KN AR

HUATAI FUTURES CO., LTD.

HEHW|LREMBIR  2022-01-28

BRER L FA
é%%ﬁﬂ'ﬂ‘!&ﬁ, 4-"14}31#}] ’Vé ﬁﬁ;%ﬁxi%lﬁ EXH#T [2011] 1289 5

R HR&H E2BHA

HBonFy ‘
HHBNERFBEES, BN AL wEE, THLELEEAGREY, TRETRRE Tk
B, ORI AKAR, REMAEATBRRAGE, THRTENBIKS ® 021-60827968

< chensijie@htfc.com
M F#4-5 0 F3080232

MM E: HHZHLSARER. LI LARIESFEE. YIRS, BRER T
TRESEREY R, B0 8 S XED %, 2058 TRE FTHaELNE, S50
AR B AN EKE EAEAF, EMAARDY LA BT, B AT L TIE
e RBILE. BWMOKEZY, SHMERESDAERS TRHALTIMG, KESS
AR AR AN Bk, BPSBETRNAKEN, Br EABFAEE ST PE

$o; EEABIMRH L. SR EHATHZIA, L0 AEKE NGRS F, fig B 021-60828513

W T BRE AT AR, ¥R L. >4 shicheng@htc.com
ML A5 F3046665

FFLH 5 20016047

B b, TEHHWE,
KRk £ P, FTATHHAZ B2 20014806

BRAEZER: KB PTEOR SRR &S R FALRIAF BB LK,

& X
&  020-83901026
304 R5RSF: 54 fuzhiwen@htfc.com

‘,:]_JI‘\ z .
i BRI R P B R . HART NG, THelakgsapmy NLiEs: F3013713

KRE, AFTHILLARK, MRNMEEEE, KERFE74, KR 5 70014433
TEANE: LR RFRNKNEH T 2280 E5, AT AR a—MK, Bh+s A A
W% JE, AHRM RN IR KR T . R B ARG AE KRG, R P

EREW.A2

WAs TR A I EHE, BITRERM G NS T HA —RIIFENF, BLEATEY, THE
ZHNBARE, FHAE,

< muqianruo@htfc.com
Mk A5 F03087416
FEMRG: T FTarHuLz,

FAEMEERE: THRITG . FERNELEE. THMARTCE.



L R
. HUATAI FUTURES

LR | BRARFN AR

KA 1 -4 B R

B B #¥E H # 2022/1/27 B %3 4
SMM 44 10:30 3% R AR 168200 250 vk,
SMM 4 10:30 35 4R M- N4 168750 250 vk,
PRAHNE IH-EA -1940 -790 vk,
SMM 48 30 5% # 1k 7k AN LTI K 2250 0 vk,
SMM 48 0, 5% #+ 1k 7k AR K 1700 0 vk,
SMM 48 30, 5% #+ 1k 7k g Ik K 1400 0 vk,
LME 4305 7 s K #T— B LME #L% 3+ 3 /| 352 88 % lvk,
AF IR R A PRCE 2009 147 wk,
AR LME 4 % 7 92034 -540 ok,
BN A s T AN 1400 0 Ul B
SMM 304 R44R £ A M (L) #L #4L NO.1 18100 0 Flek,
SMM 304 R4 R AN (EF) T4 # 4 NO.1 18600 0 Flvk,
SMM 304 R4 R AN (EF) Ly 430 2B 17400 0 Alek,
SMM 304 R4 R AMN (EF) T4 %3 2B 18000 0 Atk
THMAE AP AILED-SS EABE LD 1130 -20 vk,
TR TR L 38714 3409 wl,

BAEARR: R F AR

2022-01-28 2/7



LR | BRARFN AR

o BT

HUATAI FUTURES

CHRAAR L EE:

A 1: LME3 A4 50k 42 X4/

LMEELBETF MK (Zofl) e IMERR AT (£ 511D

600 35000
500 30000
400 25000
300

20000
200
15000
100
0 10000
-100 5000
-200 0
2009/07/16 2015/07/16 2021/07/16
FIERR Wind LR RAFRIE
A3 Wit B5 FAg: T/ vk,
e iR L T
10000 -
5000 -
0
-5000 -
-10000 A
-15000 A
-20000 -
2017/07/16 2019/07/16 2021/07/16

