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Table 1.1 et v BT A — %
IME = HH# | $2,156.0 % -25.5 17998 15230 -2768 | 7.15| 7.30 8.45
ST K 120 9 H 22.5 18380 15350 -3030 | 7.05| 7.18 8. 44
& 6. 7973 10 H 11.5 18292 15465 -2827 |  7.13| 7.27 8. 44
HEEB 17% 11 A 0.5 18205 15570 -2635 | 7.22| 7.36 8. 44
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PamXHEE—L
Table 2.1 FPERINEAR HEFE—R
2010-8-27 15375 15375 15300 15325 9206 90512 -1126 15325
2010-8-30 15520 15670 15500 15650 111860 92986 2474 15605
2010-8-31 15600 15605 15450 15460 56672 83170 -9816 15505
2010-9-1 15480 15625 15480 15585 71216 89722 6552 15565
2010-9-2 15665 15720 15590 15650 79142 99006 9284 15655
2010-9-3 15720 15735 15635 15690 72476 109000 9994 15680

Source:Jin Yi Research Center Info.SHFE
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P8 2N S AR RN — I
Table 2.2 PEENCABCREIA I

2010-8-16 18 2 0 0 16 3 1 0
2010-8-17 18 2 0 0 16 3 1 0
2010-8-18 18 2 0 0 16 3 1 0
2010-8-19 18 2 0 0 16 3 1 0
2010-8-20 18 2 0 0 16 3 1 0
2010-8-23 20 0 0 0 18 1 0 1
2010-8-24 20 0 0 0 18 1 0 1
2010-8-25 20 0 0 0 18 1 0 1
2010-8-26 20 0 0 0 16 2 1 1
2010-8-27 20 0 0 0 16 2 1 1
2010-8-30 19 1 0 0 17 1 1 1
2010-8-31 19 1 0 0 17 1 1 1
2010-9-1 18 2 0 0 17 1 1 1
2010-9-2 17 3 0 0 17 1 1 1
2010-9-3 17 2 1 0 16 2 1 1

AELTHRONEDFCHL T 20/ NFELFHE & EHC BN A LHER
Source:Jin Yi Research Center Info.SHFE
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Table 2.3 Vi E R e LI R E &
2010-8-27 15325 -5 15435 -10 15540 -15
2010-8-30 15480 155 15605 170 15715 175
2010-8-31 15395 -85 15505 -100 15615 -100
2010-9-1 15450 55 15565 60 15670 55
2010-9-2 15545 95 15655 90 15765 95
2010-9-3 15560 15 15680 25 15775 10
2010-8-27 -110 5 -105 5 -95 -190
2010-8-30 -125 -15 -110 -5 -95 0
2010-8-31 -110 15 -110 0 —-65 30
2010-9-1 -115 -5 -105 5 -115 -50
2010-9-2 -110 5 -110 -5 -115 0
2010-9-3 -120 -10 -95 15 -90 25

Source:Jin Yi Research Center Info.SHFE
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Table 3.1 48 3 QB o R GHHIE
2010-8-25 2035 2035 1985 2003 -25 665844 2636 140429 10656
2010-8-26 2010 2040 2005 2023 20 661670 -4174 105653 -34776
2010-8-27 2030 2076 2010 2058 35 657900 =3770 147825 42172
2010-8-31 2055 2074 2040 2058 0 659773 1873 210966 63141
2010-9-1 2060 2119 2060 2108 50 655995 =3778 165869 -45097
2010-9-2 2105 2145 2100 2145 37
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Table 3.2

