()

B 6: COMEX fiERE (M)

LMEH R4 283 RGNS ——— COMEXH ARSI
300000 100.00% 100000
250000 80.00% 80000
200000
60.00% 40000
150000
40.00%
100000 % 40000
50000 20.00% 20000
0 0.00% 0
2021-03-10 2022-03-10 2023-03-10 2019-03-20 2023-03-20
HHERIE: Wind, JEHRER AR Wind, SEHRER
B 7: LRAFTHEER (M) B 8: REIXHEERF (i)
—— SHFEFfRSAREZ B 1T — ERRRER
400000 80
350000 70
300000 60
250000 50
200000 40
150000 30
100000 20
50000 10
0 0
2019-12-13 2022-12-13 2016-07-08 2018-07-08 2020-07-08 2022-07-08

HaEskiR: Wind, JXIEHASS

HaEskiR: Wind, JXIEHASS
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2.1 71k 1 ;
*®S5: BRBETEAER (B4 /i)

12T 2024/1/2 2023/12/29 TE) 1BE
PR RN 19755 19505 250 127%
SMM AQOSE5E M 19570 19570 0 0.00%
SMM AQOSR e FHIEK -10 -10 0 :
KSTA0OB G 19480 19570 -90 0%
BHERIE: Wind, SMM, >&4IFERER
= 6: LME A& iBN (Bafi: Rjo/M)
TR 2024/172 2023/12/29 TE) =
53 WM 232550 2,387.50 -6 2.61%
LMEFE&THIEZK (0-3) 4583 3850 933 15.99%
EEFLBRNIE 125 125 0.00%
HEA00EECIFI (R S) 120 120 0.00%
HHERIR: Wind, SMM, XJERRfR
RT7 ERBEFEL (BAL: M)
FeRR BT 2024/1/2 2023/12/29 TR =
LMEEE 77 566375 549050 17325 3.06%
LMESF e 374250 356125 18125 4.84%
LMEsT 4468 192125 192925 -800 -0.42%
LMESE44t8 b1t 33.92% 35.14% -1.22% -3.58%
HHERIR: Wind, SMM, XJERRfR
% 8: SHFE B HR (AL M)
iy T 4 2024/1/2 2023/12/29 5] e
SHFESE ¥ it 39267 39292 25 -0.06%
EELaE Y 2023/12/29 2023/12/22 5] =
SHFERE 7% 2.1t 99029 102112 3083 3.11%

BHERIJE: Wind, SMM, XIFRtR
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2.2
E9: EANRMEIKEIAMNK (FT/m) B 10: $BETHMK (EIT/m)
2020 ———2021 2022 2023 R EE T EES mEN
600 1000
400 800
200 rw ﬂ\W/ f\\fv\\[L«AJV\ 400
0 ‘\"\" ‘*. \rw'f.. L‘j )A {X}Nrd 400
'\—f"‘" Ay Vr VWV _\"‘_\_/\’
-200 200
-400 0
1B 28 38 48 58 68 78 88 98B 108118128 019/10/11 2020/10/11 2021/10/11  2022/10/11
FIERIR: Wind, XiEHRER AR Wind, SEHRER
B 11: EREOERN (Ex/m) B 12: PERITHAmZE (ST/mE)
150 — SMMZE LRI —_— ] — A
20000
106 I 19500 TSN~
19000
%0 18500
. 18000
2022-12-12 2023-06-12 ’fi fi

HEERIR: Wind, XIEHAER

HaEskiR: Wind, JXIEHASS
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O:

2.3 = /
B 13: LME BREFRIHECRER () 14: BERNBEEHSESE (M)
RS 2020 2021 2022 2023
2500000 70% 200
60%
2000000 e 15
1500000 40%,
100
1000000 30% S
20% 50 =
500000 0%
0 0% 0
2020/4/24  2021/4/24  2022/4/24  2023/4/24 1B 28 38 48 58 68 7B 88 98 108 118 128
HIERIE: Wind, MEHRER HHERIR: Wind, MIEHRSR
15: LHAFTSREERE (M) 16: ENHBBETFREFMEER (FH)
H = 2020 2021 2022 2023
1900000 LR
1000000
800000
15 4
600000 m V {
400000
200000
0 0
2018/4/27 2020/4/27 2022/4/27 18 28 38 48 58 68 78 88 98 108118128

ARk Wind, XIEHIES

sk Wind, XIEHI5S
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FHEEER
3.1 LIS
*®9: BERFEMEHER (8h: Fo/ik)
A2 FR 2024/1/2 2023/12/29 B 1B
SRR TR 21635 21545 90 0.42%
SMM O#5z FigHEsH 21550 21620 -70 -0.32%
SMM O# e IR 5 77k 105 110 5 :

