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#-49 C-3M
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2018/1/2/2 52880 172595 52166 -220.1 195.7 7.497 68780 60770 C43/c40 304, 325 21.31%
2018/1/2/5 52730 52718 151.1 266. 4 7.529 68780 60775 C43/c40 297,825 19. 55%
2018/1/2/7 52880 57227 308.5 110.5 7. 465 68780 60775 045/c42 294,975 18. 66%
2018/1/2/8 51640 58274 654.7 270.2 7.579 68780 60775 045/c42 316, 100 15.97%
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9.8127m, PiER ARG AR Z RIS B 40 7 vh/

2, [+E1 AXRBIAEAAMBE O ZE] BXEZHET T, FE 1 A KBILRARAM
BOEGEZ/NRRYE 44 Tk, BREF 12 A8 45 Hek ) 2.2%, 1e4hiz & T 2017 F
1A 39.1 Tk, AL _ESFR HAAY 38 75 whdg A 15, 8%,
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SHFE 1 SHFE # B g:id 3 Adtm =0 PRAL CIF 42%¢ LME #A %%
A 2 premium premium B A
2018/1/2/1 26600 13589 -1246.0 -975.06 7.558 165 160 B54/b57 170, 700 42.38%
2018/1/2/2 26700 94769 16562 -1324.4 -1028.8 7.524 165 160 B47/b51 168, 800 41.74%
2018/1/2/5 26660 19654 -1152.2 -859.99 7.591 165 160 B47/b50 166, 050 49.59%
2018/1/2/7 26560 29027 -916.96 —736. 38 7.584 165 160 B49/b52 164, 350 49.07%
2018/1/2/8 26170 35309 -616. 37 -595.77 7.721 165 160 B47/b51 162,725 48. 56%
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SHFE #1 SHFE #1 LA kil ARAR CIF #23% C-if b LME 37 9t 2 LME 744 £
WA ok & 4 premium premium 18 (3M % ¥ Lk
2018/2/1 14170 754164 -2972.8 —-2746.5 6.582 105 105 C2/b1 1,080, 550 21.95%
2018/2/2 14220 795318 754365 -3067.2 -2849.7 6.527 105 105 C2/b1 1,077, 650 21.70%
2018/2/5 14130 755747 -3024.2 -2790.1 6.563 105 105 C2/b1 1, 066, 225 21.07%
2018/1/2/7 14080 757961 -2926.8 | -2676.9 6.565 105 105 B1/b4 1,059, 875 20. 60%
2018/1/2/8 14080 759581 -2701.2 | -2658.0 6. 654 105 105 B2/b5 1,058,175 20.91%
P AR B B ALK LME B 7% Bz 4%
gy JEAFNE R o T K S5 Jo/W iy BELLMERS e ROe A
900,000 ~ 3,500,000.00 - 50%
] - 600
800,000 3,000,000.00 - 45%
700,000 -
g - 400 - 40%
600,000 - 2,500,000.00
L 35%
500,000 - L 200 2,000,000.00
L 30%
400,000 - 1,500,000.00 s,
300,000 1 [ ° 1,000,000.00 [ %
200,000 L 00 R - 20%
100,000 - 500,000.00 L 159%
0 -400 0.00 e e 10%
SR YYYIYINTYYYEN R
g dsgdeigdsggey AR MR T T N
288588838588 8§ S R PP
~N ~N ~N ~N ~ ~ ~ ~N ~ ~N ~N ~ ~ ~
HAERRK: wind FEEK: wind
ARALEF DGR EE 164.2 Tk [EROR T E A
st 2012 2013 2014 2015 700000 - Pt
180 1] - aes a» e 7 o
— 2016 2017 2018 600000 4
160 500000 -
140 400000 -
120 + 300000 -
100 + 200000 -
80 100000 -
60 0 =
Q Q QS Q Q Q Q Q Q
4 - A A A A A
AN A N S Y
20 — — —_— : — O S S D D P
17 2A5 383 48 sH eHd 7H 8H 94 10 117 12/
FHAER T SMM FHERIF: wind
4= 2>
TR

1. (345 RERMBELFERAR —AFERBRENEELATAE] 4 SW T#, %
oA NS S, L4 BRI MMEAELS AL, KW ERIK. FHLSH4mT
B BRAA R AR S A S BRIAN, A TR0, 2 A2 MIEREAT UG,
BHEMAF 2 A ZM, Tt s FUS AR A 200 £ 4 69 T .

2, [GHBITHFEFRALS seREFXINERARN] 2 A8 8, SWM LT EACFLE
A BEG (A SHFE ) . LixIX 38.8 ok, LMK 73.0 Fwk, HM MK 11.9 Fok,
BERK 28.0 ok, REWRK 5.5 vk, TR 2.4 7ok, Wi 2.3 ok, ALK 16.1
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HAEBTE T RXiathES: LXK 6.54 Feb, £451.19 ek, FM 0.47 Feb, #
M 0.6 vk, @S 1.81 Hob, HH AT 10.61 Hok, FLKMgIEhi 1. 69 7ok,



