i

R

HUATAI FUTURES

b MEEiRsHERE

MRE

@ 021-60827968

P4 chensijie@htfc.com
M £S5 F3080232
B EWS: 20016047
AR

@ 021-60828513

P4 shicheng@nhtfc.com
M FARS: F3046665
/R BWS: 20014806
@ 021-60827969

< mugianruo@htfc.com
ML FA%S: FO3087416

KRR &S 20019517

BKREA
£ EV

& 021-60827969

P< wangyuwu@htfc.com

M HIES: F03114162

BREOlEHEE:
JENSIFAT [2011]) 1289 2

HAS iR $E B IR 2024-04-17

hIAREERE N mISET

REEHE

FHF RN EE, &KARSERBEESE, HERINGE NENTHREMX
#, BMEXOISHNTXERREABEANTHEENES, BIERINERE
BEAE.

S =
B TGS

IMEETTE: LME $FR 53K A-19.88 £/, SMM BRI ENERII—3X 5 H Tk
480 JT/MEZE 22210 JT/ME, SMM B BIFHIEKERBI—3 5 H L3k 15 JT/IEE-155
TT/ME, SMM I~ REMEMERFT—3 5 B TFE 460 JTT/MEE 22260 JT/ME, SMM |~ /R
IMEIF MK AT —3 5 B £33k 35 ST/ ZE-105 T/, SMM REFINENEIT—X5HH
ToBE 480 JT/MEE 22220 JT/ME, SMM RZFIEFEKERI—3 5 H LK 15 T/ E-
145 /i,

i AmE: 4 B 16 HiPsEENEAFTF 22755 jo/if, KT 22280 Jo/if, BE—X%H
Bk 760 JT/ME, £RZHHEMRK 296479 F, WEI—XHHED 30722 F, £ERXHHEH
© 122816 F, BREI—XZHARD 5921 F, HRNMBREIETT, &oRIAF 22875 T/
W, BIRAIAZR] 22230 JT/ME, RETTH, FEENEATTT 22280 T/, T 22485
T/, REEBFRREK 205 T, ®EMIEES.

EHEEET A KR STEE, BMITUERRE, FNRETT. ¥ inTT
|, #OTAIEERSD, MEARBTHREBIERR, oKk REHERRRE
. AETE, BRERIESEFIHT, HPHER. #E. T8, =8, A KB
REWEOMRT BRAERS IR, Bt 4 ARSI ERESLRM. BRTE, Tkt
WHATEBERRT, EXSENE THRIRRMRES.

EFGE: BE4 8 15H, SMM L EERZ 24 21.82 HE, & EEEIEN
0.87 AWE, &k 4 B 16 B, LME $ 74 258250 I, % E—3 5 HE 225 T,

W RER

B EEES. EF Bt

WX

I BN RARERES . 2. BREHRARIE. 3. R R LB,

BFRREARERE - R T AR



:m EHRBR

HUATAI FUTURES

BEHR | 2024/4/17

1: SHFE FEFFMETK | BBARLT TT/ME oottt
2:LME SEHMETK | BRI ZETT/ME oot
3: EfE&HEON TC | B4 TT/EBME. ETT/FME e
G FEHEFEFE | BRI TO/IE oo
ORI = = o B =< R Ao 1O
6: BIFEMRTRER | BBALT TO/ME oot
7 BREGFESFEEEN | BAL AL TOME e
8: LME $EZ T MEEETE | BRI T oot
B 9: FHAFTEERETE | BEAL: T oottt
100 EBEFERRRIEE | BEAL TATH oo
11: S ETETM | BAL T e
12: S OBT | B TO/ME oot

BFAREARERE TR T AN

2/5



ﬁn 1#%%“& BEHAR | 2024/4/17

HUATAI FUTURES

1: SHFE $FHM7K | B6L: JT/if 2: LME $HM7K | B4I: T/

—— PEEE10:30( M) —— - S IAIK (G %) —— LMEHMK(ZE) ——LMES (GiH)
35000 - - 1500 250 5000
30000 200 4500

- 1000 4000
25000 150 3500
20000 - 500 100 3000
2500
15000 Lo 50 2000
10000 0 1500
5000 - 500 6 1000
: 500
0 : : -1000 -100 - 0
2018/06/30 2020/06/30 2022/06/30 2018/06/30 2020/06/30 2022/06/30
HURSKIE: SMM BRI 5RR HIEKE: SMM LRI HRE
B 3: Ef&#FOH TC | B4l wEEM. Xu/FM Bl 4: BE~FE | BA: T/mg
——SMME = $5% BN T # 12000 1
6000 - - 300 8000 1
5000 - - 250 6000 1
4000 - - 200 4000 1
3000 - - 150 2000 |
2000 - 100 0 ' ' ' '
1000 L 50 -2000 1

