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Table 1.1 FARHE T B 5 fa bt — 3
LME =1 $0. 00 15 -11.75 484 58900 58415. 98 - 7.88 -41. 19
2 TG 7K 60. 00 9 H 5.75 623 59340 58716. 70 | 10320. 7.91 108. 40
% 6. 8025 10 H -1.00 570 59350 58780. 42 - 7.91 -569. 58
S 17% 11 H 0.25 580 59330 58750. 47 | 237320 7.91 2318. 10
PR 0% 12 A 5. 25 619 59390 58770.68 | 11312. 7.90 117. 97
A 100/T 1 A 9.25 651 59360 58708. 84 | 6417.3 7.89 70. 40
E
1. &AMt v sAk= (LME = A BM046+30 2 A o MK+ 2] F oK) < IEF x (LHBMEAF ) x (L+RAALF )+ A 5.
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PR X BYE— I

Table 2.1 FPARE N A X B %k —1

2010-8-23 57200 57430 56990 57190 84254 142436 -4440 57180
2010-8-24 56910 57390 56610 56820 367330 145428 2992 56950
2010-8-25 56420 56900 56300 56690 353862 148638 3210 56610
2010-8-26 57100 57500 57050 57330 268808 156214 7576 57310
2010-8-27 57450 57870 57340 57830 274574 159120 2906 57600
2010-8-30 58550 59450 58500 59390 337078 178364 19244 59090

Source:Jin Yi Research Center Info.SHFE
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PREINCARCREIH—E
Table 2.2 PR ENSABFCRENH—I

2010-8-10 20 0 0 0 20 0 0 0
2010-8-11 20 0 0 0 20 0 0 0
2010-8-12 20 0 0 0 20 0 0 0
2010-8-13 20 0 0 0 20 0 0 0
2010-8-16 20 0 0 0 20 0 0 0
2010-8-17 20 0 0 0 20 0 0 0
2010-8-18 20 0 0 0 20 0 0 0
2010-8-19 20 0 0 0 20 0 0 0
2010-8-20 20 0 0 0 20 0 0 0
2010-8-23 20 0 0 0 20 0 0 0
2010-8-24 20 0 0 0 20 0 0 0
2010-8-25 20 0 0 0 20 0 0 0
2010-8-26 20 0 0 0 20 0 0 0
2010-8-27 20 0 0 0 20 0 0 0
2010-8-30 20 0 0 0 20 0 0 0

AR L TRGHFEDRFCHLT 20 NFLHFLCSEHLCENTALHEN
Source:Jin Yi Research Center Info.SHFE
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Table 2.3 AR £ B2 AN 2RI
2010-8-23 57180 —-260 57170 —-250 57180 —-220
2010-8-24 56990 -190 56950 —-220 56940 -240
2010-8-25 56690 -300 56610 -340 56590 -350
2010-8-26 57290 600 57310 700 57280 690
2010-8-27 57610 320 57600 290 57610 330
2010-8-30 59050 1440 59090 1490 59030 1420
2010-8-23 10 -10 -10 =30 20 —-40
2010-8-24 40 30 10 20 0 -20
2010-8-25 80 40 20 10 -60 -60
2010-8-26 =20 -100 30 10 -120 -60
2010-8-27 10 30 -10 40 80 200
2010-8-30 -40 -50 60 70 10 =70

Source:Jin Yi Research Center Info.SHFE
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Table 3.1 4R 3 A EB A X R
2010-8-16 7200 7280 7185 7250 94 265729 -2021 135301 49765
2010-8-17 7260 7397 7240 7382 132 261483 —-4246 108805 —-26496
2010-8-18 7380 7405 7320 7390 8 260943 -540 85790 -23015
2010-8-19 7380 7487 7285 7305 -85 261493 550 95675 9885
2010-8-20 7345 7350 7195 7255 -50 260918 575 79530 -16145
2010-8-23 7295 7326 7244 7255 0
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Table 3.2

