


LME 3MIKTER1 715

$5R% SEE P e

(52iB() (5218=)

. .
. .
. .
=, |23l = KEMERHERAT | AT EERE—H29%81% | 02-2381-1799 | 114ESEHIRFH0105% | BARIE
@ XK= H\E E ANRAFIRSHBARIEGEESE, NMAESHEEMRERNE, RENSERE, BEEEEE, AR SHEHEN. KRARK

SinoPac Futures mERESERERSEAR, THCSERETaE, AATORSHTAENET, IVMHETEE, KOOSR, SIHEARRNE. 3IFHSs. EUEAH 2026555290

A 13636 -65.5 -0.48% +9.76%

e 3666.5 +7.0 +0.19% +22.40%

Cial 2016 -2.0 -0.10%  +0.25%

&F 3540 -11.0 -0.31% +13.55%

! 19062 -39 -0.20% +14.51%

7 55418 +339  +0.62% +36.65%




LMELIkETF (E

B LNE)

BUEE sFEHEE L%
o 389425 277275 112150 28.80%
(+4325) (+6125) (-1800) (-0.79%)
40 338000 254625 83375 24.67%
H (0) (-5000) (+5000) (+1.48%)
an 314000 305225 8775 2.79%
(0) (0) (0) (0)
s 113800 97850 15950 14.02%
(+5475) (+5950) (-475) (-1.15%)
o 276864 262356 14508 5.24%
‘ (-1200) (0) (-1200) (-0.41%)
- 8830 8360 470 5.32%
(+170) (+135) (+35) (+0.30%)

O xumE

FRARRSMABARMEERSE, MABHEREREEE, RENRER, BREEEE, Ao MIRSSEEEMN. KB ARKH

SinoPac Futures mEBESEREXSER, UHXSIERETEE, ALNTEFSHEIHEEE, ITEETRE. ACEHE, ZIHMETRRDE, 3/HREHE,

HIEHH 2026FE5829H



LMESHEEER (BB AWE, ([Ehais)
i SEEEF BNEE HHEE FHEA% heEkEFE%  HE

SEBRER

o= 106275 85500 20775 19.55% 27.29% 45411  2B5495
(-450) (-275) (-175)  (-0.08%)  (-0.42%) (+0.86)

-575

ﬁE‘l 44700 44700 0 0 13.22% 52.88
(0) (0) (0) (0) (0) (+0.41)  prum
SifEBETHE

ﬁ)& 29750 29750 0 0 9.47% 18.82

(0) (0) (0) (0) (0) (+0.26) O55.26

ﬁﬁ‘g 15175 12800 2375 15.65% 13.33% 16.90 +4.16
(-125) (0) (-125)  (-0.69%)  (-0.79%) (+0.14)

ﬁ% 69570 65016 4554 6.95% 25.13% 412.11

(0) (0) (0) (0)  (+0.11%) (+2.48)
)
ﬁ% 25 25 0 0 0.28% 0.43 _0044
(0) (0) (0) (0)  (-0.01%) (+0.00)
=, 213l 1= KEMERNARAT | S EERRE—K257812 | 02-2381-1799 | 114F S BB FH0105% | BARISEEE
@ N= Hﬁ = FRRBSABAREEERSE, TREHTRIEREREE, RENSRNE, BREEEE, AN MRSHESEN. KBARER

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE 2026F5H29H



LMES B EFE

MESMCEDZE (B 2WE. FFhat)

i
15

COEF —mhiE(GEH)

500

400

300

200

100

0

01/30 02/27 03/27 04/28 05/29

b
F

x 10000

6
5
4
3
2

1
0

COEF —ThiE(GE)
#EFH2023/11/13
25 AMME K
72024/12/6 FEEOAIE
$22025/10/29F3 % AEE200 2 [

60
50
40
30
20
10
0

01/30 02/27 03/27 04/28 05/29

P XumE

SinoPac Futures

2
15

CEF — miE(GEH)

100

80

60

40

20

0

01/30 02/27 03/27 04/28 05/29

25

12
10

x 10000

8

e
7

N~

4
2
0

COEF —ThiE(GE)

450
400
350
300
250
200
150

01/30 02/27 03/27 04/28 05/29

XEHERNHAERAT | b EEREE— 29818 | 02-2381-1799 | 114F S EHIRFTEE0105% | RIS
KAFREABHRMEERSE, MRAEHTREEREREE, RENSERYY, BEEEEE, A IEMTaESSTaEHR. XBARKEE
EEERSTRERZER, UHXBERETES, ANTOFEEEAREEE, INMETERE. RCEE, 2HEapivE. 5HEEE.

