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JINGYI FUTURES
PR D BT A
Table 1.1 FARHE T B 5 fa bt — 3
IME = H# | $7,650.0 15 -11.75 61323 59500 -1822. 96 7.79 7.83 8.03
2 TG 7K 60. 00 9 H 9. 25 61490 59750 -1739.97 7.80 7.84 8.03
% 6. 7973 10 H 3.75 61446 59900 -1546. 23 7.83 7.85 8.03
S 17% 11 H 0.25 61418 59880 -1538. 39 7.83 7.86 8.03
PR 0% 12 A 4,00 61448 59900 -1548. 21 7.83 7.85 8.03
P 100/T 1 H 7.50 61476 59900 -1576. 05 7.82 7.83 8.03
E
1. & A4t o A= (LME = A S s+3t 5 A oA MK+ 8] B A 5K ) L% x (1H8MEAE ) x (L+AFAE)H LT,
2. LME = A B304 2 P 4RI £L B 69 3840, P48 H % B A,
3. LME & A #r# M AR 2 AR%E T = A B FH 6K, oo JU5EH M AR P 4RIk 2 Bt 694847 0-3 FF IS K S2BTRAMr, 11 A-3 A A AL — 5 B 16408415

A RERMAE, 5 P 4RI B 69 F ME R SR BN AEST R A £ 5, 122 7400, LME11 A-3 AMARIRE A ZH =, HiPMRE R H A ARER,
BB G A PARBE NIRRT B A e T R,

RIS AE A Ll s B W B A L RARIL 5T A4 69 B

B T AR A% B R & AL 49 R AT B, BPELEE /ALY, 1L AL AL 12 A2 A ...

it v P =3t 1R AR/(LME = F A+t B A e K ) . EERIGER T R o iR T#H e T, ST EHATHeHEA.

N AE A0 BT THE AT AT RREHRIHERRKR, MZART BT RRMEAHA AN,

o ~N OO A
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PR EBIE—K
PRI SHEEAR
chart2.1 EAAH 1012 4 HN SRR TEGAH
T/ e — N (A — AXE (EFH) F
65000 | 900000
62500 750000
60000
57500 | 600000
55000 | 450000
52500 ¢ 300000
50000 |
47500 | 150000
45000 s s s s s s s s s d
0093 0% a1 912% g3 023 4033 1083 053 083 40713 083 93
chart2.2 ENSH 1012 £ AN EHb e A S

T/ e — AN (B H) —— FHELE (EH) E
65000 | 260000
62500 4 240000
60000 T 1 220000
57500 |

200000
55000 | \

180000
52500 |
50000 | 160000
47500 ¢t 4 140000
45000 s s s s J 120000
0092 o103 mﬂs mﬁﬁ 1043 w$3 Nyg 1043 4053 4063 13 1082 4092
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chart2.3 FHA4 1012 AR F AT

F BREXHE WBELBSE —— RRAEEFY — AIBELH
800000 [

600000
400000 f
200000

0
-200000 |
-400000 |
-600000 |

-800000 *
09_9_3 09-10’3 09—11'3 09_12—3 10-1’3 10_2_3 l0_3_3 10- A-D l0_5_?: 10-6-3 10T 3 10_3-3 l0_9_?:

Chart2.4 E 464 1012 FH e F 3K

F ki RO Lk o HEAYVE — HCHEPY —HOCRAERY
75000 |

60000 |
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30000
15000

0

-15000 F
-30000 t

-45000 ‘-
09_9_3 09-10’3 09—11'3 09_12—3 10-1’3 10_2_3 l0_3_3 10- A-D l0_5_?: 10-6-3 10T 3 10_3-3 l0_9_?:

Source:Jin Yi Research Center Info.SHFE
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PARAEN SH KRS
chart 2.5 ENEH 1012 EReE R E
L/ vk EWR(£H) —ARXE (EH) F
3200 4 900000
2800 4 750000
2400
2000 | 600000
1600 | 450000
1200 | 300000
800 }
200 | 150000
0 : : : : : : : : : : : d 0