1o AR & S ARIR L A7

2009-9-21""2009-9-25 6115 6340 5910 5990 -185 337743 | —142474 256447 -966
2009-9-28""2009-10-2 6020 6190 5814 5879 -111 162398 | —-175345 255471 -976
2009-10-5""2009-10-9 5885 6350 5854 6235 356 179621 17223 254200 -1271
2009-10-12""2009-10-16 6265 6322 6080 6230 -5 314453 134832 256149 1949
2009-10-19"2009-10-23 6205 6710 6175 6649 419 593244 | 278791 257182 1033
2009-10-26""2009-10-30 6640 6725 6415 6480 -169 479834 | -113410 263743 6561
2009-11-2""2009-11-6 6495 6630 6375 6490 10 413880 | -65954 266680 2937
2009-11-9""2009-11-13 6595 6655 6473 6520 30 465876 51996 275547 8867
2009-11-16""2009-11-20 6580 6985 6570 6845 325 560335 94459 269537 -6010
2009-11-23""2009-11-27 6905 7055 6627 6855 10 474347 | -85988 276641 7104
2009-11-30""2009-12-4 6905 7161 6832 7040 185 578589 104242 273259 —-3382
2009-12-7""2009-12-11 7070 7105 6715 6835 -205 486562 | -92027 276175 2916
2009-12-14""2009-12-18 6860 7043 6833 6845 10 489560 2998 262193 | —13982
2009-12-21""2009-12-24 6925 7160 6850 7070 225 218675 | -270885 257456 —4737
2009-12-29"2009-12-31 7200 7420 7200 7375 305 469724 | 251049 259458 2002
2010-1-4""2010-1-8 7385 7790 7385 7461 86 536918 67194 256968 -2490
2010-1-11""2010-1-15 7610 7697 7305 7430 —-31 558864 21946 264086 7118
2010-1-18""2010-1-22 7405 7605 7200 7390 -40 571165 12301 251357 | —12729
2010-1-25""2010-1-29 7360 7480 6732 6745 —-645 600681 29516 257454 6097
2010-2-1""2010-2-5 6775 6937 6240 6280 -465 727932 127251 259915 2461
2010-2-8""2010-2-12 6460 6665 6345 255 353442 | —374490 6910
2010-2-15""2010-2-19 7440 7121 7431.5 97082 | —256360 271198
2010-2-22""2010-2-26 7375 7411 6986 7195 238 573724 | 476642 270487 711
2010-3-1""2010-3-5 7585 7625 7265 7545 350 631727 58003 279889 9402
2010-3-8"72010-3-12 7525 7620 7360 7445 -100 597670 | —34057 282247 2358
2010-3-15""2010-3-19 7440 7550 7275 7435 -10 547560 | -50110 280036 -2211
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2010-3-22""2010-3-26 7430 7556 7310 7515 80 551105 3545 278519 -1517
2010-3-29""72010-4-1 7570 7932 7565 7885 370 366769 | -184336 282798 4279

2010-4-6""2010-4-9 7965 8010 7813 7925 40 365363 -1406 285504 2706
2010-4-12""2010-4-16 8025 8025 7725 7760 -165 499055 133692 289514 4010
2010-4-19""2010-4-23 7740 7845 7620 7750 -10 604382 105327 284377 -5137
2010-4-26""2010-4-30 7780 7860 7344 7430 -320 563253 | —41129 271437 | —-12940

2010-5-4""2010-5-7 7310 7335 6648 6945 -484 592832 29579 274212 2775
2010-5-10""2010-5-14 7025 7205 6885 6926 -19 613479 20647 272160 -2052
2010-5-17""2010-5-21 6880 6890 6424 6845 —81 793788 180309 269882 —2278
2010-5-24""2010-5-28 6825 7038 6668 6939 94 523594 | -270194 268993 -889

2010-6-1""2010-6-4 6895 6885 6245 6280 —-659 499379 | 24215 274812 5819
2010-6-7""2010-6-11 6195 6535 6050 6479 199 629707 130328 273636 -1176
2010-6-14""2010-6-18 6451 6770 6315 6435 —44 602919 | —26788 266665 —6971
2010-6-21""2010-6-25 6515 6870 6475 6770 335 475181 | -127738 263679 -2986
2010-6-28""2010-7-2 6825 6875 6324 6410 —-360 574448 99267 269605 5926