£h COEfRF — HiE(GE)
15 $HEE1ZEH2025/07/3068% T &K1 100
§ 12 2025/09/04 4k 5675 /A MEEIE K A1
S 12 80
X
~ 9 60
//)\\
" 6 40
3 m 20
0 0

01/30 02/27 03/27 04/28 05/29

85 COERF — miE(RR)

o 30 1080

o .

§ 25 it 260

* o0 I NIREN i 840

7~ 15 720

i

10 600
5 480
0 360

01/30 02/27 03/27 04/28 05/29

HIEHH 2026FE5829H



LMEZ

2026/5/28  2026/5/29 1 13k % LIEE wmENAE — 3M(LH)
BNEA 13513 13615 +102.0 +0.75% 14500 40
(@]
3M 137015 13636 -655 -048% 14000 35 3
E (BHE-3M) -188.5 210 +1675 A 13500 30 =
- 13000 2572
SEKEF (L HE) 385100 389425 +4325 A 7\
. 12500 20 W&
MBS (L\E 271150 277275 +6125 A ~
BEE (L) 12000 15
-é- N3 [=1=] /\ .
SEEMEES (4N E) 113950 112150 1800 v 11500 10
=Y IE S AONIE) 106725 106275 -450 v 11000 5
3M 5H 108 20H 60H O EZRPHEE-3M)(AE) —BIER —3M
14500 14500 +600
14000 14000 +430
13500 13500 +300
+
13000 13000 n 0150
12500 12500 ww HH'HH -150
12000 12000 -300
11500 11500 450
11000 11000 -600
01/30 02/27 03/27 04/28 05/29 01/30 02/27 03/27 04/28 05/29
=, 1§15 = KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
@ ﬂ\E'HH E AARBESHBARIELERSE, NMEBHCEMNGELE, REANSERSM, BEEEEE, AIEMTESSHTHEN. K ARKE

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE 2026F5H29H



LME&R

2026/5/28  2026/5/29 1 SR %
BNEA 3735 3769.5 +345 +0.92%
3M 3659.5 3666.5 +7.0 +0.19%
E = (BPHE-3M) +75.5 +103.0 +27.5 A
SEKETF (2 E) 338000 338000 0 -
BXEE(E) 259625 254625 -5000 v
B s) = [UNLT)) 78375 83375 +5000 A
SIEREF(AHE) 44700 44700 0 -
SEMRE(ESHE) 52.47 52.88 +0.41 A
3M 58 10H 208 60H
3750
3600
3450
3300
3150
3000
01/30 02/27 03/27 04/28 05/29

P XumE

SinoPac Futures

XUHMERHAERAT | AtHEERME—ER255818 [ 02-2381-1799 | 114FE S E ML F 501095 | BERIS LR

3900
3750
3600
3450
3300
3150
3000

01/30

3900
3750
3600
3450
3300
3150
3000

01/30

ENEF WmEYEE —IM(AH)

120
1oo§

604
Iz}

40

20

0
02/27 03/27 04/28 05/29

EmEE(REE-3M)(BE) —BIEl  —3M

2 | g +100
f - s Phbg AV
\ \ AN U +50
\/| M 1
_ H M 0

-100

>3
|
AN

-150
02/27 03/27 04/28 05/29

FAFEREMBFR M EEESE, MUSHE AR, BENSERNE, BEEE8E, AT ATaSRIETHN. TR ARER
EERESERENSEN, UMTRERETAE, FATEFAEHTEREE, IMVMEHHDRE. FCEHE, SIHHIRME. 2| HEE. EHEHE 20265F5829H



