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THREMPER. 8. | AFHAEREERENLR.
EfFLTE, XA BERHSEFRS 1143 o, REAR
RE 015 M, #FARZRETR. ZERITARN, HaBR
R EBNEFRBEZSEFNESHEOE, EhKAtHEE
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T EHF
EEE =R

1. DIffEFE-EEr @Y 20 HeEM] JIafElFFRER, AF
Fr{Ey SR 20 Ak, ARERFARETRBESEF=%$ 50
M. H%R 1000 MER&E ST, B F=FRAZER 25 Jo0d. HRER 130 HIEAIEE . A&
EERMNERNFANEMITAESR, FMIFE~mET 140 K. KEH
PRtk A= 160 H/S, ETRRZEGEK AEXKEREHFHNERK
RIEERIET o

REE:

L [FE0r&th ‘gz REFZK] AT ALETRHBATA
FINsRREREINE TIEEP B2 WABE, B hinffEENBEE. Akin
BT, BRSILATEHNEENR, &8MEE SMM SGitENER#E
HeEFRA—RANMNHUE 0.1 FMEZE 75.3 HiE, BAMEXEL, BifER
TRZRAK 21500 JT/IfE, RIFTE 15 FEfl. HBIFLFOTEHAERIUZECER. F
HFERUTHEARESIRE R
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R EEESR
1.1 ERINTIHERIER
Fx1: BAETEAER (BB JT/ifk)
R AR 2021-08-31  2021-08-30  ZFHf NS
PR E WM #N/A 70,100 #N/A #N/A
SMM IRERFH G 7K 160 215 -55 -25.58%
KT R AERTEI B 70,440 70,130 +310 +0.44%
BIRENZE #N/A 5,615 #N/A #N/A

HEERIR: Wind, JXIEHAETREA B

& 2: LME EWRAER (B EiT/if)

FEFRBTR 2021-08-31  2021-08-30  xHf =15
M 3 &N #N/A - #N/A
LME I 557 E7K (0-3) #N/A - #N/A
B LLEENIE #N/A 100.00 #N/A
g CIF HEGR
) #N/A 100.0 #N/A

gk Wind, MIFHRRRIFA ED

= 3: LME fAEEEN (B EIT/iE)
LME fHEEFF 2021-08-31 HZE) FHEEE EHEALEE

LME B 253,000 -1,250 +98950  +39.11%
KM EE T 186,325 0 +37500  +20.13%
M EEF 66,275 -1,250 +61350  +92.57%
EMERE 400 0 +100 +25.00%

HIESRE: Wind, SCFEIERIE 3P

= 4: COMEX fHEEf (BEfL: M)

2021-08-31 2021-08-30  HZFE} &

COMEX fAE% 46,096 46,096 0 0%
HHERE: Wind, MIFERRRFA SR




@ SLE A L 4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

& 5: SHFEfHEHER (B M)

HE#RE

2021-08-31  2021-08-30 THf] =37

SHFE fiiF it & 24,978 26,878 -1900 -7.07%
2021-08-27  2021-08-20 L5 g

SHFE $FRE AT 82,390 85,575 -3185 -3.72%

gk Wind, MIFHRRIFA ED

1.2 HiHES

B1l: ENHEBEREFAMK (AL JT/MH) B2: LME fHK (Bafii: SEIT/m)
L0 14 RSATHIEZK: EE 1 SMM L0 50 LMEBFRKOS) ——LMEMFAMKES)
1,000 1,000 100 100
50 50
500 500
0 0
0 0
.50 -50
-500 -500
1o B O g 1 O 1 -100 100
2 98 8 €5 883 d Y 5 150
2019 ——2020fF ——2021% 2017-07 2018-07 2019-07 2020-07 2021-07
AR Wind, SIEHRESMIA SR HAERIE: Wind, SXIEHRESMIA SR
E3: ERF*OEEMN (AR E7T/ik) B4: PERHAREGH (Bafi: FT/m)
SFié]fﬁ_ﬁfﬁ‘;$ m%ﬂ 70’000 —‘—2021-08'27 2021-08-26 2021'08'25
—2021-08-24 ——2021-08-23
150
69,000 &\%w“\/_‘
100 ——
- 68,000 -~
0 67,000

K 66,000
C00 CO1 CO2 CO3 CO4 CO5 CO6 CO7 CO8 CO9 C10

aEskiR: Wind, JIEHASIH &R &R kiR Wind, JIEHASIA &R &B
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1.3 £IREFEFIEN
5 LME REFREHCHER (B )

El6: COMEX fHEEfF (BAfi: M)

