FIUEAS R = m AT

O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERMR - FEERE

/\T.EEHH 75%”&':‘:'%
B EMREHEA
WN_F

HATEM AR RS

F3004203

BB EREERS:

270012934

m%ﬁ

BN BEIERS:

F3083156

BRAEA
&
021-20370947

sunec@xzfutures.com

2021 % 3 [ 16 A EHI—
NERE

® ETRELRKIEIR

MIERHR: REIPRTE 67000 T/ G EERES. BEAE
L, HNRRET RREEERETE, EEFITILRET.
HXEYPEFREREE~HILMNA, BT T TC BEIFR,
BB STR A RN AR, B, REEED,
EEER, BAMNRKEFHIEEMR, FHBHFTFE.
Z=E, BVAA, BEHPRIPABRR L17. ESE.

KRS PREREESMR. SMEHSE, LME #EK
1.89%. ftéauy, B DRME, BB M IR B RET RN
B, {RNIHRSBCK FRERSTELME, ERE
BRE, BERFEXEW. EFTA, BHEELsER/NEE
n, FOHBRERSRETRRSER 2 Z3 F. |Xu, TiFkE
W EITRMSES, BEeVENEFRARE, EERE—
i, THAME RN L. Sk, BIVARENEHRUKRR
AE, PKPBEEELAERFENESRK. NHSE.



HE#RE

@ SLE A L 4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

T EHF
HEE:

L (&R —ZEZFRTREINELERK EEHIKELT] BRS
TTRFELS ANNBLERR, FEMNEFMESHKE, EEMNERTHE.
BURSUERE, Nzl 2021 FHEZLFHRSRFFEMENWRET, 2HE
i BFEAN, BMBEEL. MERKEIRRE, ZFE2 TR 6.8%M{E
#, ROERELLLEE E, —FERAGEIBLERK, EEHIAXBEEF.



s O it fim A
SRR

1.1 ERSNTHEEER
=1 BERETELER (8h: T/ik)
R AR 2021-03-15  2021-03-12 TH) & &
PR E AN 67,520 66,920 +600 +0.90%
SMM TREEF R 60 115 -55 -47.83%
KT R REI R MN 67,890 66,620 +1270 +1.91%
RIEENZE 2,330 1,986 +344 +17.29%

HEERIR: Wind, JXIEHAETREA B

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

FERRBFR 2021-03-15  2021-03-12 T /NS
eHEA 3 WEM 9,114.0 9,132.5 -18.5 -0.20%
LME #5747k (0-3) - 18.50 -
B LLEENIE 68.00 68.00 0 0%
3SR CIF ¥9EERS) 65.0 65.0 0 0%

gk Wind, MIFHRRRIFA D

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

LME faEERF 2021-03-15 HZ &) FAHEHRE  EHGAEE
LME BERF 92,650 -800 +16475 +17.78%
KM EE T 77,550 -525 +4425 +5.71%
WM EER 6,250 0 +3200 +51.20%
EMERE 8,850 -275 +8850 +100.00%

EHERIR: Wind, JIFHRSAFA R

& 4: COMEX fHEEfE (B8 : M)
2021-03-15  2021-03-12 HZ 5 &
COMEX $fEETE 63,196 63,196 0 0%

BHESRIRE: Wind, SIEEAESRT A& &R
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F5: SHFEfHEHAR (B M)

2021-03-15  2021-03-12 TE I=)E3
SHFE st 114,073 94,511 +19562 +20.70%

2021-03-12  2021-03-05 TE I=)E3
SHFE $AEFERIT 171,794 163,025 +8769 +5.38%

gk Wind, SMIFHRRIFA ED

1.2 iipER
M1 EAEBETEIRK (B /)

B2: LME fiFEK (Bfi: Eoo/if)

1 SEHHr:SMM LMESHFHIEK(0-3)  —— LMEAF 7K (3-15)
1500 FR AR TR S 1,500 150 1 150
1,000 1,000 100 100
50 50
500 500
0 0
0 0
.50 -50
-500 -500
T T M C T T T T T T T © -100 100
g 9§38 38 85 8 33 J 9 5 150
——2019F  ——2020F ——2021% 2017-01 2018-01 2019-01 2020-01 2021-01
FHERIR: Wind, MIEHRESRTAER HHESRE: Wind, SFHRESRIA SR
E3: ERF*OEEMN (AR E7T/ik) B4: PEREAREGH (Bafi: FT/m)
TR L 69,000 —+—2021-03-15 2021-03-12 2021-03-11
—2021-03-10 —2021-03-09
150 68,000 R N ~ ~ —tm —
100 67000 @
T N~~——
50 66,000 —_— -
0 65,000
(\@ (\’Qoo %,@ of% N q,go w& Q,go \,@ 64,000
QO RRN SRN. SRNS N St S S ERh 63,000
NG S N R A ‘

C00 C01 C02 CO3 C04 CO5 CO6 CO7 C08 C09 C10

kiR Wind, JIEHASIH &R &R

kiR Wind, JIEHASIA &R EB
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1.3 £IREFEFIEN
5 LME REFREHCHER (B )

El6: COMEX fHEEfF (BAfi: M)