2010-7-5""2010-7-9 6485 6770 6430 6760 350 483912 | -90536 268759 -846
2010-7-12""2010-7-16 6740 6745 6484 6485 —275 549751 65839 267789 -970
2010-7-19""2010-7-23 6485 7080 6480 7029 544 653377 103626 264292 -3497
2010-7-26""2010-7-30 7025 7329 6990 | 7296.5 267 485996 | 167381 266914 2622

2010-8-2""2010-8-6 7295 7520 7295 7370 74 568384 82388 272130 5216
2010-8-9772010-8-13 7455 7485 7155 7156 —214 482817 | —85567 267750 —4380
2010-8-16""2010-8-20 7200 7487 7185 7255 99 505101 22284 260918 -6832
2010-8-23""2010-8-27 7295 7465 7035 7459 204 349356 | —155745 874

AR EAR EEHA
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Table 3.3 & ] A2
3M 7459. 00 50740
SEP10 7453. 25 -5.75 50701 -39
0CT10 7460. 00 1.00 50747 7
NOV10 7461. 00 2.00 50753 14
DEC10 7464. 25 5. 25 50776 36
JAN11 7468. 25 9.25 50803 63
FEB11 7471. 25 12.25 50823 83
MAR11 7473. 25 14. 25 50837 97
APR11 7474.75 15. 75 50847 107
MAY11 7475. 75 16. 75 50854 114
JUN11 7476. 75 17.75 50861 121
JUL11 7474. 25 15. 25 50844 104
AUG11 7469. 25 10. 25 50810 70
SEP11 7463. 75 4.75 50772 32
0CT11 7457. 25 -1.75 50728 -12
NOV11 7449. 25 -9.75 50674 -66
DEC11 7440. 25 -18. 75 50612 -128
JAN12 7424. 25 -34. 75 50503 -236
FEB12 7408. 25 -50. 75 50395 -345
MAR12 7391. 25 -67. 75 50279 -461
APR12 7374. 25 -84. 75 50163 -577
MAY12 7357. 25 -101.75 50048 -692
JUN12 7340. 25 -118. 75 49932 -808

VE: ARG TR AR AR A A MAARE Z A E S A HMAEPTE, 3B AR TILE T M 100 £7T =680.25 A K T
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Table 3.4 LME & 7 &M

Cash 7240 7250 7278. 48 7280. 38
3M 7245 7250 7300. 38 7303. 1
15M 7250 7260 7303 7313
2™ 7075 7085 7134.75 7144.75
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# F #2454
chart 3.3 i AN 2%, chart 3.4 R A £
%m/wt —(08_27 = 08_20 08_-13 £ 74/ I 08 _27 ——08_20
7500 50.00 ¢
7450 t 25.00 t
7400 | 0.00
7350 t 2500 1
-50.00 |
7300 t
-75.00 |
7250 -100.00 |
7200 t -125.00 |
7150 -150.00 *
| | | ! ! L ; | Q N '& N T AL ’L AL AT
7100‘(\ N oWl VIR ‘(\66:: \"\/ P\i\‘ f:;‘\ \{x (//‘\, q'\/ i\;‘\ i‘} \lx ’L ?/?L "
o \’(}’\;\O\‘\’ \X\\}\ @\,\\‘\ \)\}, ?/Q% N \x;“ @\;‘\ P:A 0\}/ (//Q\% i P?“‘ ate ?/c};?/%\, O \)$& \)GX N ?/G\QX&\’ O \)@/ O/\\,

VE: A _EBEARKEIAE R A AR R A Y AEFRIE
Source:Jin Yi Research Center Info.LME
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#ANE
Table 3.5 BN EHE—K

CASH-SEP10 —-6. 00 SEP11-0CT11 6. 50
SEP10-0CT10 -6. 75 OCT11-NOV11 8. 00
0CT10-NOV10 -1.00 NOV11-DEC11 9.00
NOV10-DEC10 -3. 25 DEC11-JAN12 16. 00
DEC10-JAN11 -4.00 JAN12-FEB12 16. 00
JAN11-FEB11 -3. 00 FEB12-MAR12 17.00
FEB11-MAR11 -2.00 MAR12-APR12 17.00
MAR11-APR11 -1.50 APR12-MAY12 17.00
APR11-MAY11 -1.00 MAY12-JUN12 17.00
MAY11-JUN11 -1.00 JUN12-JUL12 25.00
JUN11-JUL11 2.50 JUL12-AUG12 25. 00
JUL11-AUG11 5.00 AUG12-SEP12 25.00
AUG11-SEP11 5.50 SEP12-DCT12 25. 00