BHESRIJRE: Wind, SMM, XIFRtR

# 10: LME #iRefEsl (8 Xio/ih)

R R 2024/1/2 2023/12/29 T R
s3I 2612 2662 -50 -191%
LMEB 757k (0-3) -20.50 -18.00 35 12.20%
EEHRBERNIYE 90 90 0 0.00%
FaRmeCIFYEIRS) 90 90 0 0.00%

HEskiR: Wind, SMM, SGIERAET

F11: LME SEFER (B4 i)

FERRZ TR 2024/1/2 2023/12/29 L Ef &
LME & FE 77 223225 224825 -1600 -0.72%
WM A 0 . 0 )
T3 P 17 23205 224825 -1600 072%
AL MEETE 0 L i -

BHERIJE: Wind, SMM, XIFRtR

& 12: SHFE F#CHAR (LA )

ferr TR 2024/1/2 2023/12/29 ) =l
SHFESS 26 4502 4527 5 -0.56%

ferr TR 2023/12/29 2023/12/22 FE) 1B
SHFES: FE77 Bt 21215 25440 4225 -19.92%

BHESRIJE: Wind, SMM, XIFRtR
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3.2 PETiZER

17: EREFERINE (B4 JT/ik) 18: FE#O&Es (8L JT/M)
HE ——— SMM O# 5242214 4 000 B O o5
35000 =——— S SHFERESE. — HULEN 3,000 ’ e LA '
2, 000 9
30000 5050 .
1,000 8
K00 (2, 000)
15000 Ak I o 7.5
10000 W, 00 7
5000 (1.000) 6, 000) 6.5
0 (2,000) (8, 000) 6
2020-10-26 2021-10-26 2022-10-26 2020/9/3 2021/9/3 2022/9/3 2023/9/3
HHERIE: Wind, JEHRER FHERIE: Wind, JXIEHRSR
B 19: EA=H 0#erEEB SRR (B AL: JT/ME) B 20: PPRniAmiek (A4 Jo/iE)
100 LR L] Ll —F — @ A
22000
21500
‘ 21000
(200)
20500
(100)
20000
(600) RA iTA
2021/03 2022/03 2023/03 &4 &4

HEERIR: Wind, XIEHAER

HaEskiR: Wind, JXIEHASS



HE# &

O SLIEWI B A B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

33% =D
E21: LME #EEFRIHCHILS (Bh: M)

& 22: LME EEFMRAH (AR M)

LMERBEfERIT e SEES G280 I — T BRI El=
350000 100.00% 240000
300000 80.00%
250000 160000
200000 60.00%
150000 40.00% 80000
100000 ™
50000 20.00% HL
0 Q.07 20(1)8-04 23 2019-10-23 2021-04-23 2022-10-23
2018-03-13 2020-03-13 2022-03-13 - A B ~IUn
FHERIE: Wind, JXIEHRSR FHERIE: Wind, JXIEHRSR
B 23: SHFE $EEfF (A7: M) B 24: SMM #<EERE (AL W)
FEAFRRET ——2020 —— 2021 2022 2023
200000 200
150000
100000
50000
0 0
2018-05-04 2019-11-04 2021-05-04 2022-11-04 1B 28 38 48 58 6B 7H 8H 98 108 118128

HaEskiR: Wind, JXIEHASS

ARSI SMM, XIEHASS
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AANUEBRIRNSE, Wiz, ZEYHEAERRE. RiREFHETRTR
BRY AR MR . HEFKANBIELIRE2FER, OWEBET
AARIRWIERR, BYSEHAMNSEEL, IREA. AL, 4L, &
ZREME=TTHERELH. EATEECEREARREFHREEER
DB 2 T B B ) R W B (AR A A AR

A ENEEYRBETAFER, HRAAXXLEEBREFRMERNTEMER
EEARIE, R RIEFTBENERMENASLEREMNETE. XHHW
R BSRAMENNHSE. XERRTALHESAREMEERT—E
RETAERHHRE . ARERZERERBESITRARERE. L
BESITHE. REMBER. ERLAENNRMRATRTFLZEIRER
HA 24 H A9 SRS BT o

BERANOARSE AELRERARNE—ER. AREFHITENRERR
S A TL%?%EP THREFFANEBREIN. AARRBRARS
RAERENANE PRI EER. UWERAKFTE. ﬁ“TLuEP
f%ﬁﬁﬁimﬁﬂﬁLTLu% SREHFERR, UN (BEMLE

BRI I BRI ]

EERMABERAT, AREHHNEERAREWEDH R EMANRE
B EERMERT, AABRIHEAARERARREPHEAARS
S E B SN ] g
ARENU RIS BREAMMNMRABHI L, NFEFARESESK
HoEmZ 5. &R, NEeBARSH, MEPEMREBTAEIER
£,

ZK?EﬁtHﬁiifljj LIEEASRARABRA, RETEFR, EHAMNLFHA
BT RER. SFM%L%H. WA, FIL, BEPEL K
ﬂﬁ ZEE, BARESNAREGHTERFREENSIH. HHRER.



