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1. [2020 F2IKARPIEHE R 38%] 2RHMBZ B W ARAMEEZEELN
HIRER, 2020 FF, A2BCAEHE TR 200MERT, BERENHEE
BHEEKT 38%. BEREBRSEZETNIAY, BIPIEERMEME
EHMFEENENTERABRKNBEE.

BEE:

1. ISMM 347 : sR5eEl R EZERIKESRE 3 AHha] LEEEN

(SMM) AR E7~, 2021 & 2 BE (hEdfzr, D8/NET ILETHEZ%
RIEBEM. 3 YIS —#F WE TR, FIHRIET K /ENEFEN ™
HATBHNF —EEFREEAY, FHEERBFET fEREZES IR
HELZE 3 A,
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HHREEH
1.1 §RNSHHERER

&1 BREHERLER (B4 Tt/

FERFE TR 2021-03-01  2021-02-26 TR =Y
P E DBREMN 67,450 67,950 -500 -0.74%
SMM g F 7K -40 -120 +80 -66.67%
KT I 5h 67,640 68,560 -920 -1.34%
RN ZE 2,482 2,863 -382 -13.33%

HIERIE: Wind, MFHRRRIFA SR

®2: LMEfETWEHEER (B T/

AR R 2021-03-01  2021-02-26 5] Y
CHaME 3 &M 9,021.0 9,000.0 +21.0 +0.23%
LME BB FE7K (0-3) - 62.25 - -
EEFLEENIE 76.00 76.00 0 0%
LI g CIF H{E(ERSR) 74.0 74.0 0 0%

FaEskIR: Wind, SXIERISTRAE)

& 3: LME fREEFER (Bfi: KiT/if)

LME AR 2021-03-01 HZE) AHERE  SEHAL
LME BT 74,200 -2,025 +19150 +25.81%
KR EEFF 58,175 -350 +5400 +9.28%
M BEFF 2,975 -375 +900 +30.25%
EMER 13,050 -1,300 +12850 +98.47%

BHERIE: Wind, SXIERETREA ED

4. COMEX fifER (Bf: M)

2021-02-26  2021-02-25 SR 23

COMEX $AEE7% 63,101 62,240 +861 +1.36%
#EEsRIR: Wind, SFEAESRF& ST
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&5 SHFEfACHER®K (P F)

2021-03-01  2021-02-26 T Ef =Y
SHFE fi;x it 5 69,961 65,745 +4216 +6.41%

2021-02-26  2021-02-19 T Ef g
SHFE $EFEF &A1t 147,958 112,788 +35170 +31.18%

FHRESRE: Wind, MFHREERA SR

1.2 HiHES

El: ENHEBEIEAMK (BA1: FT/m) B2: LME $§H MK (Baf: SET/if)
500 W RREAF K 4 SMM 150 - LMEARAO)  —— LMERFRAELS) oo
1,000 1,000 100 100
50 50
500 500
0 0
0 0
.50 -50
-500 500
C T M T T T T T T T T o -100 100
2 9§38 28 85 %8 33 J 9 50 150
——2019fF ——2020%F ——20215F 2017-01 2018-01 2019-01 2020-01 2021-01
#HHIERIR: Wind, MIFHRERATAER HAERIE: Wind, SOEHREGRIEA D
E3: ER#OHESS (B4 EKiT/ih) B4: PHEHIREH (BAaf: Fo/i)
T L4 1,000 ——2021-03-01 2021-02-26 2021-02-25
——2021-02-24 ——2021-02-23
150 70,000

o M o
50 68,000 e ——— e ——

0 67,000 -«
NP RN SN SN N SN T AR\ 66,000
(\I (\l %I %l ql ql QI Ql \I
NN\ S\ T\ S\ N S\ 2N 2 65,000
Vv Vv Vv Vv Vv Vv Vv Vv Vv
C00 CO1 CO02 CO3 CO04 CO5 C06 CO7 CO8 CO09 C10

kiR Wind, JOEHAGIHE &R &R kiR Wind, JOEHAGIRRAED
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1.3 £IRFEEFFIEN
E5: LME BEAEFRENOEIR (S 1)

El6: COMEX fHEEfF (Bf: M)

LMEfR:EEfE: & 1T 28k FHEECERLEE —— COMEX$REETF
500,000 0.80 250,000
400,000 0.60 200,000
300,000 150,000
4 '
200,000 040 100,000
100,000 f 0.20 50,000
0 - : : : J : : : 0.00 0
3 Q 3 Q 03 Q 03
NN YN YD SN O N P R SN
YA & & 99 N ; b ; NS
N I SO P G S N I P ooy
BUERIE: Wind, MIEHIRIF A B FHERIR: Wind, MIEHREREFAL &R
B7: LHAEREERE (BAfi: M) B8: REiIXER (B{L: i)
—— COMEX#IE#% —— E#E L ERER
250,000 80
200,000 60
150,000 20
100,000 2
50,000
0 O
R R R R N & N ® N NR N
\(cm & \(\,Q o \%Q & \O,Q o 5 N WQ,\ & & & & & & &
S e O S S S S ) ) ) 3 > >