L MESE

2026/5/28  2026/5/29 I 1R %
BPHA 1985 2016 +31.0 +1.56%
3M 2018 2016 2.0  -0.10%
H= (BPEA-3M) -33.0 0 +33.0 A
SIKEF(LE) 314000 314000 0 -
BWEE (L) 305225 305225 0 -
SHHEEE (L8 8775 8775 0 -
SEETR( ) 29750 29750 0 -
SEMEEE) 18.56 18.82 +0.26 A
3M 5H 10H 20H 60H
2100
2050
2000
1950
1900
1850
1800
01/30 02/27 03/27 04/28 05/29
7?( % ,HE E XEHERNHAERAT | b EEREE— 29818 | 02-2381-1799 | 114F S EHIRFTEE0105% | RIS

SinoPac Futures

2100
2050
2000
1950
1900
1850
1800

01/30

2100
2050
2000
1950
1900
1850
1800

01/30

ENEF WmEYEE —IM(AH)

36
30

x 10000

24

B>)

18

(:=
>oH

12
6
0
02/27 03/27 04/28 05/29

EmEE(REE-3M)(BE) —BIEl  —3M

-100

-150
02/27 03/27 04/28 05/29

FRARRSMABARMEERSE, MABHEREREEE, RENRER, BREEEE, Ao MIRSSEEEMN. KB ARKH

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE.

EHEHE 2026FE5829H



L ME§#

2026/5/28  2026/5/29 1R 1% SIKEGF wmENaE — 3M(LE)
BPHA 3486 3549 +63.0 +1.81% 3700 30 4
3M 3551 3540 -11.0  -0.31% 3550 25 é
E2 (HIHA-3M) -65.0 +9.0 4740 A 3400 20 ~
SIRETZ (L) 108325 113800 +5475 A 3250 15%
BB () 91900 97850 +5950 A 3100 10
AHEHEEE(ANE) 16425 15950 -475 v 2950 5
=Yt =AUNIT) 15300 15175 -125 v 2800 0
SIETEESE) 16.76 16.90 +0.14 A 01/30 02/27 03/27 04/28 05/29
3M 5H 108 208 60H EmEE (BPEE-3M)(GEE) —BPE —3M
3700 3700 +360
3550 3550 +240
3400 3400 +120
3250 3250 0
3100 3100 -120
2950 2950 -240
2800 2800 -360
01/30 02/27 03/27 04/28 05/29 01/30 02/27 03/27 04/28 05/29
@ KEME  esammmrmuncs, fRaEasnme, GAnamms, SELARE, S ADTHESLEIEN, TEAS

SinoPac Futures

BERESTRESEER, THCPERETEE, AATOFSTTAREE, IREEIRE, RCBE, 2IHTAFAIE. 3R, HIEHA 202655H29H



LMESER

SinoPac Futures

20000
19000
18000
17000
16000
15000
14000

01/30

20000
19000
18000
17000
16000
15000
14000

01/30

ENEF WmEYEE —IM(AH)

02/27 03/27

B2 (BPHA-3M) (%)

02/27 03/27

2026/5/28  2026/5/29 I 1R %
BPHA 18735 18875 +140  +0.75%
3M 19101 19062 -39 -0.20%
H= (BPEA-3M) -366 -187 +179 A
EIKETF(LHE) 278064 276864 -1200 v
BWEE (L) 262356 262356 0 -
SHEHE B (R 15708 14508 -1200 v
SEETR( ) 69570 69570 0 -
SEMEEE) 409.63 412.11 +2.48 A
3M 5H 10H 20H 60H
20000
19000
18000
17000
16000
15000
14000
01/30 02/27 03/27 04/28 05/29
@ KEME  esammmrmuncs, fRaEasnme, GAnamms, SELARE, S ADTHESLEIEN, TEAS

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE.

