= S a4l




LME M1 715

23R % SELR Or s D%

(521B4F) (521B73)

A 134035 +37.0 +0.28% +7.89%

e 3115.5  +25.0 +0.81%  +4.01%

Cial 1880 -11.5 -0.61% -6.51%

FF 3591 +50.0 +1.41% +15.19%

! 16422 -2 -0.01% -1.35%

62 53064 +436  +0.83% +30.84%

=, [ Hﬂ E. KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
@ K=? FRRBEABLEEMSE NSRS RS, SNSRI, BESEEE, AN THESITRER, TRARES
SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE  2026F7H6H



LMELIkETF (E

B LNE)

BHEE sFHEEEEE (5L %
o5 314950 201025 113925 36.17%
(-3950) (-300) (-3650) (-0.70%)
40 295550 246600 48950 16.56%
H (-3225) (0) (-3225) (-0.90%)
4n 292275 274400 17875 6.12%
H (-875) (-1900) (+1025) (+0.37%)
bu 118425 91425 27000 22.80%
(-250) (-5475) (+5225) (+4.45%)
| 274620 258576 16044 5.84%
(0) (0) (0) (0)
2 8325 7100 1225 14.71%
‘ (-130) (-25) (-105) (-1.02%)

O xumE

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

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

HIEHE 2026FE786H



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

SEBRER

o7 89025 76875 12150 1365% 28.27% 37947 228252
(-1300) (-100) (-1200) (-1.13%)  (-0.06%) (-4.07)
-2325

ﬁl:l 44700 44700 0 0 15.12% 44 .45
(0) (0) (0) 0)  (+0.16%) (+0.49)

EEEEHE

ﬁ)‘t 13500 9500 4000 29.63% 4.62% 8.01
H (-875) (0) (-875) (-4.28%)  (-0.28%) (-0.49) 3801.58

gz 11900 6750 5150 43.28% 10.05%  13.72 -4.04
(-150)  (-3475)  (+3325) (+28.13%)  (-0.11%) (+0.07)

ﬁ% 69102 59502 9600 13.89% 25.16%  355.52

(0) (0) (0) (0) (0) (-0.05) 32 025
] 25 25 0 0 0.30% 0.42 +0.095
(0) (0) (0) (0)  (+0.00%) (+0.01) .
=, 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  2026F7H6H



LMES B EFE

MESMCEDZE (B 2WE. FFhat)

i
15

COEF —mhiE(GEH)

o
o
o
< mill -----'---.__.--“-“---“- ---““--"'.

500

300

200

100

0

03/09 04/08 05/07 06/08 07/06

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

03/09 04/08 05/07 06/08 07/06

P XumE

SinoPac Futures

2
15

12

CEF — miE(GEH)

100

80

60

40

20

0

03/09 04/08 05/07 06/08 07/06

=}

12
10

x 10000

8

e
7

N~

4
2
0

COEF —ThiE(GE)

M

450
400
350
300
250
200
150

03/09 04/08 05/07 06/08 07/06

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 COERF — miEGRE)

15 HEEE2025/07/30585 T RN 100
o .
8 752 2025/09/04 #4567 52 ARV K I
S 12 80
X
~ 9 60
//)\\
W 6 40

0 0

03/09 04/08 05/07 06/08 07/06

=L COEfF — miE(GEH)

_ 30 1080
825 i e M 960
* 50 WD | 840
A 15 720
i
. 480
0 360

03/09 04/08 05/07 06/08 07/06

HIEHHE 2026%FE786H



LMEZ

2026/7/3 2026/7/6 B 1R %
BPHA 13298.5 13310 +11.5  +0.09%
3M 13366.5 13403.5 +37.0 +0.28%
H= (BPEA-3M) -68.0 -93.5 -25.5 v
SIKEF(LE) 318900 314950 -3950 v
BB () 201325 201025 -300 v
SHEHE B (R 117575 113925 -3650 v
R IEEF(E) 90325 89025 -1300 v
SEMEEE) 383.54 379.47 -4.07 v
3M 5H 10H 20H 60H
14500
14000
13500
13000
12500
12000
11500
11000
03/09 04/08 05/07 06/08 07/06
7-.T< % ,Hﬂ E XEHERNHAERAT | b EEREE— 29818 | 02-2381-1799 | 114F S EHIRFTEE0105% | RIS

