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1. DIAEVSHEEE 2021 F CIF #OEEKSEMTIER] TaE
REE T WA AL F 2 2021 F CIF ghOfHEfEK S
Benchmark Jy 145 £ t/ld. 1tk RC B EFH SN 128 EcHEHAEEFA, 1
HE SN K80 T2 Benchmark B 62 2T/ & 59.5 £ T/MEy
ST, KRBT TiH3HEIEE RS TE AR T

2. [BRATKRITHERER MBERES. HO] DRAETSE
BHT 1L HER, £THEHISHEOIRELMN, M1F13HEE26H,
NEER. BERNET. F=FHM. DEMN. ZHMNFHERITIHERRE
M, FIE—IERER), RAwrtiEdl. #xl. RS, BERiEH
A MEF AP EEY, FRAVF0NNRTEAAE L. 1
SMM T, ITENERTRBRRN DRETBARER, HHFERR
MEmw. BEBN, BISHRESELRHAHPRES, SNRESEE
TRIREHEK, FitEn—FEREREEOTER.

3. HE 12 AARBELEFR M3 O 8% 512332 1, IREL TR 8.73%, Btk
A 3.33%. HOBTOKNEIXA, X£EHHKNELEFTRMNE, 2
M 12 AUSEINERRIER. FLEEH ZHERSE 12 AMEOERLET
%o 2020 FaFEARBEELIFL M O8N 668 Hif, &EF R 498
TR HEIE AN 34.13%.

4. [2020 SFE45H ¥EH Rt E EERD> 1.1%] 2020 £ 12 F B 156 7 K
Higm 10 1885 o, =FRIT#tN 2178.8 5g, RitE LD
1.1%, Xt2H 2011 FLIR, HEEH D EREEY HAOEHIERAE
Ko SMM AR, 2020 FE2EKEY FERRBAEPRRENL TC Mt
AiE TTESEBE NG #E RO ERRE.
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HEHEESE ST
1.1 ERNSMTHTRIER
*1: ERETEARER (Bf: Fo/ik)
FERRB R 2021-01-14  2021-01-13 T s &
SPERE DUREM 58,740 58,780 -40 -0.07%
SMM $RF+ MG 7K 105 100 5
KT BRI RN 58,740 58,900 -160 -0.27%
BRENE 2,742 2,829 -87 -3.08%

HHESIR: Wind, SGERIEIL 0

& 2: LMERHEKIER (BA: ET/i)

FEFRE TR 2021-01-14  2021-01-13 Tx) g
R 3 WEMN 8,084.0 7,971.0 113.0 1.42%
LME I £ 57K (0-3) - -14.50
EEFLEENIIE 67.0 65.0 2.0
5 FARE CIF ¥{EG3RE) 61.0 58.0 3.0

EIERIR: Wind, SOIEERLRT A D

#3: LME fAEFER (B )

LME $EEE7F 2021-01-14 HZE) AHER  FHAEE

LME EE%E 101,250 -1,300 39,675 39.2%
KM EE T 72,650 -1,300 16,025 22.1%
M EETF 10,625 0 6,650 62.6%
EMERE 17,975 0 17,000 94.6%

HHESRIR: Wind, SIERRERES T

Fk4: COMEX fiEEf (Sfu: M)

2021-01-14  2021-01-13 HZEE &
COMEX $RFETE 70,814 71,294 -480 -0.68%

HERoR: Wind, SIEHAGIH & AR
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&5 SHFEfECHER®K (B F)

2021-01-14 2021-01-13 R3] S
SHFE ;3 &g 23,585 25,893 -2,308 -8.91%

2021-01-08 2020-12-31 Trf e
SHFE $AE#HF ST 82,342 86,679 -4,337 -5.00%

KOESRIE: Wind, SOEEIERRT & &

1.2 iipER

1: EXNREEREFANK (Gr/mk)

2: LME fFFti7k (E7T/i)

1# A7 S :SMM ——— LMESAFMEK(0-8)  —— LMESAFHK(3-15
1200 R RS K S 41 1200 150 . (0-3) @15 e
800 - 800 100 1 100
400 - 400 50 A 50
0 0
0 -0
50 - -50
-400 L -400
C @ @ @ 0 O @ I I I I I -100 1 -100
s 88 3 8 85 8 8 2 & Y
-150 - -150
2010 e 20204F e 20214F 2017-01 2018-01 2019-01 2020-01 2021-01
HeERIRE: Wind, MIERAETR& AR ¥aERIE: Wind, MIERIETR & &R
3 EREOME (ET/m) B 4: FERfRAT (/me)
o — TR slopy | 2020114 ——2021013 2021-01-12
' ———2021-01-11  ———2021-01-08
120 - s ——
100 60,000
80 59,000 ———
60
40 - 58,000
20 -
0 ‘ ‘ 57,000
N Q N QO N N Q N
SHISEC G G S o 56,000
N Q QS Q Q Q QS Q Q
O > 9 CO0 COL C02 CO3 CO4 CO5 CO6 CO7 CO8 CO9 Cl0

HARRIR: Wind, SEREITAE

kiR Wind, JOEHAGIRRA B
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1.3 £RFEFIER
M 5: LME RESLIHORER (W)

B 6: COMEX fiER (M)

— LMEfF: EF &I — FHeRLE —— COMEX{HERF
250,000 -
500,000 0.80
400,000 0.60 200,000 1
300.000 ' 150,000 -
200,000 0.40 100,000 -
100,000 0.20 50,000
0 - : : : : : : : L 0.00 0 : : : : : : : :
NN S\ T SN R TS T NN NN N NS N
AN & 99 NN R ¥ 9 9 NN, N\
N Y A A N N Y WV 3\ D Y £ £ \Y \ v ) 3\
D » P R O ) P
#FHERIR: Wind, MIFHRESAFAER FHERIR: Wind, MIEHREREFAL &R
B 7: EHAFTEERE (M) B 8: RBiIXERE (M)
— EE/NT AR AT — EFEE EERBX
400,000 70 -
300,000 60 1
50 -
200,000
40 -
100,000 20 |
0 T T T T : : : - 20 -
\Y Q \Y Q \Y \Y \Y
RO U S 10 ‘ ‘ ‘ ‘ ‘ ‘
» - D P » ~» » 2018-01 2018-07 2019-01 2019-07 2020-01 2020-07  2021-01

HERIR: Wind, MIERAETR& AR

BHERIE: Wind, SOFHRERHE & #D



HE# S

@ L UL 15 5 L4 7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANNBALER, BYSEAMNBLEL, KRB 20F, &g, T%
EME=TTNREZE. FATEFRBEFEAREPHEEEETR
S R T B Bk ) B R W B AT 2 TCRY IR

FRENEEIRBT 2FER, RN XERE S ERIEMTEMER
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFMZBWNESE . XERAKRATLREHEESAREREABT -
RABREEENRE. AELRZEFRERMES AT RNTERE. B
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIMIIIRAE BT

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
Bille HEMBERAT, RRABRIMEAAREGEREREFREFARFEI]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIRERBNAGEEBR LB A, REPEWFH, EFABEFTHA
NELMEMEZXBIR. EFFNLH. M5IA. FIL, FERLLIGER TR
RERER, EANENAREHRTEFRERENSIH. BTFHER.



