i

R

HUATAI FUTURES

ek MEEiRe A RE

MRE

@ 021-60827968
P4 chensijie@htfc.com
M &EI&S: F3080232
B EWS: 20016047
A

@ 021-60828513
P4 shicheng@nhtfc.com

MIHEIRS: F3046665

o

LR &ES: 20014806
B  021-60827969

< mugianruo@htfc.com
M EIS: FO3087416

KRR &S 20019517

BKREA
EX EN

& 021-60827969

P< wangyuwu@htfc.com

M HIES: F03114162

HBIE M BT -

JENSIFAT [2011]) 1289 2

BAtE IR & |5R B4R 2024-03-29

aRr X ETRImE sHiT iER S

REEHE

MR HBENE, ERBTRESEK REES, HEMBREERE Bt EFR
AXK, BEEIETRASSEEIN, THAVRIRNEE, EHRNSMRE
BB AE.

BILW R
m S

WEIAE: LME 557K -40.01 E£o/lE, SMMI#EHEIL MR —X 5B £k
150 JT/MEE 16175 JT/ME, SMM _EEHRE Se A NE/KER BT — 32 5 B LK 40 JT/BEE 60 JT/
I, SMM |~ ZRBFIMEZHAMEKE B —3H B T 100 JT/MEZE-215 Jo/MfE, SMM I rg4h
TR AT — 5 B TF 50 JT/MEE-140 JT/if, SMM XKEEI I FMKE R —
R HETBE 25 u/MEE-115 JT/lE, $HBERNZERFT—X 5 H T 25 Jo/EE-125 Jt/
M, RENEDMRI—ZHEFEFFH 9650 JT/ME, KEFRI—X 7 BHRFEA 9025
T, REBEFRRI—X 5 BEFA 9525 T/,

HitimE: 3 B 28 HPHENEAFT 16185 /M, LT 16465 JT/lE, BE—F5H
Bk 295 JT/ME, EXRZZHEMK 89632 F, KEI—RH AL 47560 F, £RXXHBH
© 59994 F, REI—XZHABI 11176 F, BAMIRREES, &e~ILE 16515 T/
M, RIEFUKAE] 16150 T/, KETTE, FEHEENEAFT 16490 JT/iE, YT 16805
T/, REEBFRREK 240 T, KEMREES.

ITERER D JRAE SRR #e1E, BASEFENIRE, . REMXETERE, ETH
FREA—MR, FHENMERERSTEROINNER. HETE, #OTTHHEE
D, BT RRAGEXBEMIAESY . AEAFTHEST LEFEHRKE, mE
RERESAKEWVZAEEL, MTEREXRMEBRRS, BV mHHEREK, @
B INIRETRA. RESTE, IR EEZ W, TRl XISEakk
[TRER~, BamXERMEaEK ~8/NMETE RESHENEETE. A
M. OIABXBEREFANRE, ARGHEANFIFESS Y REREFEINEE
'R/~ BRATE, EEI 4-5 BARERMTHERAET, EESHERMOWITHRL
ZES, DIV AIERIFIETE.

EfFAE: 8E3 8 28H, SMMi5eEGFREN 5.62 At % EEREIR D 0.66 5
M, &1k 3 B 28 H, LME $AFEfFA 272200 I, %% F—32 S BHEHN 4350 i,

C I

BFRREARERE - R T AR



ﬁn i'le % gﬂ hb HHR | 2024/3/29

HUATAI FUTURES

Bih i, BF B,
m X
1. ERHEAER 2. HEAEIE 3. BINREMEKRE

BFRREARERE - R T AR



ﬁa 1{9 % Eﬂ ﬁ HHR | 2024/3/29

HUATAI FUTURES

BRI EE .ottt ses 1
BB B oottt ettt ettt ettt et ettt teteheete s eaeete 4 eheeteteateteeteatebeteatebe et enseheetentebebenteteatenteteetenteteebe s eseebetereateeteneetens 1
Elx=
1: SHFE SBFFMETK | BEALT TT/MH oottt ettt ettt ettt sttt ettt e et et e te st et te et et e se e e et ese st et e se et et e st et et esestetensatere e stetesateres 4
2:LME SEFFMETK | BEALT ZETT/ME oottt ettt sttt s ettt s et s et ettt et st n e st st neenenes 4
30 ESBHREEIREEFEMATK | BERL: O/ oottt 4
4: LME FHIEZKZETIME ] | BEALT ZETT/ M oottt ettt ettt ettt e bt e st et e et et e s st ese e etebe s etens e atereesstenis 4
S: EFE&HOF TC | BRI TT/ETBM L ZETT/ T oottt sae st 4
L ey eyl B2 L v LTS 4
R e ey s <l = 7 SO 5
8: FHLESRVBUERTE IR | BALT Yo reemeeeeeeeeeeeeeeeeeeeeeeee e e s s s n e s s s ns s 5
B 9: EREFESIFEETI | BEAL TAMEL TO/M ettt ettt st e bt se st et e s tebe s st ese e seeteneas 5
eI O B 2 el = = A TR 5
3 - 2 = = ==y OO OO OO U 5
S SR G g =k =< v A o OO 5
13: EBREIENZE | BRAL: TT/IE oottt ettt ettt e et et et et se st et e se et et e se et et ese st et e se et et ess st ebeseetete s s tere e etere s atenas 6
= = ek v = = LY A 7 AR 6
15: SBEEAITE IR | BEDLT %huireieeeeeeeeeeeeeeeseese s st e e s s ns s ne e enseenees 6
16: FRHETI BT | R TO/M oottt ettt e et e et et e et e et en et ee e en et 6

