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0.26%. #t#A¥m, 4-5 AHOFRET ZL2E, BT HERE
NEZERE, EFOFETIMIE TC HERE, Ak EaR
B3R, REEREENTHRFX. EFLH, REEHE
7 SHFE EEFHERAE, HARFEETR. BKn, TF
A TREAREL, ELETTFEVFEANRE, REH
WRIERK KEBIMTAN, BNERSZ THERGEEZER
B%, HERBRRZNNE, #NEARBETRK, FKBF

iT. UHBSE



HE#RE

@ L UL 15 5 L4 7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

T EHF
fHEE:

1. [5AER 2021 FE—FEWH-BR LGN 3%] BT QHHNE—FE
FERERTR, 2021 £FE-FEHBARR(TRE)ME~E ) 301,200 i,
tt 2020 FE—FEF 3%. SFEE—FEHLS 8 282,600 i, Lt 2020
FE—FERED 13,000 i, 3¢ 4%. 2021 FE-FER-EH 25,200 I,
32 2020 FEE—ZFE MK 3,000 04, =% 11%.

FrEE:

L Hehmaossdlh—HMEREES TdaiRZERE] KEN
1% O#EESE £ MM A2 T 22010~22190 JT/M, 2542 Y 32 F 22040~22220 FT/0d,
#HF SR 23540 T/, O#FFEIBNY 2105 & LY3RME7K 30~50 JT/MERI,
KE&xX 5 AELMRMIK 0~20 FT/E, RHEIFmFK 10 T/,
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AR ER
L1 E PS5 R
=1 BERETELER (8h: T/ik)
FERR B R 2021-04-29  2021-04-28 T Ef Ve
P E HBEMN 72,380 71,340 +1040 +1.46%
SMM IREFF 7K -125 -195 +70 -35.90%
KT R REI R MN 72,480 70,940 +1540 +2.17%
RIRTHENZE 3,007 2,488 +519 +20.85%
HIERIE: Wind, MEHRERRFALED
*=2: LME@ETEZAER (BA: EmT/iH)
FeFRE TR 2021-04-29  2021-04-28 T Ef &R
CHEER 3 W= 9,861.0 9,856.5 +4.5 +0.05%
LME I & FME7K (0-3) 4.00 4.25 -0.3 -5.88%
B LLEENIE 43.00 43.00 0 0%
g REE CIF HE(ERes) 37.0 37.0 0 0%
HAERIE: Wind, SFHRERRFA SR
#+=3: LME fHEEFER (AL ET/M)
LME $EEEH 2021-04-29 SR FAHEHRE  EHGAEE
LME BT 147,325 -1,650 +74725 +50.72%
Yo JE=ed 135,800 -1,650 +65025 +47.88%
WM EER 1,075 0 +125 +11.63%
EMERE 10,450 0 +9575 +91.63%
FAERIE: Wind, MEHRERRFA SR
4. COMEX fHEERF (Bfy: M)
2021-04-29  2021-04-28 A2 E) g

COMEX fHETF 60,481 60,481 0

0%

BHESRIRE: Wind, SIEEAESRT A& &R
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o

F5: SHFEfHEHAR (B M)

HE#RE

2021-04-29  2021-04-28 TEf 2YES

SHFE $E33fiea 130,560 130,160 +400 +0.31%
2021-04-23  2021-04-16 TEf &=

SHFE $FEE#E 3T 202,437 202,464 -27 -0.01%

gk Wind, SMIFHRRIFA ED

1.2 iipER
M1 EAEBETEIRK (B /)

B2: LME fiFEK (Bfi: Eoo/if)

5 3 : LMERF 57Kk (0-3 = LME$EF 147K (3-15
- LRk TS H:SMM o 10 03 ®19 o
1,000 1,000 100 100
50 50
500 500
0 0
0 0
.50 -50
-500 -500
T T @ K I @O I [ K @ I I -100 -100
g 928 8 853 89 d 9 e 5
—2019%F  ——20206F ——2021%F 2017-03 2018-03 2019-03 2020-03 2021-03
HIERIE: Wind, MEERERHFA SR HaEskigR: Wind, MIFHERERFA S0
E3: BRSO (AL ET/m) B4: PERHAPREH (BAfI: T/ME)
TR L ragop | 420210429 2021-04-28 2021-04-27
——2021-04-26 ——2021-04-23 e
150 RGN e o e
72,000
0 /‘M -
50 o000 —
0 68,000
d® 9 & 9 O O O IO O
NN BN R NI N N\ RN
QI F NS 66,000
Vv Vv Vv Vv Vv Vv Vv