1o AR SR IR t AT

2009-9-21""2009-9-25 1925 1920 1805 1815 -102 621354 | 463903 729849 7494
2009-9-28""2009-10-2 1830 1900 1784 1804 -11 353015 | -268339 727649 -2200
2009-10-5""2009-10-9 1815 1920 1777 1909 105 377082 24067 731210 3561
2009-10-12""2009-10-16 1915 1960 1873.5 1905 -4 539885 162803 737300 6090
2009-10-19"2009-10-23 1905 1995 1900 1972 67 976340 | 436455 708043 | —29257
2009-10-26""2009-10-30 1975 2025 1905 1908 -64 808164 | -168176 703574 -4469
2009-11-2""2009-11-6 1915 1935 1883 1910 2 717271 | —90893 712778 9204
2009-11-9""2009-11-13 1930 1980 1925 1946 36 719221 1950 714805 2027
2009-11-16""2009-11-20 1965 2090 1960 2060 114 1036322 | 317101 690351 | —24454
2009-11-23""2009-11-27 2065 2071 1959 2016 -44 673050 | -363272 704818 14467
2009-11-30""2009-12-4 2025 2165 2025 2148 132 1162206 | 489156 719995 15177
2009-12-7""2009-12-11 2155 2282 2115 2275 127 1038664 | —123542 745430 25435
2009-12-14""2009-12-18 2270 2290 2217 2238 -37 1008299 | 30365 691870 | —53560
2009-12-21""2009-12-24 2255 2275 2235 2255 17 405441 | 602858 682064 -9806
2009-12-29"2009-12-31 2275 2285 2230 2230 —-25 569980 | 164539 683711 1647
2010-1-4""2010-1-8 2255 2390 2225 2284 54 845588 | 275608 702426 18715
2010-1-11""2010-1-15 2320 2360 2235 2306 22 908768 63180 718199 15773
2010-1-18""2010-1-22 2315 2326 2197 2231 -74 767795 | -140973 701299 | -16900
2010-1-25""2010-1-29 2245 2260 2075 2079 —-152 981423 | 213628 697343 —-3956
2010-2-1""2010-2-5 2095 2150 1970 1980 -99 905530 | —-75893 688977 -8366
2010-2-8""2010-2-12 2015 2070 1990 55 783628 | —121902 —-2764
2010-2-15""2010-2-19 2140 2075 2139 119198 | —664430 696593 -3758
2010-2-22""2010-2-26 2140 2175 2080 2134 -5 774252 | 655054 702365 5772
2010-3-1""2010-3-5 2160 2257 2119 2230 96 850987 76735 708205 5840
2010-3-8"72010-3-12 2235 2270 2210 | 2260.5 31 818803 | —-32184 727783 19578
2010-3-15""2010-3-19 2260 2300 2227 2258 -3 842712 23909 694003 | -33780
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2010-3-22""2010-3-26 2260 2275 2194 2220 -38 768656 | —74056 687878 -6125
2010-3-29""72010-4-1 2235 2362 2235 2352 132 519498 | -249158 689687 1809

2010-4-6""2010-4-9 2364 2407 2314 2406 54 568364 48866 702924 13237
2010-4-12""2010-4-16 2435 2486 2390 2434 28 961874 | 393510 722987 20063
2010-4-19""2010-4-23 2435 2430 2295 2334 -100 1128371 166497 715833 -7154
2010-4-26""2010-4-30 2355 2355 2115 2255 -79 1059106 | —69265 717525 1692

2010-5-4""2010-5-7 2240 2235 2057 | 2072.5 -182 901644 | -157462 733370 15845
2010-5-10""2010-5-14 2105 2177 2056 2101 28 1109938 | 208294 739782 6412
2010-5-17""2010-5-21 2100 2090 1958 2055 46 1052559 | 57379 715525 | —24257
2010-5-24""2010-5-28 2050 2090 1994 2043 -12 766866 | —285693 738253 22728

2010-6-1""2010-6-4 2035 2030 1882 1881 -161 769824 2958 773615 35362
2010-6-7""2010-6-11 1880 1970 1835 1945 63 1189966 | 420142 778060 4445
2010-6-14""2010-6-18 1983 2040 1935 1944 -1 852928 | -337038 746325 | —31735
2010-6-21""2010-6-25 1960 2015 1934 1997 53 623544 | -229384 749817 3492
2010-6-28""2010-7-2 2005 2031 1925 1936. 5 —62 693739 70195 759247 9430

2010-7-5""2010-7-9 1950 2010 1932 2004 67 664553 | —29186 754097 -5150
2010-7-12""2010-7-16 1999 2027 1955 1978 —-26 711645 47092 754584 487
2010-7-19""2010-7-23 1985 2065 1952 2030 52 950559 | 238914 725562 | —29022
2010-7-26""2010-7-30 2055 2175 2040 2175 145 713211 | —237348 715147 | 10415

2010-8-2""2010-8-6 2170 2245 2160 2191 16 868116 | 154905 723202 8055
2010-8-9772010-8-13 2211 2215 2110 2110 —81 1049008 180892 719734 —-3468
2010-8-16""2010-8-20 2125 2168 2020 2040 =70 1243168 194160 664427 | 55307
2010-8-23""2010-8-27 2055 2076 1985 2058 18 660799 | —582369 657900 —6527
2010-8-31""2010-9-2 2055 2145 2040 2145 87 376835 | -283964 -1905
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Table 3.3 & ] A2
3M 2174. 00 14777
SEP10 2212. 25 38. 25 15037 260
0CT10 2159. 75 -14. 25 14680 -97
NOV10 2169. 75 -4, 25 14748 -29
DEC10 2178. 00 4.00 14805 27
JAN11 2187. 00 13.00 14866 88
FEB11 2194. 00 20. 00 14913 136
MAR11 2201. 00 27.00 14961 184
APR11 2210. 00 36. 00 15022 245
MAY11 2218. 00 44. 00 15076 299
JUN11 2223.00 49. 00 15110 333
JUL11 2227.00 53. 00 15138 360
AUG11 2229. 00 55. 00 15151 374
SEP11 2231.00 57.00 15165 387
0CT11 2231. 00 57.00 15165 387
NOV11 2231.00 57.00 15165 387
DEC11 2231. 00 57.00 15165 387
JAN12 2230. 50 56. 50 15161 384
FEB12 2230. 00 56. 00 15158 381
MAR12 2229. 50 55. 50 15155 377
APR12 2229. 00 55. 00 15151 374
MAY12 2228. 50 54. 50 15148 370
JUN12 2228. 00 54. 00 15144 367