BFAREARERE TR T AN 3/7



N 4 38 1 1%

HUATAI FUTURES

HYHR | 2024/3/29

1: SHFE $AFHML7K | Baf0: JT/mf

2: LME $EFAWK | Ba4r: ET/m

— T A 20010 LSRN 2D
—— LT AK CA%D

20000 r 200
- 150
15000 F 100
F 50
10000 F 0
- -50
5000 I -100
F -150
01 T T T -200
2021/1/2 2022/1/2 2023/1/2 2024/1/2

— LMEF B (Al
——— LME#}0-3H JHIk 7K (%D

3000 - 100
2500 - 80
L 60
2000 s
1500 L 20
1000 -0
L 20
500 L 0
0 : : —L 60
2021/1/2 2022/1/2 2023/1/2 2024/1/2

KIESE: SMM {EREATH Rk

B 3. EigsatRsEANGK | Bfr: JT/mg

HIRKE: SMM LRI AR

B 4: LME ARZKFTHHEE | B460: KT/RE

2020 =———2021 = 2022 2023 emm— 1024
800
700
600
500
400
300
200
100

'W%— AT e R
100 P Wvﬂym

-200
-300

17 2/ 37 47 54 67 7/ 8/ 9/ 10 11H12H

2019 =—2020 2021
2022 e 2023 e 2024

200
150
100

50

-50
-100

17 2/ 31 4/ 54 61 771 84 9/1 10/J11712H

KIESE: SMM {ERIAEHIFIR

B 5: EF&#EOT TC | Bfi: ju/&mi, X/

HIBRKE: SMM {EREAEHIRR

6: BESREARA | BiL: FT/m

—— P50 TC()-" 1344y ——— PbBOJE ITC(f) T34 it
2000 - 90
1800 L 80
1600 L 70
1200
1000 | 28

800

600 - 30

400 - 20

200 L 10
0 : : 0

2021/4/10 2022/4110 2023/4/10

2020 2021 2022

2023 == 2024

17000
16500
16000
15500
15000
14500
14000
13500
13000
12500
12000

173 27 30 44 5/ 67 7H 8H 9/ 100117121

BUEKRIE: SMM LRI

HIESKE: SMM RIS RG



ﬁi:i.’éﬁﬁﬂ‘-‘}i

HUATAI FUTURES

HHR | 2024/3/29

B 7: RESFEBHAIE| B46: %

Bl 8: BERABHIE| BA: %

2020 2021

65

40

2022 w2023 =—2024

1/6 2/6 3/6 4/6 5/6 6/6 7/6 8/6 9/6 10/6 11/6 12/6

—2020 —2021 2022

2023 emmm— 72024

70
60
50
40
30
20
10

0

1/6 2/6 3/6 4/6 5/6 6/6 7/6 8/6 9/6 10/6 11/6 12/6

KIESE: SMM {EREAT IR

& 9: EREFESFEED | B4 A JT/ME

HIBSRIE: SMM fek iS5

B 10: LME $8FPHER | B4 M

SMM#E e FLii At < PEAF: St 2019 == 2020 2021
—_— i A Y 2022 e 2023 e 2024}
14 - - 18000 300000
12 - . 17000 250000
10 1 200000
g L 16000
6 150000
4 [ 15000 100000
5 - 14000 50000 o
0 . . . 13000 0 T T T T T T T T T T T |
2022/01/04  2022/08/04  2023/03/04  2023/10/04 1/ 27137 4/ 5H 64 7/1 87 97 10711712
HIBSRIE: SMM fERHAE ISR BIRKE. SMM ERIIETSE
B 11: ERARTSREERR | B Mg B 12: $REHSER | B4 A
— SHFE R4 i A7 T ——2020 = 2021 2022 2023 =— 2024
127000 25
107000 20
87000
15
67000
10
47000
5 [ Q
27000 - /\V
7000 : . . . 0
2022/1/7  2022/7/7  2023/1/7  2023/7/7  2024/1/7 17 2A 3H 44 54 68 7H 8H 94 10H 11H 12H

BUEKRIE: SMM IR

BRI SMM ERBH R



ﬁn i'le % %ﬁ hb HHR | 2024/3/29

HUATAI FUTURES

13: $EEEME | AL T/ 14: RHMNAE | AL JT/Mf
HYRE RN 22 —_— B G -T2 se-FHIM
100 - — R RS
S . . L 10500
10000
-100 1 9500
200 - 9000
200 | 8500
8000
-400 1 7500
-500 7000 : : : :
2022001004 2022008/04 2023103104 2023/10/04 2022/1/4  2022/7/4  2023/U4  2023(7/4  2024/1/4
BIERIE: SMM H£REARMFRR EBIEKIR: SMM EREARIFRIR
15: SHEHMBATE | Afl: % 16: $FHORT | BiL: T/ik
——2020 2021 2022 e 2023 e 2024 2020 2021 2022 2023 e 2024
90 orm—r—m—m—m—m—
80 -500
0 ' 1500
60 -2000
50 -2500 \ !
40 -3000 f %1"
30 -3500
20 -4000
10 -4500
0 5000
Ul 21 31 41 5/ 61 7/1 81 91 10/1 111 12/1 14 2H 37 44 5A 67 74 87 94 104117121

HIERIR: SMM IR HUEKIR: SMM HREGIRR5RER



ﬁa 1{9 % Eﬂ ﬁ HHR | 2024/3/29

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