E: M ENNBIEAZH SN BRER AU E
Source:Jin Yi Research Center Info.LME

.
BOEMERR EEHN



s
Vi
JINGYI FUTURES
R £ %8 & H
chart 3.5 A& A8 KB
£ 74 /% BRE/IARAH

082 @0 102 17T 4221 0121 022 02T ol 082 g6 o1 2T 8]

A EEAIGR-Z A ER AN EGHEK) R

Table 3.6 e AR £ 38

10-8-16 —-25.5 -1.75 —22 3 122 10.5
10-8-17 -22.75 2.75 -8.5 13.5 147. 5 25.5
10-8-18 —-21.25 1.5 -5 3.5 154 6.5
10-8-19 -18.75 2.5 -5 0 156 2
10-8-20 -18.5 0.25 2.5 7.5 184 28
10-8-23 -20 -1.5 1 -1.5 174 -10

Source:Jin Yi Research Center Info.LME
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chart 3.6 LME 48 & 75 LME 3L 5t #4744
v, —— LMEE # (£ %) ——LMEIL R W (& %) £/
560000 | 1 8100
525000 | 7800
490000 t 7500
455000 | 7200
420000 6900
385000 6600
350000 6300
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280000 : : ; ; ; : ; ; ; : : Jd 5700
09_3-27 09_9-27 09_10_2’1 09_11,2’( 09_12,2’1 10-1‘27 l0_2_2’( 10_3_2’! 10- A-21 10_\5_2’{ l0_6_2‘1 10T 21 10‘8'27

2 LAY LME JUR MR 695048 A 16 3047 CASH & 414

chart 3.7 LME 47 & 4 5 LME3 A~ A & #1462 %
v, —— LMEAE A (£ %) ——LME3A A £ S Hh % (&) £ 7/
560000 | 1 8100
525000 | 7800
490000 7500
455000 t 7200
420000 t 6900
385000 | 6600
350000 6300
315000 1 6000
280000 : : : : : : : : © 5700
@8 @9l 1071 o101 04201 oa 2T 0021 (082l oa?T 082 062l (12T e
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chart 3.8 LME 48/% %5 LME L -LME3 /N Al & 2940 % A& %

s —— LMBE A (£4) —— =30 £ (b #) £ 7/ v
560000 | 17
525000 | 10
490000 | -7
455000 | -14
420000 | -21
385000 | -28
350000 | -35
315000 | -42
280000 . . . . -49
082 ol o102 12T 102 1027 Ww0b 2T 4082 4062l 012 o8]