LMESR:EEfF: &1 28k EHCRLLE ——— COMEX}RFEE
500,000 0.80 250,000
400,000 { 0.60 200,000
300,000
200,000 040 150,000
100,000 r 0.20 100,000
° Q bl‘ Q > Q b: Q ™ o0 50,000
\'\'\ \°°'Q \°°\ \"”Q N '»'Q '\9'\ %\9 0
P D » D P 2016-12  2017-12  2018-12  2019-12  2020-12
IR : Wind, MIEHRERRFAER HAERIE: Wind, SIEHRESRIA SR
B7: ERAFTEERE (BAfu: M) B8: RBiIXERE (Bf: AfE)
— BN BEAR IR AT — A ERRFHX
500,000 80
400,000 60
300,000
40
200,000
100,000 20
0 0
2016-01 2017-01 201801 2019-01 2020-01 2021-01 2019-02  2019-08  2020-02  2020-08  2021-02  2021-0f

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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=]
EHEEER
2.1 BN T IHERIER
= 1. BERETELER (8f: T/lk)
AR 2021-08-31  2021-08-30 T =YEs
PERENBEEMN 21,385 21,495 -110 -0.51%
EE¥BRIEEFNEIK -40 -30 -10 +33.33%
#VALUE
SMM A00 £5 #N/A 21,030 '
EREMERENE #N/A

HEERIR: Wind, JXIEHAETREA B

& 2: LMESETRAER (6 E/if)

FERRBFR 2021-08-31  2021-08-30 )] TR
258 3 &M - 0
LME &5 FHI57k (0-3) 21.00 0.00 +21.00
ISR BERENE 180 180 0 0%
g fEss CIF HEGRR) 170 170 0 0%

kiR Wind, SOEHAGIREA B

*&3: LME fREEFAES (Bfi: KoT/mf)

fekrEFR  2021-08-31 T Ef AMEE FHEeE EHESHE

LME REHE 1,334,675 -3450 849,900 484,775 36.32%

KON EEFF 88,875 0 15,750 73,125 82.28%
TN EERF 1,206,675 -3375 806,150 400,525 33.19%
EEMNERE 39,125 -75 28,000 11,125 28.43%

gk Wind, MIFHRRRIFA ED

% 4: COMEX fBEERF (BAfuy: M)

2021-08-30 2021-08-27  HZE} &=

COMEX $BE7 36,184 36,184 0 0.00%
IESRIE: Wind, SITHAESRF& 3D
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& 5: SHFEfREHAR (B M)

SRR B HR 2021-08-31  2021-08-30 TEf 23
SHFE 233t 75,192 78,650 -3458 -4.40%
FeRRB R 2021-08-27  2021-08-20 T &
SHFE $8FE& AT 248,926 249,581 -655 -0.26%

HEERIR: Wind, JXIEHAETREA B

2.2 HiHES
mo: EMEMEATIHIRIK (B /)

E10: LME $BFtAZK (Fafi: /i)

—2018F —20194F 2020F —e—2021%F

400

200
0

-200 / Al
-400

17 2H 3R 4K 5K 6A 7H 8H 9K 10A 118124

100 LMESEFMAK(0-3)  ——LMESRFHRIKE-15) 100
0 0
-100 -100
-200 -200
2018-08 2019-08 2020-08 2021-08

BHESRIE: Wind, SIEERERH & ¥R

E1l: ESRBEES#Enm (Bh: X/

FEskR: Wind, SIEHATERA &R

E12: SPEEARREH (B JT/if)

—— LR RECIFEEEMN
250
200
150
100
50

0
2017-03 2018-03 2019-03 2020-03 2021-03

——2021-08-27 2021-08-26 2021-08-25
21,000

24~ ——2021-08-23
20500 \
20,000
19,500

C00 CO01 C02 C03 C04 CO5 CO06 CO7 CO8 C09 C10

HIRRR: Wind, SUEMRSH&RE

HHRRR: Wind, SUEMSERE
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2.3 £IRAEFHR
13 LME $BREEREHCHIER (B4 )

El14: COMEX $REEFF (BAfu: M)

= COMEX:$5: FE 77

LMESR:EEfE £ Bk FHHCRMLE, A
2,500,000 0.80 50,000
40,000
2,000,000 060
1,500,000 30,000
0.40
1,000,000 20,000
500,000 020 10,000
0 0.00 0
2018-07 2019-07 2020-07 2021-07 2018.00 2019.09 202000
#IERIR: Wind, SIFHRESHFA ST BESRIR: Wind, SIEHRESRFA ST
B15: LHAFTEERE (BAQ: M) E16: HBBEHSERF (BB )
Ef/INMT BRI — RIS ER
1,200,000 200
1,000,000
150
800,000
600,000 100
400,000
50
200,000
0 0
2016-07  2017-07  2018-07  2019-07  2020-07  2021-07 2020-02 2020-08 2021-02 2021-08