0992 @10° a1 (912° 4013 4023 033 40a3 083 1063 013 4083 4093

Source:Jin Yi Research Center Info.SHFE
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PR X BYE— I

Table 2.1 FPARE N A X B %k —1

2010-8-27 57450 57870 57340 57830 274574 159120 2906 57600
2010-8-30 58550 59450 58500 59390 337078 178364 19244 59090
2010-8-31 58800 58900 58140 58440 351750 179598 1234 58600
2010-9-1 58700 59880 58670 59590 401598 199934 20336 59440
2010-9-2 60110 60380 59800 59900 292038 195496 4438 60040
2010-9-3 59970 60050 59630 59900 199544 194406 -1090 59840

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

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
2010-8-31 20 0 0 0 20 0 0 0
2010-9-1 20 0 0 0 19 1 0 0
2010-9-2 20 0 0 0 19 1 0 0
2010-9-3 20 0 0 0 19 1 0 0

AR L TRGHFEDRFCHLT 20 NFLHFLCSEHLCENTALHEN
Source:Jin Yi Research Center Info.SHFE
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chart2.6 -4 ALk SIS HAY
7/ - %A A E () —— LA R AR (5 ) 7/ ok
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chart 2.7 PR-1012 544 2 chart 2.8 P AR BN AR LE M
Tt/ e, —— AR/ PREHEEMNE Tt [ vk, —_—10_08_20 ——10_.08_27 10.09_03
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Table 2.3 AR £ B2 AN 2RI
2010-8-27 57610 320 57600 290 57610 330
2010-8-30 59050 1440 59090 1490 59030 1420
2010-8-31 58610 —-440 58600 -490 58560 -470
2010-9-1 59410 800 59440 840 59460 900
2010-9-2 60040 630 60040 600 60000 540
2010-9-3 59800 —-240 59840 -200 59810 -190
2010-8-27 10 30 -10 40 80 —-40
2010-8-30 -40 -50 60 70 10 =70
2010-8-31 10 50 40 -20 20 10
2010-9-1 =30 -40 =20 -60 100 80
2010-9-2 0 30 40 60 -10 -110
2010-9-3 -40 -40 30 -10 20 30

Source:Jin Yi Research Center Info.SHFE
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chart 2.9 ENEHE T HRALSHNEEG AR

F EASEEZHRALENME — 308 H LK
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Source:Jin Yi Research Center Info.SHFE
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chart 2.11 EHNRALARRESHCEAR
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AR 3 AELELSANBE T 5 R HBIEH
chart31 344t s i e E % 0 AE

F — AR E(fH) —3AHRBELSHNK (Ei) £ 70 [ vk
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Table 3.1 4R 3 A EB A X R
2010-8-25 7135 7195 7035 7101 -36 260226 -946 98738 —-10587
2010-8-26 7145 7315 7145 7304. 5 203.5 261792 1566 87148 —-11590
2010-8-27 7275 7465 7232 7459 154.5 260669 -1123 114629 27481
2010-8-31 7480 7470 7360 7440 -19 262222 1553 122436 7807
2010-9-1 7435 7635 7420 7606 166 264608 2386 149235 26799
2010-9-2 7620 7679 7605 7635 29

.
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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 | 259533 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

AR EAR EEHA
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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 463985 | —41116 260669 —-249
2010-8-31""2010-9-2 7480 7679 7360 7635 176 271671 | -192314 3939

