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T EHF
HaEE

1. [ER4iE: 1-8 B4 EM FSE% 81227 2T K 19.7%]
BRSO BAHEEER, 1-8 A%, £EM LTEH 81227 (25T, B
I 10.7%. S, ST RI_E S 66340 {255, LB 159%; drit
LHBRATERTLER 23.6%.
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1. [FWsE: AFFEENREIRT 200 HiEE(ksEmE] Bl EES)
SFaRR, NAEEIRREIRT 200 it kBImE, Eh, —H 100 ik
2F 5 BIERX#RM, ZHI 100 FHigF 2022 fF FF1%~, MBRERH
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ST AR E R
1.1 HERSMTIHTHENR
=1 BERETELER (8h: T/ik)
R AR 2021-09-15  2021-09-14 T & &
P E HBEEMN 69,810 69,840 -30 -0.04%
SMM IREFF 7K 145 -60 +205 -341.67%
KT R REI R MN 69,750 70,610 -860 -1.22%
RIEENZE 5,360 5,405 -45 -0.83%
HIERIE: Wind, MEHRERRFALED
& 2: LMESETEUER (B XEiT/hh)
FeFRE TR 2021-09-15  2021-09-14 T Ef &R
eHEA 3 WEM 9,609 9,433 +176.0 +1.87%
LME I & FME7K (0-3) -19.00 -15.75 -3.3 +20.63%
EEFLHERNE 98.00 96.00 +2.0 +2.08%
3SR CIF ¥9EERS) 90.0 90.0 0 0%
HAERIE: Wind, SFHRERRFA SR
#+=3: LME fHEEFER (AL ET/M)
LME faEERF 2021-09-15 HZ &) FAHEHRE  EHGAEE
LME BE%E 234,000 -1,950 +78675 +33.62%
Yo JE=ed 181,425 -2,250 +44950 +24.78%
WM EER 52,175 300 +33350 +63.92%
EMERE 400 0 +375 +93.75%
FAERIE: Wind, MEHRERRFA SR
4. COMEX fHEERF (Bfy: M)
2021-09-15  2021-09-14 HZEx) =NE
+0.68%

COMEX fHETF 46,949 46,631 +318

BHESRIRE: Wind, SIEEAESRT A& &R
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HE#RE

& 5: SHFEfHEHER (B M)

2021-09-15  2021-09-14 TEf )3
SHFE fii¥ it & 23,107 22,530 +577 +2.56%

2021-09-10  2021-09-03 L5 g
SHFE fAEE7E AT 61,838 69,278 -7440 -10.74%

gk Wind, MIFHRRIFA ED

1.2 ipER
M1 EAEBETEIRK (B /)

B2: LME fiFEK (Bfi: Eoo/if)

LHERRIATH K 1534 :SMM

LMEFEFZK(0-3)  =———LMERFRE/K(3-15)

1,500 1,500 150 150
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 5 e
20194 20205 ——2021%F 2017-07 2018-07 2019-07 2020-07 2021-07
FIERIR: Wind, JIFHRESRFA ST FESRIR: Wind, SIFHRESRFA ST
E3: BRSO (AL ET/m) B4: PERHAREGH (Bafi: FT/m)
AR 12000 | 4 2021-09-15 2021-09-14 2021-09-13
=—2021-09-10 —2021-09-09
150 71,000
100 70,000 | m—m—— —
m
50 69,000
0 68,000
FTIITFSSFSS S &S |
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 r 0.20 100,000
\'\'\ \°°'Q \°°\ \°"Q N %’Q ’\9\ ’»\'Q 0
S S SO » A D 2016-12  2017-12  2018-12 201912  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 2018-01 2019-01 2020-01 2021-01 2019-03  2019-09  2020-03  2020-09  2021-03

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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]

| BIEER

2.1 EASMTIHFERTENR
1. BERETELER (8f: T/lk)
AR 2021-09-15  2021-09-14 T & &
PERENBEEMN 22,495 22,320 +175 +0.78%
BRI EEFIEIK 20 -70 +90 -128.57%
SMM A00 £ 22,240 22,890 -650 -2.84%
EREMERENE - -
HAERIE: Wind, MIFHRERHF A SR
& 2: LMEEHEUKER (BA: E5T/hh)
FEFREFR 2021-09-15  2021-09-14 T Ef &R
£58A 3 &M 2,890 2,831 +59 +2.08%
LME s Fm57K (0-3) -22.70 -21.25 -1.45 +6.82%
ISR BERNE 205 205 0 0%
g fEsE CIF HEGRSR) 195 195 0 0%
HIESRIE: Wind, SIFHRERHF & 3B
% 3: LME fREEFFIER (81 =7T/ih)
FEFRE TR 2021-09-15 THf AMeE  FHEeCE FHEA
LME REEfF 1,299,900 -3600 822,900 477,000 36.70%
Yo JE=ed 83,250 -1525 15,750 67,500 81.08%
M EEFE 1,179,825 -1900 779,150 400,675 33.96%
JEEMER 36,825 -175 28,000 8,825 23.96%
BEHESRIE: Wind, SFERESRFA BB
% 4: COMEX fBEERF (BAfy: M)
2021-09-14  2021-09-13 A2 E) =Y
COMEX $8EE#%E 36,184 36,184 0 0.00%

kiR Wind, SXIEHAGIRFA B
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& 5: SHFEfREHAR (B M)

e B TR 2021-09-15  2021-09-14 T &=
SHFE $853 & 102,087 99,788 +2299 +2.30%
AR B FR 2021-09-10 2021-09-03 5] & &
SHFE $8EE#& AT 228,529 232,245 -3716 -1.60%