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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3.1 EASMTIHE IR
= 6. ERFEDELER (BAL: JT/H)
R AR 2021-08-31  2021-08-30 T =NEs
SPEEE DR 22,350 22,635 -285 -1.26%
EIEACMIEEFAIEK #N/A 165
. #VALUE
SMM O#5EsE S5 I &I9 M #N/A 22,650 )
i Ls #VALUE
SMM 1#5e5E EBIERIIM #N/A 22,580

kiR Wind, SIEHAGIREA B

&7 LME FHRABER (B E/i)

FEFRB IR 2021-08-31  2021-08-30 )] i
REEE 3 &M - 0
LME 5z 57K (0-3) -9.50 0.00 -9.50
ISR BEERNE 135 135 0 0%
g RS CIF BHEGRE) 125 125 0 0%

HAERIE: Wind, MIFHRERHF A IR

*8: LME #EEFrES (Bfi: W)

JekrEFR  2021-08-31 T Ef AMEE FHEeE EHESHE

LME B FERF 237,075 -1200 188,775 48,300 20.37%
KM EE 77 17,775 0 7,875 9,900 55.70%
WM EETE 135,975 0 118,700 17,275 12.70%

EENER 83,325 -1200 62,200 21,125 25.35%

HERSRIE: Wind, SOEFRIERETAED

&9 SHFE e HA®K (FH: M)

FERRE TR 2021-08-31  2021-08-30 TEf &=
SHFE $£3 5% 10,479 10,581 -102 -0.96%
FEFRE TR 2021-08-27  2021-08-20 TH &=
SHFE SRRt 52,157 49,790 +2367 +4.75%

HERIR: Wind, >MIFHRSRHEA ZD
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3.2 P iHER

B17: BRI (B T/

E18: FEHARE (B FT/iE)

. . ——2021-08-27 2021-08-26 2021-08-25
HZE, Al BB N 5 EEMo#E 22,800
———2021-08-24  ——2021-08-23
30,000 1,500 22,600
22,400 =
1,000 ; —~—
20,000 e
22,200
500
10,000 i 22,000
21,800
2(())18/7/31 2019/7/31 2020/7/31 2021/7/3-1500 21,600
CO0 COL CO2 CO03 CO4 CO5 CO6 CO7 CO8 CO9 Cl0
FUESRE: Wind, JFHRESREA SR HHERIR: Wind, SEHRERHF & EB
B19: IMBEXNFHBEFAMK (BafAr: Fo/if) B20: LME $HMK (BAA0: EIT/m)
—— 20185 ——2019%F 20204 = 20214F 200 LMESFHK(08)  ——LMERFKE15) o
1,500
1,000 100 100
500
0 0
0
-500
18 28 38 48 58 68 78 88 98 108 118 128 -100 -100
2018-08 2019-08 2020-08 2021-08

HEskiR: SMM, SIEHASTA & BT

kiR Wind, JIEHASIA &R ED
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3.3 SIRFFEEFIERN

E2l: LME ®EEFREHCEES (BA: M)

E22: LME SEEfFMErS 7 (F47: If)

LME$E: EE 772 Bk G BILE, A ——— LMESE A7 R LME& A7 AL S LMES A7
350,000 0.80 200,000
300,000
: 1
250,000 0.60 20,000
200,000 0.40 100,000
150,000
100,000 0.20 50,000 I i,
50,000 \-\f \\‘.—‘PJ \
0 0.00 0
2018-07 2019-07 2020-07 2021-07 2018-07 2019-07 2020-07 2021-07
FiERIR: Wind, JIERRERFA D FHRRIR: Wind, JIERRERFA D
B23: SHFE #EERF (8fi: ) B24: SMM B (B4 k)
—20185F 20194 20204F == 20214 — Citt S EE R
200,000 30
25
150,000 20
100,000 15
' /] 10
50,000 N~ >
) \ 0
0 o N NG NI RN
o o & & & N O O
1A 2H 3R 4H 58 6R 7H 8H 9K 10R 11H5 12H Vv Vv Vv Vv » Vv Vv »

BHESRIE: Wind, SIEERERH & ¥R

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
RBERBELHNRE. ARELZEFRERRESHTRANTERE. L
R TE. WERHER. BRLENR R RO R T4 LR ER
HA = H YIRS BT

ZRPARNRAREAELRFRENE—ER. AREFAENRE R
FHRPESDAINER, THREFRBAAGHZEIN . EABRBEREARS
RAEREDANE PRI EBIR. WHSRARTE. KATENEH
NERBABRENEABRRLBWNEESHEEFERR, Uk (BELE)
BINMITIRE G

HEEMERT, AREPNERSIFRRNERAFRAE RIS EMARRE
Bille EEMBERT, RRBRIMEF AR EHAEREFRERATFHSI
HHIRR R T E.

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

ARERRR AR LB RSB FE, RETEEFT, EAHEFDA
AEUMEAEXBR. EFMLH. M5IA. 1L, FEPLLIOLHALH
RERM, BEABNAREHTEIFRENSIA WHFER.