SinoPac Futures

14500

ENEF WmEYEE —IM(AH)

o
o
14000 35 3
13500 30
13000 ZEWN
12500 2013
12000 15
11500 10
11000 5
03/09 04/08 05/07 06/08 07/06
EmEE(REE-3M)(BE) —BIEl  —3M
14500 +600
14000 +450
13500 +300
+150
13000 725 .- ﬂUHﬂ Lo 0
12500 bl _%Hﬁ{%ﬁﬁPJHHHHWJ HUUHFJ i 5o
12000 -300
11500 -450
11000 -600
03/09 04/08 05/07 06/08 07/06

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

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

HIEHHE 2026%FE786H



LME&R

2026/7/3 2026/7/6 1 1B %
BNEA 3080 3105 +25.0 +0.81%
3M 3090.5 3115.5 +25.0 +0.81%
L (RPER-3M) -10.5 -10.5 0 -
SEKETF (2 E) 298775 295550 -3225 v
BXEE(E) 246600 246600 0 -
B s) = [UNLT)) 52175 48950 -3225 v
SIEREF(AHE) 44700 44700 0 -
SEHEES) 43.96 44.45 +0.49 A
3M 5H 20H 60H
3750
3600
3450
3300
3150
3000
03/09 04/08 05/07 06/08 07/06

P XumE

SinoPac Futures

XUHMERHAERAT | AtHEERME—ER255818 [ 02-2381-1799 | 114FE S E ML F 501095 | BERIS LR
KAFREABHRMEERSE, MRAEHTREEREREE, RENSERYY, BEEEEE, A IEMTaESSTaEHR. XBARKEE

3900
3750
3600
3450
3300
3150
3000

03/09

3900
3750
3600
3450
3300
3150
3000

03/09

ENEF WmEYEE —IM(AH)

04/08

05/07

B2 (BPHA-3M) (%)

>

—RAHA

i

120
1oo§

604
Iz}

40

20

0

06/08 07/06

—3M

bk

i

04/08

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

05/07

LY

-100
-150

06/08 07/06

HIEHHE 2026%FE786H



L MESE

2026/7/3  2026/7/6 MG 1% LEKERF WmEWEE —3M(ZH)
BPHA 1851 1852.5 +1.5  +0.08% 2100 36
3M 1891.5 1880 115 -0.61% 2050 30 é
H= (BPEA-3M) -40.5 -27.5 +13.0 A 2000 24 =
SERETF(LE) 293150 292275 -875 v 1950 18 u%;
BEAEE (L E) 276300 274400 -1900 v 1900 12~
AHEHEEE(ANE) 16850 17875  +1025 A 1850 6
BT () 14375 13500 -875 v 1800 0
SfHE(ES) 8.50 8.01 -0.49 v 03/09 04/08 05/07 06/08 07/06
3M 5H 108 208 60H EmEE (BPEE-3M)(GEE) —BPE —3M
2100 2100 +150
2050 2050 +100
2000 2000 +50
1950 1950 0
1900 1900 -50
1850 1850 -100
1800 1800 -150
03/09 04/08 05/07 06/08 07/06 03/09 04/08 05/07 06/08 07/06
NYUHE  rmcanmarnuoes, AREAaammes, SAvamm, SESTBE, SAmHRELLORS, 58 AN

SinoPac Futures

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE. HURHAR 2026F7H6H



L ME§#

2026/7/3 2026/7/6 B 1% SIEE wmENAE — 3M(LH)
BPHA 3546 3599 +53.0 +1.49% 3700 30 4
3M 3541 3591 +50.0  +1.41% 3550 25 é
2 (EIHE-3M) +5.0 +8.0 30 A 3400 20
SERETF(LE) 118675 118425 -250 v 3250 1 5%%
B E(ANE) 96900 91425 -5475 v 3100 10
AHEHE R (LAME) 21775 27000  +5225 A 2950 5
BT (L) 12050 11900 -150 v 2800 0
SIETEESE) 13.64 13.72 +0.07 A 03/09 04/08 05/07 06/08 07/06
3M 5H 108 208 60H EmEE (BPEE-3M)(GEE) —BPE —3M
3700 3700 +360
3550 3550 | +240
3400 3400 +120
3250 3250 \“\'I — 0
3100 3100 w,/ -120
2950 2950 -240
2800 2800 -360
03/09 04/08 05/07 06/08 07/06 03/09 04/08 05/07 06/08 07/06
@ KEME  esammmrmuncs, fRaEasnme, GAnamms, SELARE, S ADTHESLEIEN, TEAS