LMESR:EEfE: A 1h &8k EHOEBLEE —— COMEX$REETF
500,000 0.80 250,000
400,000 0.60 200,000
300,000 150,000
200,000 0.40 100,000
100,000 0.20 50,000
0 - ' ' ' , ' ' ' 0.00 0
5 N o) N 5 5 N
Q N Q N Q N Q N o v o Y o v o Y o Y
SN N AN AN R O \‘°Q & \(\Q \'\'\ \°°Q \°°/\ \°’Q o s
N ME N OEENGIN SRR IR
HHERIE: Wind, SIEHRESMIA 3R HAERIE: Wind, SIEHRESRIA SR
B7: LHEAEREER (BBfL: Mh) E8: REIXER ($A: )
—— COMEX{EE# — EEE SR X
250,000 80
200,000
150,000 60
100,000 40
50,000
0 20
o Vv o v o W o Y o v
\‘°’Q \‘°/\ \’\Q \'\/\ \%Q \%'\ \°’Q \°"\ W,QQ '\9'\ 0
R O N ORI A D 2018-03 2018-09 2019-03 2019-09 2020-03 2020-09

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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HE#HE
2.1 ERSMTIHTRIER
*x6: ENFETEABER (BA: /i)
R AR 2021-03-15  2021-03-12 T =Y

SPEEE RN 21,865 21,870 5 -0.02%

i5HEEMEEETF LK 45 50 -5 -10.00%

SMM O#5£sE LI 5191y 21,920 21,810 +110 +0.50%

SMM 1#5¢5E LI 591 21,840 21,735 +105 +0.48%

HHERIR: Wind, MIFHRRIEAED

&7 LME FHRABER (B E/if)

ERRE TR 2021-03-15  2021-03-12 T & &
5 3 RN 2,857 2,812 +45 +1.60%
LME 557K (0-3) - -21.75 - -
ISR BEERNE 125 110 +15 +13.64%
g #ReE CIF HEGERE) 115 100 +15 +15.00%

sk Wind, SOEHAGIRA B

= 8: LME FEEFER (BfL: )
AR 2021-03-15 TxH) AMeEr  FHEeE FHEAL

LME BETR 266,775 -400 234,200 32,575 12.21%
EMEE7E 31,200 0 30,375 825 2.64%
WM EERE 134,725 -275 104,400 30,325 22.51%

JEEMNERE 100,850 -125 99,425 1,425 1.41%

HIESRIE: Wind, SIFHRERHF & 3B
%= 9: SHFE B HKR (BA: W)
FERRB IR 2021-03-15  2021-03-12 T &=

SHFE &3 40,532 38,204 +2328 +6.09%

FERT B TR 2021-03-12 2021-03-05 TR =1Es

SHFE S EHE AT 123,218 118,305 +4913 +4.15%

BHESRIE: Wind, SIEEAESRT A &R
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22 PEHIFHER

B9: ENFHRIME (BA: JT/iE) B10: SPeFHAPREEH (BT JT/ME)
i ——2021-03-15 2021-03-12 2021-03-11
HZE, Al BB N 5 EEMo#E 22,000
Q310 ——2021-03-09
30,000 1,500 ?QQZJQ\\‘
21,500 . :
1,000 N
20,000 M/\
21,000
500
10,000 . 20,500
0 -500 20,000
2018/2/7 2019/2/7 2020/2/7 2021727 CO0 COl CO2 CO03 CO04 CO5 CO6 CO7 CO8 CO9 C10
HEESRIR: Wind, SOEHRERHFA B HHERIR: Wind, SEHRERHF & EB
B11l: IMBEXNFHBEFAMK (A Fo/if) BE12: LME $HMK (BAA0: EIT/m)
—— 20184 ———2019%F 20204 = 20214F - LMESFAR(O-9)  ——LMESFIRGES) o
1,500
1,000 100 100
500
va i\ M r\ Af( 0 0
0 s \Aq‘
-500
18 28 38 48 58 68 78 88 98 108 118 128 -100 -100
2018-02 2019-02 2020-02 2021-02

HEskiR: SMM, SIEHASTA & BT

kiR Wind, JIEHASIA &R ED
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2.3 PIRFEEEFIHRN

El13: LME ®EEFREHCHEES (BA: M)

El14: LME SEEFMErS7 (FB47: )

LMESEEEfF 23k G BILE, A ——— LMESE A7 R LME& A7 AL S LME%EFEFFIE 9
350,000 0.80 250,000
300,000 200,000
250,000 0o 150,000
200,000 0.40 '
150,000 : 100,000
100,000 0.20
. 50,000 [ o)

50,000 I_I\J-\f \,\i_‘rn e ———

0 0.00 0

2018-02 2019-02 2020-02 2021-02 2018-02 2019-02 2020-02 2021-02

FiERIR: Wind, JIERRERFA D FHRRIR: Wind, JIERRERFA D
B15: SHFE #EERF (Bfi: M) E16: SMM #t&EERF (4L k)

—20185F 20194 20204F == 20214 — Citt S EE R
200,000 40
150,000 30
100,000 20

| o/ L\ Y 10
50,000 \ 0
NS & N © & K NS &
° N4 & & & N N & O
1A 2H 3R 4H 58 6R 7H 8H 9K 10R 11H5 12H » » » » » Vv Vv

BIESRIE: Wind, SiFERERRF& 30

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
RERBELHNREG. ARELZEFRERRES T RNFTERE. L
R TE. WERHER. BRLENR R RO R T4 LR ER
HA = H YIRS BT

ZRPARNRAREAELRFRENE—ER. AREFAENRE R
FHRPESDAINER, THREFRBAAGHZEIN . EABRBEREARS
RAERIDINE AR EBR. USRARTE. ALFRNUER
NERBABRENEABRRLBWNEESHEEFERR, Uk (BELE)
BINMITIRE G

HEEMERT, AREPNERSIFRRNERAFRAE RIS EMARRE
Bille EEMBRAT, RRBRIMEAANEGEHEREFRERATFSI
HHIRR R T E.

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

ARERRR AR LB RSB FE, RETEEFT, EAHEFDA
AEUMEME B EFMLH. M5IA. FIL, FERLLIGLHALRH
RERM, BEABNAREHTEIFRENSIA WHFER.



