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SUEAHA: 5 B 14 BT COMEX §ffh LK 0.62%, LME
AT 0.09%, FH_ERK 0.12%. ERHETE, HRERE
27 BT R, At 1 SEFRAEK, SRIET
BLEFRIS, HPRENENEDETE 40 HILLL, 1R
FHTZETEFER (8. 8. ZE. AAHTS) &
AR BB RS, B IR BHOO A 2B S KB
BT, RIEA RS HEF IR, T 2020 46 5 AE
FARIAF R 74.01 JIN, FRLEREIR 1.38%. FRik, 4 AEN
PR W BRIIE, B 100%, Fit 5 AR
EEREAAT, RERLLUTF ILWH— ST, BRFEH
BEFNETH, ERIMEEBAXFEHE (HE SO0 EEI
$ o 8] R A 1 PO SIS B B2 20%00 1) MO
HEEESUI. S, FEAAENNE, BIELNER
B, BNEEZEBER. HSE.



@ L UL 15 5 L4 7

E] }gﬁ% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

T EE
fHEE:

1L BFIEABMKIPFE 13 BER, AEEFEH™ER, BRRER 15
H 22 [hE#—Y KREel, GEEITEmiEstiEaties, E
HEN TR, AJREREK.

2. [ZNWLEE 1-4 BRITF{EEr 9451 1] SF 1 £ 4 B, £RW
e RITAEFEEr 9451.432 [, fEfEN =& 276.256 T 5%, fHfEN 2R
4648.995 T35, ERREEAERD 205519.589 I, 43352 Bk AEITRIAY 31.33%-
36.83%. 40.92%F0 31.62%.

3. EHEERE U, AMMEERNS(ONMPE)RR, R TAERE L
ME—HBRIERRT, BEELE 5 XX A8 U PRLBIHFEZ, FiE
ETRNBINNRNEREZE, BE—MERWEH IKFIKE 80% M8k,
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HEHEESE S
1.1 4 ML=
&1 BERNHETERER (BNA: Fo/ik)
FeRRZ R 2020-05-14  2020-05-13 TR g
SPEEE DM 42,910 43,060 -150 -0.35%
SMM IEF TG 7K 10 -10 20 -
KT B fRFIES Y 43,190 43,140 50 0.12%
WBIRENZE 695 625 70 11.20%

kiR Wind, SIEHAGIRE& B

*®2: LME RWEHER (A KT/

FERRBFR 2020-05-14  2020-05-13 L5 =S

S 3 UM 5,213.0 5,212.0 1.0 0.02%
LME ZR 57K (0-3) -28.25 -33.10 4.85 -
SN E 110.0 110.0 0.0 -
g fREE CIF ¥E(RE) 108.0 89.0 19.0 -

HiEskiR: Wind, SIEHAGIRA B

& 3: LME fREEFAES (Bfu: )

LME Rz 2020-05-14 HZEf AHER  EES

LME B 282,675 55,650 33,275 11.8%
RN EE 7 117,700 13,875 13,725 11.7%
MNEEF 119,900 34,250 15,600 13.0%
EMEERF 45,075 7,525 3,950 8.8%

HIESRIE: Wind, MFHRERHFA SR

& 41 COMEX $HEEF (BfiI: M)

2020-05-14 2020-05-13 HZ 5] 1=)E3
COMEX $HETF 42,518 41,507 1,011 2.38%

HiEskiR: Wind, SIEHAGIRA B
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5 SHFEfECHHAR (BBfr: M)

2020-05-14 2020-05-13 &) &
SHFE $EF it 65,570 65,916 -346 -0.52%

2020-05-08 2020-04-30 I3 &E
SHFE fiEEHF I 204,219 230,956 -26,737 -11.58%

FEERIR: Wind, JXIEHAETREA B

1.2 Wi7ES

1: ENEBRIAEAMK (FT/i)

2: LME $FFMK (ET/ME)

1# S ‘SMM = LMEfEFHRE7K(0-3) = LMEFEF 7K (3-15)
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—2017F ———2018F ——2019%F =—2020%F 2017-01 2018-01 2019-01 2020-01
FHERIE: Wind, SIEHRERET & BB FHERIE: Wind, SXIEHRERHT & BB
3: BERFOMEERMN (ET/iM) 4: FERHARRE (JT/if)
— A —8—2020-05-14  —— 2020-05-13 2020-05-12
140 - M SF LR 44,000
2020-05-11 ~ ———2020-05-08
120 -
100 - 43,500 \__/—/
80 - AN
60 43,000 O\
40 - -
20 1 42,500
0 :
\ QA Y Q \Y Q \
S S G S 42,000
Q Q Q Q Q Q Q
> > > v v v » C00 CO01 CO02 CO03 C04 CO5 CO6 CO7 CO8 CO09 C10

HIESRE: Wind, S{FHREERE R

HHESRIR: Wind, OSSR &
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1.3 £ RREFEFER

5: LME fASEFZEHERERN ()

6: COMEX $HEE%E ()

LMESEEFE AT 2% — FHeHREE —— COMEX{HE®E
250,000 -
500,000 0.80
400,000 0.60 200,000
300,000 150,000 -
200,000 040 100,000 1
100,000 0.20 50,000 -
0 : : : : : : 0.00 0 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
\Y QA \Y QA \Y QA \Y \Y \Y QA \Y QA \Y QA N
\'\'Q \'\'Q N \°°'Q \°”Q \WQ '\,@ \‘°Q S \'\'Q \'\'Q N \“"Q \WQ \q'Q o
D » D D D D A O O A X M AN
HHERIE: Wind, MIEHRERIEA T AR Wind, MIEHRERIEA T
7. ERAETEERE (M) 8: ;REIXERF ()
— E&F/NTRRERT — EEHELEERBRX
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2017-01 2017-07 2018-01 2018-07 2019-01 2019-07 2020-01

FEskR: Wind, XIEHATERA &R

HHESRIR: Wind, SGERIEHRE T
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RAAEMBRNLASE, M. BB AARE. SRS ERERH R
BRTY AN RMR . MEMKANEIFEIRELAFER, ST2EET
AANBAER, BYSEHMNSEHEL, IRER. AL, 58, F%
EAE=ZFTHEEZH. FAFERBRTI2ERREPTHESEEERL
S R T B R B ) R R W B AT L TCRY AR

FIRENEEIIRIFET AFER, RABNXLEEEMERIEMTEMER
EEMRIE, BRRIEFMBENEREMENASLZEEMEE. CHEW
R ERMBEWNAHRSE . NIMEATLAHEESAREFHABN T
RERBELHRE . ARERZFRERRES DT ROAERE. L
BEDWTE. MEMBER. BEREENRNERI TR TR HIEHKREH
HA S H AR SZ HIH

BERANMAREAFERFARRNE—ER. KREPENRE LR
FHRAEEDHIER, TEEERRBAGHAEN. AARRBRERS
RAEBINANEPEFHRNREBR. USKARFE. ARFRUEF
NEEBARENEABRHBUREFEEFTERR, UE (FELE)
BN IR FE G

FEEMBAT, AkERNESHARENBELFTEREMARNRE
Bl BEMBERT, AARRMEMARERAREPREFARH]
HMIR R AR T (T
ARENRRATRESHERAANUR/T BRI, WFETFAREEEHK
ML S R, TREFH SR, XIERAEARLRBAAER
(B

AR ERR AKX RBRABME, REBEFA, EAHBM DA
AELMEME LB EFMLH. D518 Tk, FERELIEHI TR
RERE, BEASHNRREHTHEIFRENSIA. MTMEX.