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 2104 2105 2081. 25 2082
3M 2121 2122 2097 2098
15M 2203 2208 2176.5 2181.5
2™ 2270 2275 2241.5 2246. 5
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HREB N LEM
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chart 3.3 i A 25, chart 3.4 A M £
%m/wt —09.02 —— 0826 08-19 £ 7 /v W09 02 — 08_26
2250 200.00 |
2220 | 150.00 |
2100 | 100.00 t
2160 20.00 1
0.00 - -
2130 |
-50.00
2100 100,00 | \/
2070 -150.00 |
2040 | -200.00 L
2010\«\ — — — — — \«\5\?’?\/ \‘\DP‘@, @t‘\ 49’ “/((/ q'\,\‘ &Zf‘\ ?Aﬂ« \l\,’?f '2, ({:} W
o AN RV

PO v\ﬁ;\ SRRSO \%\ SRS 6’% W o™ (&*@@ R o@ o5 «&”((eb*/ N o& o

E: A EEAARXEIE R AR R A LMAEFIE
Source:Jin Yi Research Center Info.LME
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#ANE
Table 3.5 BN EHE—K

CASH-SEP10 -67. 25 SEP11-0CT11 0.00
SEP10-0CT10 52.50 OCT11-NOV11 0.00
0CT10-NOV10 -10. 00 NOV11-DEC11 0.00
NOV10-DEC10 -8. 25 DEC11-JAN12 0.50
DEC10-JAN11 -9.00 JAN12-FEB12 0.50
JAN11-FEB11 =7.00 FEB12-MAR12 0.50
FEB11-MAR11 =7.00 MAR12-APR12 0.50
MAR11-APR11 -9. 00 APR12-MAY12 0.50
APR11-MAY11 -8. 00 MAY12-JUN12 0.50
MAY11-JUN11 -5.00 JUN12-JUL12 0.50
JUN11-JUL11 -4.00 JUL12-AUG12 0.50
JUL11-AUG11 -2.00 AUG12-SEP12 1. 00
AUG11-SEP11 -2.00 SEP12-DCT12 1. 00

18
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chart 3.5 A& A8 KB
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Table 3.6 1A £ 5

2010-8-25 -10. 75 -13 —68. 75 —4. 75 —-125. 25 —6. 75
2010-8-26 -10. 75 0 -68 0.75 -123.5 1.75
2010-8-27 -13.25 2.5 —68. 25 —0. 25 —-126. 75 -3.25
2010-8-31 -15.75 -2.5 -73.5 —-5.25 -136 -9.25
2010-9-1 —-23.25 -7.5 —-83 -9.5 —-148 -12
2010-9-2 -25.5 -2.25 -86 -3 -151 -3

Source:Jin Yi Research Center Info.LME
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chart 3.6 LME 43 45 LME 3% 454 4
—— LMEAE & (£ #) —— LMER B 4 (& %) £ 7/

v,
e —— —~—— —— 2520
4 2430
4 2340
4 2250
4 2160
2070
4 1980
4 1890
4 1800
. . . . . : . . . . 4 1710

099?107 oW 9122 4ol ? 022 032 4087 4082 4067 4077 4082 4092

E: EE P LME ILRM R 649 4838 A 163045 CASH -4 4%
chart 3.7 LME 42 B 455 LME3 /N A A4 M A A 3
—— LMEE % (£ %) ——LME3N A E SN (£ 3) £ 70 [ vk
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chart 3.8 LME 48 & %5 LME 3L -LME3 A~ A &4 £ 4 3
—— LMEE & (£ %) ——C-3MM £ (£ )

0097 @107 oWt a2 402 4027 4037 o2 4052 4067 4012 4082 4092

E: EAF C3MM £, BPILEM £ 438, KA CASH A 4L 3M &4 44 a9 FH MEK
Table 3.7 WA&5 B AT

2010-8-26 2012. 25 20 2023 20 -10. 75 4445600 -3200

2010-8-27 2044. 75 32.5 2058 35 -13.25 4442475 -3125

2010-8-31 2042. 25 -2.5 2058 0 -15.75 4435475 -7000
2010-9-1 2084. 75 42.5 2108 50 —-23.25 4432200 —-3275
2010-9-2 2119.5 34.75 2145 37 -25.5