SinoPac Futures

BERESTRESEER, THCPERETEE, AATOFSTTAREE, IREEIRE, RCBE, 2IHTAFAIE. 3R, EUEHE 2026F7H6H



LMESER

2026/7/3  2026/7/6 MG 1R % LEKERF WmEWEE —3M(ZH)
APHA 16115 16065 50 -0.31% 20000 32 4
3M 16424 16422 2 -0.01% 19000 28 é
= (BIHE-3M) -309 -357 -48 v 18000 24 =
IRETF(LME) 274620 274620 0 - 17000 20 %\;
BB () 258576 258576 0 - 16000 16
AR (L) 16044 16044 0 - 15000 12
BT () 69102 69102 0 - 14000 8
SfHE(ES) 355.57 355.52 -0.05 v 03/09 04/08 05/07 06/08 07/06
3M 5H 108 208 60H EmEE(BIHA-3M)(GEl) —BIE  —3M
20000 20000 +900
19000 19000 +600
18000 18000 +300
17000 17000 0
16000 16000 -300
15000 15000 -600
14000 14000 -900
03/09 04/08 05/07 06/08 07/06 03/09 04/08 05/07 06/08 07/06
NYUHE  rmcanmarnuoes, AREAaammes, SAvamm, SESTBE, SAmHRELLORS, 58 AN

SinoPac Futures

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE. HURHAR 2026F7H6H



LMEE5

2026/7/3 2026/7/6 1R 13k % LIKER wmENAE — 3M(ZZEH)
BDHA 52000 52525 +525  +1.01% 58500 12
o
3M 52628 53064 +436  +0.83%  °9000 10 3
2 (HIHA-3M) 628 539 +89 A 51500 0.8
X 48000 ~
EIKETF(LHE) 8455 8325 -130 v 0.6 A
B 44500 M
RS (LA 7125 7100 -25 v ~
SR EE(2:108) 41000 0.4
-é- N3 [=1=] /\ .
iz == NLL)) 1330 1225 105 v 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
03/09 04/08 05/07 06/08 07/06 03/09 04/08 05/07 06/08 07/06
=, 1§15 = KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
ﬂ\E,HE E AR ESABARMEEMSE, NMABHTEERGHENE, RENSEFNYE, BEEEEE, ANTHIMTESHEEEHN., KBARKEE

SinoPac Futures

BEEESFRERZER, UHRBERETRE, FARNCASHTEEEE, TAMEIIRE. RERE, SIHEARAE. 5IHEEE. HURHAR 2026F7H6H



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

BE HLREE

1 e St 89025 -1300 28.27% 1 HRAE_BA 126825 1725 42.91%
2 ZEE MERE 74725 -825 23.73% 2 A= 115475 -1500 39.07%
3 BEE 5 42775 -600 13.58% 3 == 44700 0 15.12%
4 ZEE ERAE 30625 0 9.72% 4 FHERF T _F Mk 4300 0 1.45%
5 T IN3R 03 26550 -225 8.43% 5 eSS 3450 0 1.17%
6 BEE 2 16050 0 5.10% 6 FONSE AN 750 0 0.25%
7 TR RS 13475 -1000 4.28% 7 FAF_H B HEHTS 50 0 0.02%
8 hEEE 10200 0 3.24% 8 ZEE_ERE 0 0 0.00%
9 e EE 7700 0 2.44% 9
10 HKRF_EBEH 2650 0 0.84% 10
11 SoREE_BA 1125 0 0.36% 11
12 FS2RFEEE_ Mk 25 0 0.01% 12
13 B _ZE=tEE 25 0 0.01% 13
14 14
15 15
= 314950 -3950 100% =F:) 295550 -3225 100%
@ KEME  esammmrmuncs, fRaEasnme, GAnamms, SELARE, S ADTHESLEIEN, TEAS

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE  2026F7H6H



LMESRETRE (BEfS.: ME) LMEFEETFE (BESL: MA)

EF gE) S2KEF HEKEE
1 HNE B 276950 0 9476% 1 B B 97850 100 82.63%
2 aE s 13500 875  462% 2 QB Sl 11900 150 10.05%
3 ERT_EERM 850 0 020% 3 PEHEB 8650 0 7.30%
4 EEREDEAE 500 0 017% 4 ERED_BE 25 0 0.02%
5 HAK_BEH 450 0 015% 5
6 BARN_R BT 25 0 0.01% 6
7 sE 2 0 0 000% 7
8 8
9 9
10 10
11 11
12 12
13 13
14 14
15 15
&z 292275 875 100% &% 118425 250 100%
D TKUME  rmeammrenanes, Trammnmme, SanvsRmhs, SEEUSE, S0mTaRSEIER, £5ADS