AR EAR EEHA
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Table 3.3 & ] A2
3M 7635. 00 51897
SEP10 7639. 00 4.00 51925 27
0CT10 7631. 25 -3.75 51872 -25
NOV10 7636. 00 1. 00 51904 7
DEC10 7639. 00 4.00 51925 27
JAN11 7642. 50 7.50 51948 51
FEB11 7644. 50 9.50 51962 65
MAR11 7647. 00 12. 00 51979 82
APR11 7649. 00 14. 00 51993 95
MAY11 7650. 50 15. 50 52003 105
JUN11 7651. 00 16. 00 52006 109
JUL11 7648. 00 13.00 51986 88
AUG11 7644. 00 9.00 51959 61
SEP11 7639. 00 4.00 51925 27
0CT11 7632. 50 -2.50 51880 -17
NOV11 7625. 00 -10. 00 51829 -68
DEC11 7616. 00 -19. 00 51768 -129
JAN12 7601. 00 -34. 00 51666 -231
FEB12 7585. 00 -50. 00 51558 -340
MAR12 7568. 00 -67. 00 51442 -455
APR12 7549. 00 -86. 00 51313 -585
MAY12 7529. 00 -106. 00 51177 -721
JUN12 7509. 00 -126. 00 51041 -856

VE: PG| TR AR AR A A A MARE Z A E S A HMAEPTE, 3B AR TILE M 100 £ =679.73 AK T
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Table 3.4

LME & 7 &M

Cash 7625 7625. 5 7582. 5 7583
3M 7640 7640. 5 7590 7592. 75
15M 7610 7620 7562. 5 7572.5
2™ 7370 7380 7322.5 7332. 5

AR EAR EEHA
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HEARN AL

# F A& 4
chart 3.3 I HN Ay 2R, chart 3.4 1R A0 £
K/ ——09.02 — 0826 0819 £/ wh 0902 — 0826
7680 360.00 r
7620 = 270.00 |
7560 | 180.00 |
7500 90.00 t
7440 t+ / 0.00 |em=m
7380 | -00.00 |
7320 r = —_— -180.00 t
7260 t -270.00 t
7200 | -360.00 |
7140 L— S — P AUt @t‘\ O \/(, e &3‘\ iy 7/ S
O@Y\@?“;\ i \ﬁ @\\‘\ 0&;@?&& & \&& e&wﬁ/ o «(y% \!@ Q&%ﬂ“ ?/C'\{/?/%\} > \)& \)C& 7 @oﬁ(@*} @@'o& c;\\f”

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 -15.75 SEP11-0CT11 6. 50
SEP10-0CT10 7.75 OCT11-NOV11 7.50
0CT10-NOV10 -4.75 NOV11-DEC11 9.00
NOV10-DEC10 -3. 00 DEC11-JAN12 15. 00
DEC10-JAN11 -3.50 JAN12-FEB12 16. 00
JAN11-FEB11 -2.00 FEB12-MAR12 17.00
FEB11-MAR11 -2.50 MAR12-APR12 19. 00
MAR11-APR11 -2.00 APR12-MAY12 20. 00
APR11-MAY11 -1.50 MAY12-JUN12 20. 00
MAY11-JUN11 —-0. 50 JUN12-JUL12 20. 00
JUN11-JUL11 3.00 JUL12-AUG12 20. 00
JUL11-AUG11 4. 00 AUG12-SEP12 20. 00
AUG11-SEP11 5.00 SEP12-DCT12 21.00

E: M ENNBIEAZH SN BRER AU E
Source:Jin Yi Research Center Info.LME
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chart 3.5 A& A8 KB
£ 74 /% BRE/IARAH

0097 0% uu?  g12? 1047 40227 40372 1042 4057 1062 4012 10-82 10-9-2
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A EEAIGR-Z A ER AN EGHEK) R

Table 3.6 e AR £ 38

10-8-25 -20. 25 1 -5 -3 176 10
10-8-26 -13 7.25 5.75 10. 75 199. 25 23.25
10-8-27 -11.75 1.25 9.75 4 243.75 44.5
10-8-31 -13.75 —2 11 1.25 233 -10. 75
10-9-1 -12.75 1 23.75 12.75 265. 75 32.75
10-9-2 -11.75 19 —-4.75 249 -16. 75