HERIRE: Wind, MXIERAETR& AR

BRSO Wind, SUESEH&H
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B REER
2.1 BRI THEAAES

&6 BAFTEEER (B /i)

FSFREFR 2021-03-01  2021-02-26 T Ef g
PEEE HIBEMN 21,340 21,490 -150 -0.70%
ERHEEMIMEEF MK 55 55 0 0.00%
SMM O#8¢5E_E /BB 21,370 21,560 -190 -0.88%
SMM 1#5eEE BT EIFM 21,300 21,485 -185 -0.86%

FARRIE: Wind, MFERERRFA R

®7: LME#TWEEER (B T/

AR B FR 2021-03-01  2021-02-26 5] N
5 3 M 2,793 2,781 +13 +0.45%
LME BB 57K (0-3) - -17.00 - -
LSRR IE 110 110 0 0%
g EsE CIF HEGRSR) 100 100 0 0%

FaEskiR: Wind, SXIERISTRA

#+8: LME BEFBER (Bafi: )
FERRBFR 2021-03-01 T Ef AMeE  FHEeRE FHEAL

LME BERF 269,725 -50 237,700 32,025 11.87%
EMEE7E 31,400 0 31,225 175 0.56%
M EE7E 136,325 0 107,050 29,275 21.47%

EE=MERE 102,000 -50 99,425 2,575 2.52%

FaEskIR: Wind, SXIERISTRAE)

9! SHFE R HIKR (PA: F)

FEFR AR 2021-03-01 2021-02-26 TEf Ve
SHFE &5t 30,690 29,096 +1594 +5.48%
FEFRBFR 2021-02-26 2021-02-19 TEf Ve
SHFE & EEHF AT 114,984 101,919 +13065 +12.82%

FIESRR: Wind, SMFHRFRAFA D



HE# S

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

@ LIk B B4

22 R tigER

E9: EAFRIME (B4 /M)

B10: SPEERAREH (B jT/if)

) . ——2021-03-01 2021-02-26 2021-02-25
HEZE, A BASRI AN B EEMOHEEE 22,000
———2021-0224  ——2021-02-23
30,000 1,500 21,800
21,600
1,000
20,000 21,400
500 21,200 W
10,000 . 21,000
20,800
2%18/1/24 2019/1/24 2020/1/24 2021/1/24-1500 20,600
CO0 COL C02 CO3 CO4 CO5 CO6 CO7 CO8 CO9 Cl0
BUERIE: Wind, MIEHIRIF A S8 HEERIR: Wind, SIERFERIFA
B11: MEXNHEFAMK (BA1: FT/mk) BE12: LME $HMK (S840 ET/i)
—— 0185 ——— 20194 20204  ——em 20214 200 LMESEFRIA(0-3)  ——LMESFIAGLS) o
1,500
1,000 100 100
500 ‘ ,\ ![
k ﬂ "{w lM A" Ag AV 0 0
0 . A \gq-v g d‘*\—v
500
18 28 38 48 58 68 78 88 98 108 118 128 -100 -100
2018-01 2019-01 2020-01 2021-01

¥R SMM, SOEHASRA & &1

BHERIR: Wind, SOFHRERH & #D
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2.3 ERRFEEFIER

B13: LME EEFREHCHLS (B4 H)

Bl14: LME #EEFNFRSE (AL )

LMESE:FEfF: 25k EHCEBLLEE, AW ——— LME4} 1 RN LME4:FE A7 AL SE M LME%¥ FEAE S
350,000 0.80 250,000
300,000 200,000
250,000 oo 150,000
200,000 0.40 :
150,000 ' 100,000
100,000 0.20
. 50,000 s [

50,000 I_I\/-\f \,\"_‘r\. e~ ———

0 0.00 0

2018-01 2019-01 2020-01 2021-01 2018-01 2019-01 2020-01 2021-01

BHEsRiR: Wind, SIEHALIAT A A HHBSRIR: Wind, SIEHASRRA R
B15: SHFE $#ERF (Bfr: M) B16: SMM #tEERF (BAfr: M)

——20184F 20194 20204F ——e—20214F —_— ittt S R
200,000 40
150,000 30
100,000 20

, e/ ~—— 10
50,000 \ 0
\'1' /Q'\' /Qb‘ /Qb /Q°o N /\'\' /Q'\'
° & & S &S O
1A 2H 3H 4H 5A 6A 7H 8H 9H 10H 115124 o) » » ) o) » »

HERIR: Wind, MIERAETR& AR

BB SMM, SIEHASA & &1
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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

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
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)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELMEMEZXBIR. EFFNLH. M5IA. FIL, FERLLIGER TR
RERER, EANENAREHRTEFRERENSIH. BTFHER.