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:EEfF: &1 28k EHCRLLE —— COMEX$REfF
500,000 0.80 250,000
400,000 [ 0.60 200,000
300,000 150,000
200,000 0.40 100,000
100,000 0.20 50,000
0 : : : : : : : 0.00 0
RV O
N N N ) N N S N F PP H D
AV AT & %O 9 YO PN S NS
RO I M M S N RO I i
HHERIE: Wind, SIEHRESMIA 3R HAERIE: Wind, SIEHRESRIA SR
B7: ERAFTEERE (BAfu: M) B8: RBiIXERE (Bf: AfE)
—— COMEX$REETE — R R X
250,000 80
200,000
150,000 60
100,000 40
50,000
0 20
S v S v S O Y ) 3\
\‘G'Q \(\9 \(\Q \%Q '\%/Q \O’Q \o, '\;QQ "\,Q/Q '\,\Q 0
RN D 2018-06 2018-12 2019-06 2019-12 2020-06 2020-12

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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2.1 HRSMTIHT BN
*x6: ENFETEABER (BA: /i)
FEFRZ R 2021-04-29  2021-04-28 5] 8 &=
SPEEE UM 22,265 22,135 +130 +0.59%
EaE eI EEFA MK -10 0 -10
SMM O#4524E e MM 22,145 22,105 +40 +0.18%
SMM 1#5¢5E LI 591 22,040 21,990 +50 +0.23%

FAERE: Wind, SFERERIFA SR

&7 LME FHRABER (B E/if)

FERRE IR 2021-04-29  2021-04-28 I =Y
5 3 RN 2,912 2,926 -14 -0.48%
LME I &5k (0-3) -14.75 -16.50 +1.75 -10.61%
ISR BEERNE 130 130 0 0%
g fEse CIF HEGRS) 120 120 0 0%

sk Wind, SOEHAGIRA B

= 8: LME FEEFER (BfL: )
AR 2021-04-29 TxH) AMeEr  FHEeE FHEAL

LME BETR 291,950 0 248,925 43,025 14.74%
B EE TR 30,800 0 20,900 9,900 32.14%
WM EERE 153,700 0 123,700 30,000 19.52%

EEMNER 107,450 0 104,325 3,125 2.91%

kiR Wind, SOEHAGIRA B

*9: SHFE HEHHAKR (FA: M)

FERRB IR 2021-04-29  2021-04-28 T &=
SHFE &3 33,897 33,973 -76 -0.22%
FERT B TR 2021-04-23 2021-04-16 TR =1Es
SHFE S EHE AT 102,416 111,663 -9247 -8.28%

BHESRIE: Wind, SIEEAESRT A &R
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22 PEHIFHER

B9: ENFHRIME (BA: JT/iE) B10: SPeFHAPREEH (BT JT/ME)
. ——2021-04-29 2021-04-28 2021-04-27
HZE, Al BB N 5 EEMo#E 22,500 0910496 040
30,000 1,500 ——t—t—— . -
22,000
1,000 T
20,000
21,500
10,000 . 21,000
0 -500 20,500
2018/3/30 2019/3/30 2020/3/30 2021/3/30 : CO0 COL CO2 CO3 CO4 CO5 CO6 CO7 CO8 C09 G0
HEESRIR: Wind, SOEHRERHFA B HHERIR: Wind, SEHRERHF & EB
B11l: IMBEXNFHBEFAMK (A Fo/if) BE12: LME $HMK (BAA0: EIT/m)
—— 20185 ——2019%F 20204 = 20214F - LMESFHK(08)  ——LMERFKE15) o
1,500
1,000 100 100
500
wnda ol M r\ Af( 0 0
0 o \Aq‘
-500
18 28 38 48 58 68 78 88 98 108 118 128 -100 -100
2018-04 2019-04 2020-04 2021-04

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&:ETF b3 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 [ ol

50,000 ,_M \,\ﬂ_‘hJ e

0 0.00 0

2018-03 2019-03 2020-03 2021-03 2018-03 2019-03 2020-03 2021-03

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

0 g & & & N> 0 ¢ &

& & o & o & N N
1A 2H 3R 4H 58 6R 7H 8H 9K 10R 11H5 12H » » » » » » » »

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.