Source:Jin Yi Research Center Info.LME
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&K LBk X5 Hr(LME)4 &4
chart 3.6 LME 4R & %5 LME 30 5% 44 & %
v, —— LMEE # (£ %) ——LMEIL R W (& %) £/
560000 [ 1 8100
525000 | 7800
490000 t 7500
455000 t 7200
420000 6900
385000 6600
350000 |, 6300
315000 | 1 6000
280000 : : : ; ; : ; ; ; ; : J 5700
09?107 oW 9127 4047 4027 4037 ob? 4057 4087 40712 4082 4002
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 ; ; ; : : ; : : : : ; 4 5700

0992 qA0% A% (9127 402 4027 4032 oA ? 4082 4067 017 4082 4092
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chart 3.8 LME 482 %5 LME 3L -LME3 A~ A &4 £ 4 3
v, — LMEE % (£ %) ——C-3MH £ (& F) £ 4 /v
560000 [ 4 6.5
525000 | 0
490000 | 6.5
455000 13
-19.5
420000 |
-26
385000 | .
350000 } -39
315000 -45.5
280000 : : : - - : : : : - - 52
09_9_2 09_10-2 og_ﬂ—’l 09_12—2 10_1-2 10_2-2 10‘?"2 lo_A-'z 10‘5'2 10-6—'1 10:{ 2 10_9,-2 10'9'2
E: EBRT C-3MME, BPILYCM 2438, KA CASH A2 5 3M & 4: 4451 64 7 Nk K
Table 3.7 Wt 5 A TA— I,
2010-8-26 7291.5 210. 75 7304.5 203.5 -13 400100 -1150
2010-8-27 7447. 25 155. 75 7459 154. 5 -11.75 398525 -1575
2010-8-31 7426. 25 -21 7440 -19 -13.75 398775 250
2010-9-1 7593. 25 167 7606 166 -12.75 399475 700
2010-9-2 7623. 25 30 7635 29 -11.75

Source:Jin Yi

Research Center Info.LME
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chart 3.9 AR & EEARE SN A R
10;_)% A RN () —— AR (F ) £/
9|
75 |
6 |
45
3
1.5
0
0097 0% g% (9127 407 022 1037 goa? 057 4067 017 1087 4097
chart 3.10 JEAF TA L IR A A
v, A A T (£ %) ——LMEIRL R H (£ ) £ 70/ b
12500 | 1 8100
10000 4 7800
7500 | 7500
5000 | 1 7200
2500 “Ld A lIA J 1 6900
0 '-' 6600
Tappw fhogpek
-5000 | 1 6000
-7500 J 5700

092?107 e 9127 4047 1027 4937 oA 4087 4062 4017 4087 4092
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chart 3.11 EAE R EAE IR AY
vk, GE AR T (EH) —— LMER KA (5 4#) £ 7/ vk,
18000 1
12000 |
6000
0 p bﬁ.lﬂnj whdtpgrectmey & dog o
-6000 |
-12000 t
-18000 |
-24000
-30000 . . . . . 5700
09_9-2 09_10-2 09_13—2 09_12—2 10_1-2 10_2-2 l0_'3,-'2 10-“’2 10_5—2 10‘6'2 40-1 -2 10_3—2 l0_9-’2
LHEY, SR TARYE KRR E—R G B HIE T, BRI SRR 692 CASH &4 M4 23
Table 3.8 Je A AL AL(rk)
2010-8-25 401250 0 27975 0 6. 97%
2010-8-26 400100 -1150 30275 2300 7.57%
2010-8-27 398525 -1575 30250 -25 7.59%
2010-8-31 398775 250 30550 300 7. 66%
2010-9-1 399475 700 28950 -1600 7. 25%

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

AR EAR EEHA




i
JINGYI FUTURES
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
27-Aug-10 400100 -2, 100 -12, 975 -75, 475 -102, 300
01-Sep-10 399475 —625 -13, 600 -76, 100 -102, 925

Source:Jin Yi Research Center Info.LME
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