21

E: LT C3MME, AWM ELIE, KA CASH &5 3M & 452917 697 RE oK
Table 3.7 W A%5 P45 TA— L

2010-8-17 7359. 25 134. 75 7382 132 —22.75 403300 -1725

2010-8-18 7368. 75 9.5 7390 8 —-21. 25 403525 225

2010-8-19 7286. 25 —-82.5 7305 -85 -18.75 401725 -1800

2010-8-20 7236. 5 —49. 75 7255 -50 -18.5 402200 475

2010-8-23 7235 -1.5 7255 0 —-20

Source:Jin Yi Research Center Info.LME
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RHEEE/XH AL ETR
chart 3.9 EA R B R EALE S IR A
10;_)% RN (A H) —— R () £ 74/
9l
75 t
6 L
45 ¢
3
1.5
0
09,3—27 09,9—27 09_10-27 09_11-27 09_12_27 ,Lo,l—’ﬂ 10,2—27 10—3’21 10- A 21 10’5'21 10—6’21 10T 21 10—3’27
chart 3.10 S A T A IR A
vk, AR AT (L) ——LMER KA (£ 4) £ 7L /b
12500 ¢ 1 8100
10000 t 4 7800
7500 | 7500
5000 7200
2500 |I A J 6900
0 6600
fTWTM""ppF "
-5000 4 6000
-7500 : : I 5700
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chart 3.11 EACE TG IR A S
vk, GEA AR R () —— LMBIL A (F #) £ 7/ vk
18000 1 8100
12000 1 7800
6000 J | 7500
0 vﬁ-'jlf o i "'!""" ooty o Ao e 1I'I' r' 7200
-6000
-12000 6900
-18000 6600
-24000 6300
-30000 6000
-36000 : : : : : : : : : : J 5700
N L N R LI LY . LY LY X LR LY
EAF, SRR L KRB E—R G B4R T, BRI TN R 492 CASH &4 Hh#s
Table 3.8 Je A AL AL(rk)
2010-8-16 405025 0 27350 0 6. 75%
2010-8-17 403300 -1725 30950 3600 7.67%
2010-8-18 403525 225 32400 1450 8. 03%
2010-8-19 401725 -1800 31450 -950 7. 83%
2010-8-20 402200 475 30650 -800 7.62%

Source:Jin Yi Research Center Info.LME
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LME 45 & 7 B FE T — I
Table 3.9 LME 4R & & 44 AL —
08-Jan-10 515200 12, 800 12, 800 12, 800 12, 800
15-Jan—-10 523450 8, 250 21, 050 21, 050 21, 050
22-Jan-10 533400 9,950 31, 000 31, 000 31, 000
29-Jan-10 543525 10, 125 41, 125 41, 125 41, 125
05-Feb—-10 541100 -2,425 -2, 425 38, 700 38, 700
09-Feb-10 541825 725 -1, 700 39, 425 39, 425
12-Feb-10 549125 7, 300 5, 600 46, 725 46, 725
19-Feb-10 555025 5,900 11, 500 52, 625 52, 625
26-Feb—10 551250 -3, 775 7,725 48, 850 48, 850
05-Mar-10 541575 -9, 675 -9, 675 39, 175 39, 175
12-Mar-10 531200 -10, 375 -20, 050 28, 800 28, 800
19-Mar-10 522075 -9, 125 -29, 175 19,675 19, 675
26-Mar-10 515525 -6, 550 -35, 725 13,125 13,125
31-Mar—10 512450 -3,075 -38, 800 10, 050 10, 050
09-Apr-10 511075 -1, 375 -1, 375 8,675 8, 675
16-Apr—10 507875 -3, 200 -4, 575 5,475 5,475
23-Apr—10 506125 -1, 750 -6, 325 3,725 3,725
30-Apr—10 496975 -9, 150 -15, 475 -5, 425 -5, 425
07-May-10 489300 -7,675 -7,675 -7,675 -13, 100
14-May—10 484175 -5, 125 -12, 800 -12, 800 -18, 225
21-May-10 479575 -4, 600 -17, 400 -17, 400 -22,825
28-May—10 475575 -4, 000 -21, 400 -21, 400 -26, 825
04-Jun-10 470750 -4, 825 -4, 825 -4, 825 -31, 650
11-Jun-10 463175 -7, 575 -12, 400 -12, 400 -39, 225
18=Jun-10 456950 -6, 225 -18, 625 -18, 625 -45, 450
25-Jun—10 453175 -3, 775 -22, 400 -22, 400 -49, 225
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30-Jun—10 449425 -3, 750 -26, 150 -26, 150 —-52, 975
02-Jul-10 444500 -4, 925 -4, 925 -31, 075 -57, 900
09-Jul-10 435250 -9, 250 -14, 175 -40, 325 —-67, 150
16-Jul-10 422850 -12, 400 -26, 575 -52, 725 -79, 550
24-Jul-10 413800 -9, 050 -39, 625 —61, 775 -88, 600
30-Jul-10 413075 -725 -36, 350 -62, 500 -89, 325
06—Aug-10 410475 -2, 600 -2, 600 —-65, 100 -91, 925
13-Aug-10 406700 -3, 775 -6, 375 -68, 875 -95, 700
20-Aug-10 402200 -4, 500 -10, 875 -73, 375 -100, 200
26-Aug-10 400100 -2, 100 -12, 975 -75, 475 -102, 300

Source:Jin Yi Research Center Info.LME
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