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

P
-400

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

100~ LMESEFREK(O3) ——LMEEFHMIKE15) 5
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

24,000 —t— 2021-09-15 2021-09-14 2021-09-13
' = 2021-09-10 = 2021-09-09

23,000

22,000 N_‘

21,000

20,000

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
0.20
500,000 10,000
0 0.00 0
2018-08 2019-08 2020-08 2021-08 2018.00 2019.09 202000
BUESRIE: Wind, MIEHIRHFA B BESRIR: Wind, SIEHRESRFA ST
B15: FHAFrEER (Bafu: 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 2020-03 2020-09 2021-03 2021-09

aEskiR: Wind, JIEHASIH &R AR

aEskiR: Wind, JIEHASIH &R ED
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B EEER
3.1 ERSMTIHFE BN
% 6. ERFEDTEMER (EAL: FT/M)
R AR 2021-09-15  2021-09-14 T =Y
SPEEE DR 22,575 22,585 -10 -0.04%
B85 EMIMEEF K 210 200 +10 +5.00%
SMM O#5EsE S5 I &9 22,730 22,880 -150 -0.66%
SMM 1#585E S5 &RI9 M 22,660 22,810 -150 -0.66%
HHERIR: Wind, MIFHRRIEAED
F®7: LMESTEUER (A E5T/hh)
ERRE TR 2021-09-15  2021-09-14 T & &
5 3 g FZMN 3,073 3,044 +29 +0.95%
LME 557K (0-3) -14.55 -17.00 +2.45 -14.41%
ISR BEERNE 135 135 0%
g fEse CIF HEGRS) 125 125 0%
HIESRIE: Wind, SIFHRERHF & 3B
% 8: LME #EEFIHN (fRfL: W)
B FR 2021-09-15 TEf AR FHEECERE FHA
LME REETF 228,800 -900 186,800 42,000 18.36%
EMEE7E 16,125 -175 7,875 8,250 51.16%
TMERE 132,175 0 120,850 11,325 8.57%
JEEMER 80,500 -725 58,075 22,425 27.86%
HIESRIE: Wind, SIFHRERHF & 3B
%= 9: SHFE B HKR (BA: W)
IR B R 2021-09-15  2021-09-14 ] =37
SHFE &3 11,119 10,793 +326 +3.02%
FERT B TR 2021-09-10 2021-09-03 TR =1Es
SHFE S EHE AT 53,797 49,472 +4325 +8.74%

BHESRIE: Wind, SIEEAESRT A &R
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3.2 P iHER

B17: BRI (B T/

E18: FEHARE (B FT/iE)

i . ——2021-09-15 2021-09-14 2021-09-13
HZE, Al BB N 5 EEMo#E 23,200
——2021-09-10 = 2021-09-09
30,000 1,500 23,000
22,800
1,000
20,000 22,600
500 22,400
10,000 o 22,200
22,000
2(())18/8/17 2019/8/17 2020/8/17 2021/8/1-7500 21,800
CO0 COl CO2 CO03 CO04 CO5 CO6 CO7 CO8 CO9 C10
FUESRE: Wind, JFHRESREA SR HHERIR: Wind, SEHRERHF & EB
B19: IMBEXNFHBEFAMK (BafAr: Fo/if) B20: LME $HMK (BAA0: EIT/m)
—— 20184 ———2019%F 20204 = 20214F - 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)

LMESEEEfF 23k FHOHLE, A ——— LMES A7 BRI LME& A7 AL S LME%EFEFFIE 9
350,000 0.80 200,000
300,000
250000 0.60 150,000
200,000 0.40 100,000
150,000
100,000 0.20 50,000 I N,
50,000 \J‘\f N e
0 0.00 0
2018-08 2019-08 2020-08 2021-08 2018-08 2019-08 2020-08 2021-08
FiERIR: Wind, JIERRERFA D HERIR: Wind, XIERRERHTAER
B23: SHFE #FEfF (f47: M) E24: SMM HtEEfF (Bfu: M)
—20185F 20194 20204F == 20214 — Citt S EE R
200,000 30
25
150,000 20
100,000 o
' /] 10
50,000 N~ >
) \ 0
0 N N N NN ® N N
% & & > o W W o
13 2H 3R 4H 5K 6H 7H 8H 9H 10H 11H 12H » » » » P P P »

BHESRIE: Wind, SIEERERH & ¥R

sk SMM, SOEHA SRR &R BT



HE#RE

@ SLE A L 4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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.



