O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERMR - FEERE

FIUEAS R = m AT

/\T.EEHH 75%”&':‘:'%

2021 F9 5 7T HEH—

HEHREN Zyia

e NERE

ML B E

F3004203 o ETERENEKIREN

Z&;ﬁ*% NEME: PERARES. TUEE, 268 5SERE
ERFRA AR IEETR, SR BN S B AT 5 S R B

Eas BORERE. $HEN T3 TC MM haIbURES: 21 BEFH, 5

%%ii RS REBIESBIMR, HESIIENG RSB EEL.
& F— R S AR T A EABTRE 028 FE, o

— FHARERNE. EURESEARRREEEE, SHE

Foefd RIERET. B E AR PR B DR B S S

021-20370941
mengxb@xzfutures.com

RIBHEMERIT . XHSE.

MIERSE: PEREARES. HREE, IRTEHEE
FERE, REITFHEMBLITREHD, HPEFEEMILA
T#HA, ERBELITHNREZEE. L. TEELT AL
RMARBAT, #OZ%kkE BDI AP LK, BT IR, AL
AR FUSFRIR SRS E1T, BAKRBEREENERE
fr, ERARZESRN. LFFHE. ARTS EEFEB
FHEES, IO THE “RRENE FBHT, BEETT
RIEF, #ARESEPBELAERE. &E—BREESF
R/ 74470, LTFHLERMRAKE, BELERFTIEF
¥, A 9-10 ARRES, AEEFARASTR. PEE
AEERE, FKBLEGHAEZE.

XMIERP: PERABEGRSE. 2RIEZRT UV _FE
T IRLEIEE 4.3%, AM=FF PN HEBXERTT; ST



@ LI 15 45 L4 i)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
NI TC EEAKKEMLENMARKNEFZE, a6
BIWMENR. ZFE. T AFHAERFESARENER. EfF
HE, ARRBEEHSEFRS 1068 5H, SREEEARAT
B 0.06 A, PEFES7. SZERNIAA, PERPKHHEER
¥5E, #NMBEERETT. BtEe=E.



HE#RE

@ L UL 15 5 L4 7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

T EHF
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1 [8 BHEERFIEW PMI J 55.7% %4k 3 MAIREE TR AEMRSR
MEES 6 HRAMNEHEEER, 2021 F 8 AH2IKEiEL PMI 7
55.7%, B FA T 0.6 NES R, ELE 3 AL TR, B 2021 F3 A
PAK, BERBEZE 56%LAT. 4 XIEE, WHFMEGHSIEY PMI & EAHH
RERE TR EMEEL PMI 5 B, BREEAKER-IZEIE;
FEIM L PMI @ FZE 50%0A .

2. IFBAEMIARTEARPATREA =85 18000 M 58 fiEiR
VHRFELADEFZEBOMES, /\ AHEF=ERE A >8R 5R#% 18000
I, SITRFLCRHTE, IElEFEFLEEENEE 7T EXHNEM. A
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L [E=#tremgstt 0 BREPEARNK] LAMERHER, Zirt
WAL E —XBRR, BFERESRZNB LA E 21800 T/EEH, A
X FHIRI MR {RE 600~900 FT/MERI M=, HAhT Tilrdl S
SEEZ . WOXIERNERE, ZREFRIXXHEXR, itRiR:L
AETEARINTWREIEY, XEWE, BENBHNIRL, IEHiZNES
RHEX, &M SMM Fiit, 9 B REE.
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HE#RE

WM REES
1.1 BNSMIZE RS

&1 HEARTELMER (B 5T/H)

R AR 2021-09-06  2021-09-03 T NS
PR E AN 69,510 69,090 +420 +0.61%
SMM TREEF R 125 160 -35 -21.88%
KT B EI R MN 69,870 69,530 +340 +0.49%
BERENZE 5,155 5,400 -245 -4.54%

HEERIR: Wind, JXIEHAETREA B

& 2: LME EWRAER (B EiT/if)