04/28

—RAHA

04/28

—3M

32
28

x 10000

24

£>)

20

(&

16
12

8
05/29

+900
+600
+300
0
-300
-600
-900

05/29

EHEHE 2026FE5829H



LMEE5

2026/5/28  2026/5/29 1 13k % SIEE wmENAE — 3M(LH)
BPEA 54900 55010 +110 +0.20% 58500 1.2 4
o
3M 55079 55418 +339 +0.62%  °°000 10 3
2 (HIHA-3M) 179 408 229 W 51500 0.8
‘ 48000 ~
EIKETF(LHE) 8660 8830 +170 A 064
B 44500 i
WEEE(LE 8225 8360 +135 A ~
SR EE(2:108) 41000 0.4
-é- N3 [=1=] /\
iz == NLL)) 435 470 +35 A 37500 0.2
SIEETF( ) 25 25 0 - 34000 0.0
3M 5H 10H 20H 60H EmEE(BDHR-3M)(aEd) —BIE  —3M
58500 58500 +3000
55000 55000
+1800
51500 51500
48000 48000 +600
44500 44500 600
41000 41000
-1800
37500 37500
34000 34000 -3000
01/30 02/27 03/27 04/28 05/29 01/30 02/27 03/27 04/28 05/29
@ =, 1§15 Hﬂ E KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
KN=14 AR ESABARMEEMSE, NMABHTEERGHENE, RENSEFNYE, BEEEEE, ANTHIMTESHEEEHN., KBARKEE

SinoPac Futures

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE. HURHAR 2026555290



LMESREF (BE\: Z3ME) LMEZREF (B L ME)

B8 HLWER B GRIEE
1 2& St 106275 -450 27.29% 1 B B4 161450 0 47.77%
2 =B ARR 95700 -775 24.57% 2 #2E_ 65 123300 0 36.48%
3 EE 65 58300 -500 14.97% 3 a2 Sk 44700 0 13.22%
4 EE_EMAE 31600 0 8.11% 4 AP % 4300 0 1.27%
5 IR R 03 26100 +6400 6.70% 5 far s _ e T 3450 0 1.02%
6 MBS 22050 200  566% 6 BN _FT0E 750 0 022%
7 EE_Z 21525 0 5.53% 7 AN _A B 50 0 0.01%
8 hEEE 10700 0 2.75% 8 EE_EWAIE 0 0 0.00%
9 B _RE 10175 -50 2.61% 9
10 EAN_EEFH 5325 -100 1.37% 10
11 =B _S=tEE 1175 0 0.30% 11
12 AR B4 475 0 0.12% 12
13 ARG EE 1% 25 0 0.01% 13
14 14
15 15
=1 389425 +4325 100% =F:) 338000 0 100%
D KLHE  ipmmmmmmnunss, Frasemunmis, Gaiaamss. SEsnss, SomsrARETHIER, 25\

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE 2026F5H29H



LMESREEF (BENZ: 2.ME) LMESZEEF (2. 2.0ME)
s BE LEIKER HEIKEF
1 S ONSK N3 283175 0 90.18% 1 S NSK B A0S 89750 +5650 78.87%
2 58 S 29750 0 9.47% 2 58 S 15175 -125 13.33%
3 T EERE M 600 0 0.19% 3 hE EE 8850 -50 7.78%
4 EAF_EBEI 450 0 0.14% 4 i e 25 0 0.02%
5 BAR_W B 25 0 0.01% 5
6 s 21 0 0 0.00% 6
7 wRE 5 0 0 0.00% 7
8 8
9 9
10 10
11 11
12 12
13 13
14 14
15 15
=5 314000 0 100% =1 113800 +5475 100%

O xumE

SinoPac Futures

XUHMERHAERAT | AtHEERME—ER255818 [ 02-2381-1799 | 114FE S E ML F 501095 | BERIS LR
KAFREABHRMEERSE, MRAEHTREEREREE, RENSERYY, BEEEEE, A IEMTaESSTaEHR. XBARKEE
EEERSTRERZER, UHXBERETES, ANTOFEEEAREEE, INMETERE. RCEE, 2HEapivE. 5HEEE.