HAERR: SMM e KRR

B 5: LME 42 & % BAT e,

500000
450000
400000
350000
300000
250000
200000
150000
100000
50000
0

LME#R 77 (75 %) LMESRIE 4 6 5 (7 Bilr)

2008/12/30 2014/12/30 2020/12/30

HKIERF: Wind £ EBKARE

B 2:

5000
4000
3000
2000
1000
0
-1000
-2000
-3000
-4000
-5000
-6000

SMM s ¥ 48 7+ Itk 7K BA5: L/ vk

—RERTIIK — L TR

2016/07/28 2018/07/28 2020/07/28

KAERF: SMM 4 BRI

A 4:

120000 1
100000
80000 H
60000
40000
20000 1

0 T T
15/04/17 2018/04/17 2021/04/17

20

Vi Xos 2 B3

— e

YRR Wind £ R RATIK

B 6: 42 aEmBRARE T/ 2 k. T/
BT I B (2 ) PR R RN A (5 )
50000 - 45000
40000 4 40000
35000
30000 -
30000
20000 A 25000
10000 1 20000
15000
O B
10000
-10000 A 5000
-20000 - 0
2019/06/20 2020/06/20 2021/06/20

BAERR: S RH R AIT

2022-01-28

3/7



LR | BRARFN AR

o BT

HUATAI FUTURES

By 585

{7 FELIZELEY TIRRMN AL R/ Rk

e 51)70.9%(CIF) B 1.5%(CIF) #11.8%(CIF)
140 q
120
100 4
80 A
60
40 A

20 1

0
2016/10/20

2018/10/20 2020/10/20

HAERF: SMM 4 2R

B 9: WA SRk ARG B /v

— U B E BT K

A 8: B LALLM BAT T AR
— 8- 1200 H5 A
1700 -
1500
1300
1100
900
700 4
500 . .
2015/03/11 2017/09/11 2020/03/11
I RB T SMM 4 IR RIE
A 10: ¥ B & 44k RKEF A]H % L ErAN
e R EERKEF R % TLHRRKEFFIIE %

e ||| /RRKEF R % e Py 52 1 RKEF 1 2

50000 -
40000 70 1
60
30000 50
40
20000 20 ]
10000 20 1
10
0 0
-10000 -10 1
_20 4
-20000 -30 A
2011/11/11 2016/01/11 2020/03/11 2017/07/16 2019/07/16 2021/07/16
BAERR . S RIWATIT HIERF: SMM 4 2B AT RIE
®H 5ekek:
A1l PR EZAFEET i Bl L/ FeE A 12: =7 R S50 FAg: U/ Hek,
HARARREN (42%) — ) 5 R RN
80 - 12000 -
70 11000
60 10000
50 9000 -
8000 -
40 -
7000 -
%01 6000 -
20 4 5000 1
10 - 4000 -
0 . . 3000 . .
2010/07/01 2015/07/01 2020/07/01 2017/07/16 2019/07/16 2021/07/16
B RIR . Mysteel £ 51058 AF AT HAERR: SMM 42 5 H B BF 71T
2022-01-28 4/7



LR | BRARFN AR

o BT

HUATAI FUTURES

THM:
A 13: 304/NO.1 #3440 B BA5: T/ vk
e L RFLNOL LIy e TE FAELNO. LEE
22000 1
20000 A
18000 4
16000 A
14000 4
12000 4
10000 T T
2018/01/12 2020/01/12 2022/01/1
HAERF: SMM 4 2R
A 15: 304 4540 A ALY £ 25 7T/ vk
e il 11 4 L -FAEL
2000
1500
1000
500
0 T
-500
-1000
2018/01/12 2020/01/12 2022/01/1.
KL kB SMM 4 &5 A 715
B 17: 304 R4E5R A FLI N £ $B45: 7T,/ vk

e TR EL2B TN I (A fill) e SS = 710:30 5773201 (21 Bilr)
— BRI -SS I ()

23000 1 2500
21000 - 2000
19000 A 1500
17000 A 1000
15000 A 500
13000 A 0

11000 T T -500

2019/08/16 2020/08/16 2021/08/16

AR SRR AT

A 14: 304/2B AL R4040 A R BA5 vk

— A FL2BEA (B —— TR FL2BEN (B
23000 1
21000 1
19000 1
17000 1

15000 A1

13000 A

11000
2018/01/12

2020/01/12 2022/01/1.