Source:Jin Yi Research Center Info.LME
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RERLEEXHHELCETR
chart 3.9 EAD R bR EALE SN R
% W AR (L) —— RN () £ /o
7.2 ¢ 1 2520
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chart 3.10 Ji BB LA B
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chart 3.11 EAAE AL RN AY

" - A (£ ) —— LMBIL S A () £/

350000 1 2520

280000 ¢ 4 2430

210000 ¢ 1 2340

140000 1 2250

70000 t 4 2160

0 rmtenvm divin dol o onte fodadh o o dm. e Neimbemme o Mila Vdd b it 2070

-70000 1980
-140000 | 1 1890
-210000 f 1 1800
-280000 : : : : : : 4 1710
097 @107 @17 A2 407 4027 4032 go47 4052 4062 4017 4087 4097
LHEY, CERARELERRLE—R S B GHIETA, BFBILE IR 492 CASH &M
Table 3.8 Je A AL AL(rk)
10-8-25 4448800 0 138800 0 3. 12%
10-8-26 4445600 -3200 133125 -5675 2.99%
10-8-27 4442475 -3125 134750 1625 3. 03%
10-8-31 4435475 -7000 125275 -9475 2. 82%
10-9-1 4432200 -3275 121425 -3850 2. 74%

Source:Jin Yi Research Center Info.LME
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ILME 45 B A HBFETL—K
Table 3.9 LME 48 & #3448 L — %
08—-Jan—-10 4607900 -16, 525 -16, 525 -16, 525 -16, 525
15-Jan—-10 4579300 —-28, 600 -45, 125 -45, 125 -45, 125
22-Jan-10 4630825 51, 525 6, 400 6, 400 6, 400
29-Jan—-10 4611350 -19, 475 -13,075 -13, 075 -13, 075
05-Feb-10 4580225 =31, 125 =31, 125 -44, 200 -44, 200
09-Feb-10 4566225 —-14, 000 -45, 125 -58, 200 -58, 200
12-Feb—-10 4550025 -16, 200 -61, 325 =74, 400 =74, 400
19-Feb-10 4591375 41, 350 -19, 975 =33, 050 -33, 050
26-Feb—10 4570075 =21, 300 -41, 275 —54, 350 —-54, 350
05-Mar-10 4538900 =31, 175 -31, 175 -85, 525 -85, 525
12-Mar-10 4512725 -26, 175 =57, 350 -111, 700 -111, 700
19-Mar-10 4603275 90, 550 33, 200 =21, 150 -21, 150
26—Mar-10 4574775 —-28, 500 4,700 -49, 650 -49, 650
31-Mar-10 4594300 19, 525 24, 225 =30, 125 -30, 125
09-Apr—-10 4575650 —-18, 650 -18, 650 —48, 775 —-48, 775
16—-Apr-10 4560275 -15, 375 -34, 025 —64, 150 -64, 150
23-Apr—10 4558000 -2,275 -36, 300 —66, 425 -66, 425
30-Apr-10 4529550 —-28, 450 -64, 750 -94, 875 -94, 875
07-May—10 4501100 —-28, 450 -28, 450 —-28, 450 —-123, 325
14-May—10 4474425 —-26, 675 -b5, 125 -55, 125 -150, 000
21-May—10 4578725 104, 300 49, 175 49,175 —-45, 700
28-May—10 4556175 -22, 550 26, 625 26, 625 -68, 250
04-Jun—-10 4525100 -31, 075 -31, 075 =31, 075 -99, 325
11-Jun—-10 4486225 -38, 875 -69, 950 -69, 950 -138, 200
18-Jun—-10 4467350 -18, 875 —-88, 825 —88, 825 -157, 075
25—Jun—-10 4440625 —-26, 725 -115, 550 —-115, 550 -183, 800
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30-Jun—10 4422025 -18, 600 -134, 150 —-134, 150 -202, 400
02-Jul-10 4410775 -11, 250 -11, 250 -145, 400 -213, 650
09-Jul-10 4389925 -20, 850 -32, 100 -166, 250 -234, 500
16-Jul-10 4368825 -21, 100 -53, 200 -187, 350 -255, 600
24-Jul-10 4399775 30, 950 —-22, 250 -156, 400 —-224, 650
30-Jul-10 4381100 -18, 675 -40, 925 -175, 075 -243, 325
06—Aug-10 4391650 10, 550 10, 550 -164, 525 —-232, 775
13-Aug-10 4377975 -13, 675 -3, 125 -178, 200 -246, 450
20-Aug-10 4460150 82,175 79, 050 -96, 025 —-164, 275
27-Aug-10 4445600 -14, 550 64, 500 -110, 575 -178, 825
01-Sep-10 4432200 -13, 400 51, 100 -123, 975 -192, 225

Source:Jin Yi Research Center Info.LME
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