HIEHH 2026FE5829H



LMEERETF (BEfiI: M) LMESZEF (EEfL: AME)

H2IKERF
1 HNE B 83292 0  3008% 1  E &S 4285 +200  48.53%
2 BE BB 69570 0  2513% 2 @ EREI_BAEE 3045 0 34.48%
3 mE 2 66684 0 2409% 3 B B 605 25  6.85%
4 far e _REAS 3 31044 0 11.21% 4 far e _REAS 3 575 0 6.51%
5 sE_XBE 13884  -1200  501% 5  ¥E EENE 195 0 221%
6  EwAm EA 6606 0 239% 6 EHF BWEH 65 0 074%
7 BREI_RG 2886 0 104% 7 AN Bk 25 0 028%
8 [T 1950 0 070% 8  LRIE ZEEE 20 5 0.23%
o  hE_EE 840 0 030% 9 RAED ZH 15 0 017%
10 =6 BENE 108 0 004% 10
11 11
12 12
13 13
14 14
15 15
&t 276864 1200 100% &% 8830 +170 100%
D TKUME  rmeammrenanes, Trammnmme, SanvsRmhs, SEEUSE, S0mTaRSEIER, £5ADS

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE 2026F5H29H



LMEZ£EBkEI10 K5

REF (B

NITY

= F52kPan B4
m 2 ERRIE

m TN O = e S = EE R
w3 MRR wEEE 21l m fore_RES Y
w{OE EE = EIRPNLE R m Hi

160

o

60

40

20

0

01/30 02/27 03/27 04/28 05/29

[ sEESE

HEETF =R SEIKER
1 FNNSE AN 483672  +12025 33.57%
2 ae S 265495 -575 18.43%
3 BEE 5 195484 -1700 13.57%
4 SR NLE_EA 168556 0 11.70%
5 EE MER 95700 -775 6.64%
6 BEE 2 88209 0 6.12%
7 TRt 57119 -200 3.96%
8 ZEE ERAE 31903 0 2.21%
9 =E 2R 10175 -50 0.71%
10  F52RPFEEE_ZfHk 7226 0 0.50%
11 Hfth 3820 -5 0.27%
&% 1440919 +8770 100%
HEETF R OE2IKER
1 MEEt 1210592 +9750 84.02%
2 EMEE 128778 -775 8.94%
3 BUME T 67989 -255 4.72%
=1 1440919 +8770 100%
B R e e msssnms, 2 ans

SinoPac Futures mEBESEREXSER, UHXSIERETEE, ALNTEFSHEIHEEE, ITEETRE. ACEHE, ZIHMETRRDE, 3/HREHE,

HIEHH 2026FE5829H



LMELEBKEI10 B EEETE  (BAL: (BHaHK)

e TH(E s STk m 58 Sif ® FI0IR iR m ERE_ 1 m B2 S¢S
1 pR—— 40 mEE AARRE wAFE_ESS = ERADE_BA e EE_EREE
2 B N 895.39 +40.75 21.41%
e 4500
3 BE £ 486.99 +2.94 11.65% S
o
4 BBE Y 477.22 -6.04 11.41% § 4000
5 EE_MER 408.92 -0.80 9.78% 2 . TN,
X N
6  HE_ERS 292.12 +0.87 6.99% 3500 " I“““ ““ | “Ill
I (o] ~ q !
7 BRAR_BE 232.19 +1.73 5.55% §000 A |||||||I||||||I||||||I|
8 =6 ERHE 139.03 +0.83 3.32% % M
9 = EE 43.48 +0.05 1.04% 2500 VA ““
10 2R 1k 22.55 +0.14 0.54%
2000
11 Elfth 17.37 +0.02 0.42%
&% 4181.78 +48.32 100% 1500
HEEHE R SEebkmE 1000
1 TN & st 3081.15 +43.75 73.68%
2 EMEET 552.97 +0.06 13.22% 500
3 BOM &t 336.40 +0.84 8.04% .
=X 4181.78 +48.32 100% 01/30 02/27 03/27 04/28 05/29
=, [ = KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
@ E\E H\E E AARBESHBARIELERSE, NMEBHCEMNGELE, REANSERSM, BEEEEE, AIEMTESSHTHEN. K ARKE

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE 2026F5H29H



8%=H
o=

[ ==

%=4

KRB SHEBMRAMEERSE  AMREETEMNEEY  REATERIM  BREFEE - KRS AMBENEE
B - RHANBEEZEREZFREIRSUBITEZER - URRSEREBTRE - AR8BARTMEREEE - MAEE
A fREE - REEARNQTFE - BIEDHATENER - EHEiEE -

| =

KEHERHBERAS | Bt EEREIE— 295812 | 02-2381-1799 | 114F £ EHIEF 501055 | FERIS 20