KAERF: SMM 4 BRI

A 16: &K ARFMMNHE BA5 U/ vk

Ni7.0-7.2%J% R4FN

Ni7.4-7.6%K A 5540

——— 3043RI(H L)

14000 -
13000 A
12000 A
11000 A
10000 A
9000 -
8000
7000 -

6000
2017/12/13

2019/12/13 2021/12/13

HKAERFR: SMM e BRI

B 18: 44 EH 59 BA5 /v ek

e B0AAABA S FLAN MG (S ) e 300 R A AR e 22 277 (5 5T

23000 - - 700010
21000 - L 600010
L 500010
19000 -
L 400010
17000 -
L 300010
15000 7 L 200010
13000 L 100010
11000 . + 10
2018/01/12 2020/01/12 2022/01/12

BAERR: S RH R AIT

2022-01-28

5717



LR | BRARFN AR

i

AT

HUATAI FUTURES

B 19: 304 RN EALSAE (A)

25

20 A

15
10
5

0
-5
-10
-15

e— 30424 H J5UR TERKEF

2018/08/16 2019/12/16

Bl5 % B 20: 45 RAF4RH 5T tiqd BAG: T/ vk
— 30424 H J5UR 4 RKEF — RN T OB (A ) e LN (£ )
24000 - 10.0
22000 - 95
20000 1 9.0
85
18000 1
8.0
16000 -
75
14000 - .
12000 - 65
10000 : : 6.0
2021/04/16 2019-07-16 2020-07-16 2021-07-16

AR SMM A8 R I0 B IR

HAERR: LR

SRR B

B 21: RERBRECE BA5: ek B 22: REMBARCELSME P45 vk T/
G e— TG e ) e— N R NI (FEfl]) o SS T2 J) B USRI (A1)
90000 - 90000 - - 24000
80000 - 80000 - L 22000
70000 - 70000 -
60000 - 60000 - - 20000
50000 A 50000 18000
40000 A 40000 A L 16000
30000 - 30000 -
14000
20000 - 20000 -
10000 A 10000 - 12000
0 . r 0 - 10000
2020/07/16 2021/03/16 2021/11/16 2020/01/02 2020/12/02 2021/11/02
# ¥ &R SHFE Wind 4 20 %A1 %1% % &K . SHFE Wind 4 238 52 #F 20 %
2022-01-28 6/17



G AL
. HUATAI FUTURES

4 3B R4 B AR
® it W

ARER T AN GAATEN. TATFE LS5, 12 K052 512 &Mk R T &
P RAEAEATRAE. ARET BN EIN. ERBFRAURBEIRE LA L B 690 EFF . f£RF
B, AN TRRALE S KBERREIL. -6 RFN R—E R RTIRE. AN RRIEA
BB aAZ BARF A RKIIRE . AN A RIRE T a42 BT £ R A B il 4 09 1 TS5,
BREZER B QAT F 240 569 THT RS

ARG N RIBENBZEN. NE, 2 KREHFRGNE. LbfdUUELRE, BEEF
T AR 5 RIS ABURAT ALk 2 A 7 o AT 3R ARG A R RS Ty — g &, A
3] BN & 3 R ARIAEAT R4 F AT

ARG RAALA AN 8] TR o REANE] H@IFT, AP IAAATFAEMR LA
B ES 5 R RB RS BN FAEATH KAZITC AR 8] R HefEfF AN 8] B B #AT I A FIA
8, BAAFYEE LR, FTERARLALA “FRAFARTR °, ERFTRRERITEMA
BREGA. PG, ARG E M ETENRT . BTARRE PEAGAR. IR
FARICBARITHE) A R S BT AR R SATILRATIT

e R0 A TR 8] R TR H ARG — A

o 3 %3

Foyk: JARE M TAS X KRR ARKI615 W F X E20 &
w75 400-6280-888

M k. www.htfc.com

2022-01-28 77117