SinoPac Futures meRESERESSER, IHISERETEE, AADEREIHTLEEE, TVEHHEES, SR, ZIHIMpAE, oHhEs, EHEHE 20265F7H6H



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

R BRI 28 HLWED
1 N3RS 0 3Re 83784 0 30.51% 1 hE_FE 4215 0 50.63%
2 2% S 69102 0 25.16% 2 Bk B4R 3030 -130 36.40%
3 wEE_Z 65424 0 23.82% 3 N3RS Nk 440 0 5.29%
4 oI B _RENT FE 31644 0 11.52% 4 oI B _REHF 1 375 0 4.50%
5 EE 65 12480 0 4.54% 5 EE_EWAIE 150 0 1.80%
6 SR _BAE 6408 0 2.33% 6 I _EEESH 65 0 0.78%
7 AR EE 1% 2886 0 1.05% 7 2% St 25 0 0.30%
8 fo s+ 7 1950 0 0.71% 8 AP % 15 0 0.18%
9 thEl &8 840 0 0.31% 9 EERIRS 245 @S 10 0 0.12%
10 EE_EMAE 102 0 0.04% 10
11 11
12 12
13 13
14 14
15 15
=1 274620 0 100% =1 8325 -130 100%
D KLHE  ipmmmmmmnunss, Frasemunmis, Gaiaamss. SEsnss, SomsrARETHIER, 25\

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE  2026F7H6H



LMEZ£EBkEI10 K5

==

BEF (B

AN NME)

RBET

1B OEIER

1 FNNSE AN 486324 -325 37.29%
2 ae S 228252 -2325 17.50%
3 wBE_E 170730 -2100 13.09%
4 SR NLE_EA 134883 -1725 10.34%
5 wBE_Z1 81474 0 6.25%
6 EE_MER 74725 -825 5.73%
7 TRt 48944 -1000 3.75%
8 EE_EENE 30877 0 2.37%
9 =E 2R 7700 0 0.59%
10  BRFEE_FfHh 7226 0 0.55%
11 Hftb 2910 0 0.22%
=1 1304145 -8430 100%

B

1B OEIER

m TN O = e S = EE R
m 2EE E1l wEE HRR =W AR S
w{OE EE = EIRPNLE R m Hi

= F52kPan B4
m 2 ERRIE

160

80

40

20

0
03/09 04/08 05/07 06/08 07/06

1 MEET 1110839 -6475 85.18%
2 EMEET 105627 -825 8.10%
3 BOM S 5T 57579 -1000 4.42%
=1 1304145 -8430 100%
=, [ = KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
@ K= 'Hﬂ E FRARRSMABARMEERSE, MABHEREREEE, RENRER, BREEEE, Ao MIRSSEEEMN. KB ARKH

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

HIEHHE 2026%FE786H



LMELEBKEI10 B EEETE  (BAL: (BHaHK)

{EErETE NSl RETINN FTIOK m a8 S wEE 2l =E2E kB
wKE AHRR = AR_RT  w BT B4 w sEE EmaIE

1 BN FrniE 829.45 +2.02 23.70% u ] B m EE TS T m
2 a8 Tt 801.58 -4.04 22.91%
e 4500
3 BE £ 405.01 +0.22 11.57% S
o
4 BE KB 361.36 207 1033% 3 4000
o
5 =8 ABRE 318.52 -2.28 9.10% e
S * 3500
6 TR R4S 229.98 -3.93 6.57%
7 ERkifgas B4 164.20 -0.29 4.69% ~
) i%)j 3000
8 EE EmAE 133.59 +0.53 3.82% %
9 = EE 32.82 +0.13 0.94% 2500
10 2R 1k 19.48 +0.05 0.56%
2000
11 Hitb 10.88 +0.00 0.31%
=1 3499.17 -9.85 100% 1500
HEEFHE R SEebkmE 1000
1 T &Est 2591.12 -4.12 74.05%
2 EMEET 452.21 -1.75 12.92% 500
3 BOM &t 263.54 -3.80 7.53% .
=X 3499.17 -9.85 100% 03/09 04/08 05/07 06/08 07/06
=, [ = KEHPERHARAS | GlbThEERIE—R25%812 | 02-2381-1799 | 114F S EHBFE0105% | BRI S
@ z\ﬁ H\E E AARBESHBARIELERSE, NMEBHCEMNGELE, REANSERSM, BEEEEE, AIEMTESSHTHEN. K ARKE

SinoPac Futures EERESEREsSER, UHTSERETaE, AATERSTAAEET, INETARE, KOS, 2IHTAPE. 3HRNE. SUEHE  2026F7H6H



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