FERRZ R 2021-09-06  2021-09-03  THf e
eHEA 3 WEM 9,454 9,470 -16.0 -0.17%
LME I 557 E7K (0-3) -9.25 -10.50 +1.3 -11.90%
B LLEENIE 101.50 101.50 0 0%
g CIF HEGR
) 100.0 100.0 0 0%

gk Wind, MIFHRRRIFA ED

= 3: LME fAEEEN (B EIT/iE)
LME fHEEFF 2021-09-06 HZE) FHEEE EHEALEE

LME B 250,700 -1,525 +98225  +39.18%
KM EE T 185,650 -525 +36825  +19.84%
M EEF 64,650 -1,000 +61025  +94.39%
EMERE 400 0 +375 +93.75%

HIESRE: Wind, SCFEIERIE 3P

= 4: COMEX fHEEf (BEfL: M)

2021-09-03 2021-09-02  HZE} &

COMEX fAE% 46,096 46,096 0 0%
HHERE: Wind, MIFERRRFA SR
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& 5: SHFEfHEHER (B M)

2021-09-06  2021-09-03 THf] =37

SHFE fiiF it & 23,128 24,153 -1025 -4.24%
2021-09-03  2021-08-27 L5 g

SHFE $FRE AT 69,278 82,390 13112 -15.91%

gk Wind, MIFHRRIFA ED

1.2 ipER
M1 EAEBETEIRK (B /)

B2: LME fiFEK (Bfi: Eoo/if)

z SEHI LMESRFREK(0-3)  ——— LMESRFI K (3-15
L0 B RAT K FH:SMM L0 0 BFHIEK(0-3) BAMAGS)
1,000 1,000 100 100
50 50
500 500
0 0
0 0
.50 -50
-500 -500
i N I o o O O -100 -100
5 9838858 82 39 50 e
20195 20205 ——2021%F 2017-07 2018-07 2019-07 2020-07 2021-07
FIERIR: Wind, JIFHRESRFA ST FESRIR: Wind, SIFHRESRFA ST
E3: ERB OSSN (BA: ET/m) B4: PERHAREGH (Bafi: FT/m)
—Slzi’ﬁiﬁ'ﬁfﬁﬁ LJJ%H 71’000 —e—2021-08-31 2021-08-30 2021-08-27
—2021-08-26 ——2021-08-25
150 .
70000 | TN S———
100
69,000 T ——
0 68,000
$ I O ® O ® O &
¢ PSS
& Y & NS
3\ \ 3\ \ \" OV v { M 67,000
N S O M S S S, ’

C00 C01 C02 CO3 C04 CO5 CO6 CO7 C08 C09 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 0.20 100,000
° Q b: Q 0 Q b: Q > o0 50,000
SECHRCAIC AT 0
G S » P 2016-12  2017-12  2018-12  2019-12  2020-12
HHERIE: Wind, SIEHRESMIA 3R 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



@ SLE A L 4
E] g*&% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ETHEEH
2.1 E RS TITIH IR R

&1 BERBETEAER (B 5T/H)

AR 2021-09-06  2021-09-03 T =YEs
PERE NREM 21,730 21,255 +475 +2.23%
BRI IEIK -40 -30 -10 +33.33%
SMM A00 %3 21,640 21,330 +310 +1.45%
EREMERENE - 1,767
HAERIE: Wind, MIFHRERHF A SR
& 2: LMEEHEUKER (A E5T/hh)
FERRB R 2021-09-06  2021-09-03 TH 'Y
£58A 3 &M 2,768 2,733 +35 +1.26%
LME s Fm57K (0-3) -15.75 -10.25 -5.50 +53.66%
ISR BERNE 210 200 +10 +5.00%
iSRS CIF HE(IRE) 200 190 +10 +5.26%
HIESRIE: Wind, SIFHRERHF & 3B
%= 3: LME REEFFIER (81 =7T/ih)
et &R 2021-09-06 Tx AMERE FHEesE EHEAL
LME B FERF 1,341,000 -2425 866,025 474,975  35.42%
KM EE 77 88,625 -75 15,750 72,875 82.23%
WM EETE 1,213,350 -2250 822,275 391,075  32.23%
EENER 39,025 -100 28,000 11,025 28.25%
BEHESRIE: Wind, SFERESRFA BB
% 4: COMEX fBEERF (BAfy: M)
2021-09-03 2021-09-02  HZEE} =S
COMEX $8EE%E 36,184 36,184 0 0.00%