0 . . . 0 -4000 -

2000/06124  2021/06/24  2022/06/24  2023/06/24 2020/02/21  2021/02/21  2022/02/21  2023/02/21  2024/02/21
HIERIE: SMM EREARI IR HIERIE: SMM LRIARMRR
S: FEIEEEESFE | BAL: T/ 6: BIFFmRER | B JT/ME

T R (98% IR AR IR) : PE JL b [X.
T R (98% 1 AR IR ) - A A b i [X.
2500 | 2023 — 024 e TR (98% IR A IR): AR I X

2020 2021 2022

2000 1500 - — TR (98% IR MR 1 AR Hh X

1500

1000 1000 A

500

0 500 A
-500
-1000 0 : : :
1H 2H 3H 4H 5H 6H 7H 8H 9H 10H11H12H 2020/05/22 2021/05/22 2022/05/22 2023/05/22

BIERIR: SMM ARILHRIT HUERIR: SMM LRI R



ﬁi:i.‘éﬁﬁﬂ‘-‘}i

HUATAI FUTURES

BEHR | 2024/4/17

7: EIREERS LME 84 | B60: AW, ExT/M

8: LME $#FEEER | B M

—— SR BE A (e i)

— LMES I CHEHD

- 5000
- 4500
- 4000
- 3500
- 3000
2500
- 2000
- 1500
- 1000
- 500

2018/06/30 2020/06/30 2022/06/30

350000
300000
250000
200000
150000
100000
50000
0

LMEBEEE /75430 [
— 024

2022

2020

17 2/ 37 44 54 6/ 7/ 87 9/ 10/ 114 121

KIESE: SMM {EREAH R

B 9: EHAETSEEETF | AL M

HIBSRIE: SMM feFk iS5

B 10: LiEssRRBieE | B AM

300000 - 15 4
13
250000
11
200000 9 |
150000 - [
5 4
100000
3 4
50000 1 | . | .
0 1
J020/05/27 20210527  2022105/27  2023/05/27 2020/02/18 2021/02/18 2022/02/18 2023/02/18
KIESGE: SMM R EASTsR HIBSRIE: SMM fek iS55
11: FHLSEFEFESMY | 86 A B 12: BHORS | B JT/ME
—2020 = 2021 2022 2023 e 2024 R ORS(EMH) —— P RLEGEH)
40 3000 - 10
35 2000 - 9.5
1000 A 9
30 0 - 8.5
2 \'\,\, -1000 A 8
20 -2000 4 7.5
15 LY -3000 - 7
10 et -4000 A 6.5
-5000 6
-6000 55
0 T T T T T T T T T T T -7000 - 5
17 2/ 30 4/ 5 6H 7H 8/ 9H 104 11/ 12/ 2020/06/10  2021/06/10  2022/06/10  2023/06/10

HIBRIE: SMM RHAEZGR

HIERIE: SMM fEREAESHT5G



ﬁa ﬁﬁgﬂﬁ BEHAR | 2024/4/17

HUATAI FUTURES

siARA

AREETARATNNANTEN. EAFNERRS, BEAXATMZFEENERERTEETEEREARIE. &R
EENEL. SR EINRBIREXR S S BN MAE . EARNEY, RASTERIAESKRRERAE
W, THARFINA M RIRE . KA MREAREM2EERFERIRS . KRR AIRERZEST
ERREBAMNBEL TTHEER, RABXGBTRIENNERHEN.

KATNAKB/ENBEY. ALE, BRREFENUR. HeMEWRESE, RAZFTEMRERRE MUK
IR FIM . WA FREFEIEEARREFERN—VER, KA REZFHFBEAERTE,

RIRERBUR A AR B IR . REARSPEFY, EEANBHDPARESUBIR. %, £Fx. sIAFHRIX
AFERAERRILAR RN . MEFSAASRBHTSIA. FIRH, FTEATFKSEEARER, JPEHELR
“ERTMRR, BAEXNAREETETRFERERNSIA. MHRER. ARSREBERBERFTEHONT.
PrEARREDEANER. REFICEIFCHARASTOER. REFCEIRIC.

LRI H IR /A S RN B F R BB — I,

NEIEER

TN RITXIESTIAE | 52— 2101-2106 BT | BRZE: 510000
BiE: 400-6280-888

W3 www.htfc.com