FaEskIE: Wind, MIFHRESRFA SR
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HE#RE

& 5: SHFEfREHAR (B M)

Ferr iR 2021-09-06  2021-09-03 Tx) MR
SHFE {25E & 76,434 76,434 0 0.00%
FeRRB R 2021-09-03  2021-08-27 T &
SHFE {27 AT 232,245 248,926 -16681 -6.70%

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

/ .LI""

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

-400

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

ppopy | 2021-:08:31 2021-08-30 2021-08-27
: ——2021-08-26  ———2021-08-25

21500 | s
21,000 N“\"‘-w—e
20500 |

T oo e
20,000 o
19,500
19,000

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
2018-08 2019-08 2020-08 2021-08 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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BT REER
3.1 NSRRI

&6 EAFMENERL (B JT/if)

R AR 2021-09-06  2021-09-03 T =NEs
SPEEE NEM 22,585 22,415 +170 +0.76%
5B EMBEEF K 220 215 +5 +2.33%
SMM O#5£EE BTN EIIM 22,630 22,470 +160 +0.71%
SMM 1#5e5E EIBERIIM 22,560 22,400 +160 +0.71%
HIERIE: Wind, MIFHRERHFA IR
F®7: LMESTEUER (BA: E5T/hh)
ERRE TR 2021-09-06  2021-09-03 TR =YEs
REEE 3 BN 3,018 2,999 +19 +0.63%
LME 557K (0-3) -11.20 -10.60 -0.60 +5.66%
ISR BEERNE 135 135 0%
g fEse CIF HEGRS) 125 125 0%
HIESRIE: Wind, SIFHRERHF & 3B
% 8: LME #EEFIHN (fRfL: W)
JERREFR 2021-09-06 Tr AMeE EEe®R EHE4M
LME BE#E 235,775 -450 182,525 53,250 22.59%
KON EETF 17,550 0 7,875 9,675 55.13%
M EETF 135,175 -450 116,075 19,100 14.13%
JEEMER 83,050 0 58,575 24,475 29.47%
HIESRIE: Wind, SIFHRERHF & 3B
%= 9: SHFE BB HKR (BA: W)
FERRE TR 2021-09-06  2021-09-03 TEf &=
SHFE &3 G 8 9,598 9,800 -202 -2.06%
AR B TR 2021-09-03  2021-08-27 T &
SHFE SEEEfE AT 49,472 52,157 -2685 -5.15%

BHESRIE: Wind, SIEEAESRT A &R
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3.2 P iHER

B17: BRI (B T/

E18: FEHARE (B FT/iE)

. . ——2021-08-31 2021-08-30 2021-08-27
HZE, Al BB N 5 EEMo#E 22,800
———2021-0826  ——2021-08-25
30,000 1,500 22,600
1,000
20,000 22,400 ——,
500 22,200
10,000
0 22,000
20018/8/3 2019/8/3 2020/8/3 2021/8/3:500 21,800
CO0 COL CO2 CO03 CO4 CO5 CO6 CO7 CO8 CO9 Cl0
HEESRIR: Wind, SOEHRERHFA B 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)

LMES:: FEfF: 23K FHHCREE, A e | MEAE FE AT R LMEEEFEAE L3I LME#E FEA7 T
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,
50,000 \\f SN T T
0 0.00 0
2018-08 2019-08 2020-08 2021-08 2018-08 2019-08 2020-08 2021-08
FiERIR: Wind, JIERRERFA D FHRRIR: Wind, JIERRERFA D
B23: SHFE #EERF (8fi: ) E24: SMM HtEEfF (Bfu: M)
—20185F 20194 20204F == 20214 — Citt S EE R
200,000 30
25
150,000 20
100,000 15
' /] 10
50,000 N~ >
) \ 0
0 SR P T SO G
N N & N O O O O
1A 2H 3R 4H 58 6R 7H 8H 9K 10R 11H5 12H 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
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.



