O LIk I 1%
INDUSTRIAL SECURITIES FUTURES

BeEREFRER
——20240308




O >LIEm 1%

NDRIAL CURITIES F

EHDWE

3




INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%




5EMS O LI bt

> BZMEL, 2BXERSPMIMEREEES2.6, BEFHinTRHA, EERSIHESE1419 B KB
IREBFAEE. 2BHISEPMITIEEA7.8, XIREFHIAFHE, ZELL164BLFUNGEXE), RS
APPMIZESH SK(B/IMERIE, MIVERNLYE, @kiER0iE. ENAE, PEELOFAIIL, KRR
IieFETE. #SEmit, 2024F1-2BREHORIERT.1%, BEFFRIEA4.81ER .
MIAELIEEE, 2024£1-2 ARRET OKLLELE-9.8%, iEF2014-20235-20.4%B91HEKE,
BORYHSEREENEFRINAIEHRRIEDE,

?T'nt

> BFH, 20242 RS XEANTH, BREMEZIN mEZWALTE BRTES
THEARIESREE, GaZFIEARETIRIER.

> GERE, FESFHRETEKNUGRARE. EEH T BIMERZRSHAILIRTER, FFY
FHECIBEBMIERE—ESHE, MiTAEeMERBYHRERSES.
e




Z=FI R — R O LI bt

ERNETERE, FTREAREREENY, REEEREE
tal RE AKX THEERLLAERSENER, AERERTF, BRENS
IHE, PHEATRSEERE.

£ AEERHERE, TEEREEFRERNRAE, rSaE
SFERERFELCE TR, PRESHENNE,

o
0o
S
U

- e AFTTEHEHERTIV, BEMSR, EREFVER
= B, PEEEHRENIE,

£ AEFBENMERESNEE, BREFRE, PHhisHE
AIFESINGUIEER

i
S
M



EFEE— Ao (o PA3TR U1

ERNHEEXNHATTRERE, SZ2ENE/UEBMEEFE
tal IFE LN, LMEfREFREERDMARA, MKREEE, fHis
HIEERINSEIFE.

AEERRLERE, AEMITSFERERBERRLLE T,

jis TR o o

LMEEFENSE, BIEHENNE.

ENETRERY, BEFKIBLCELEERER. FEILME
23 RE  BIMNEFETHEESRE, PREIEHRNBEINEHEEAE,

HETHRERRIZS.

i WEE PELEIREEMERIEEAL, BHEIORE.




O LM ik

INDUSTRIAL SECURITIES FUTURES

R s 2O R

%f#%”tb{ﬁE', 2RBPSEEAL, MEREFERTERERF T
e e BXmZm T HICERATT, MmN LI
F , BRI ZEE0Ll.




@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES

ol s

&
s



EEmR O >L ik i

B 20240307 20240229  HEig . R SHFE BLME

IME 86415 8478.5 1.9%% 450% 4.35%

IME&s 22520 25,0 121% 4.00%

IMEg 2590 235 4.35% .

LME 42 2108.0 2065.0 2.08% 2.50% 907 2.11 2.08%

SHFE ¢ 69540 68990 0.80% 2007
1.50% 1.08%21%

SHFE 48 19130 18925 1.08% 1.00% 0-80 0 44

SHFE& 21070 20635 2.11% V0% l I I -
0.00%

SHFE 4 16040 15970 0.445% . . s i




HABRZEHS O LM b

AR B To/iE RIMERERIT BB To/iE

— SHFESAy — LMESE{T (A%, ZEiT/ik) —— SHFEfRMY ——LMESRIT (B, ZEiT/if)
90,000 12,000 30,000 4,500

4,000

80,000

10,000 25,000
70,000 A \ 3,500
60,000 YV 000 20,000 ¥ WY A e e S0H0

50,000 M 2,500
6,000 15,000 WWW

40,000 2,000
30,000 4,000 10,000 1,500
20,000 1,000
2,000 5,000
10,000 500
0 0 0 0
2021-03-22 2021-12-22 2022:09-22 2023-06-22 20210322 2021-12-22 2022.09-22 20230622

AR BB TT/IE RIMEREG1T B To/iE

—— SHFE$¥ — LME$% (B, £7o/M) —— SHFE$A LME$R (B%d, SETT/0E)
35,000 5,000 20,000 3,000
30,000 900 18,000
2,500
4,000 16,000 i, MWJ\/L,
25,000 3,500 14,000 i o
, 2,000
i MWL 3,000
20,000 w 12,000
15,000 m e 250 10,000 1200
2000 8,000
10,000 1,500 4,000 1,000
1,000
5,000 4000 500
500
2,000
0 0
2021-03-19 2021-12-19 202209-19 20230619 0

0
2021-03-19 2021-12-19 2022-09-19 2023-06-19




@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES




HRIR{f O LM b

PR3 BHIMNE Bl o/ PR3 BHIMME Bl Fo/I¥

— PEEE=HARNZE — PERE=HIRMZE
2,000 1,200
| 500 1,000
800
1,000 -
500 400
200
0

0
(500) (200)
(1,000) (400)

2023-03-07 2023-06-07 2023-09-07 2023-12-07 2023-04-19 2023-07-19 2023-10-19 2024-01-19



HAZRA =

P AHIMMNE Bl o/

— PRE=HIRMNE
1,200

1,000
800
600

400

200
0

(200)
2023-04-19 2023-07-19 2023-10-19 2024-01-19

O LI 1%

INDUSTRIAL SECURITIES FUTURES

PEA3 BHIME Bl Fo/IE

SPIRE=HARRMN ZE

300
200
100
0
(100)
(200)
(300)

(400)

(500)

2023-03-08 2023-06-08 2023-09-08 2023-12-08




HABREEH O LM b

iPHEiHAREZE BAfs: o/ PERicHAMZE BB To/IE

—%4&F —rtA —L*tH A | A
70,000 19,200
19,000
69,000 /\ 18,800
\ 18,600
68,000 /\\ 18,400
18,200
67,000 18,000
EAE ZAA g A
5 4 a2 o
< § m— - — n‘_ m
> °
PYFITHAMZE B To/IE PEAiHAMZE B 7T/l
BN A A ESE LA A
21,200 16,200

16,150
16,100
20,800
16,050
16,000
20,400 15,950 \_—\——/\/\
15,900

20,000 15,850
15,800
15,750

19,600 E i A

EREY mHAY Y w4




HABRZEHS O LM b

iPHRESE-PIRE= B TT/IE PERIESE-iPERIE= B TT/IE

— PEELEPEES — FRELPIRES
1,400 900
1,200 800
700
1,000
600
600 400
400 300
200
200
100
0 0
(200) (100)
(400) (200) ,
2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024 2023-03-06 2023-06-0¢ 2023-09-06 2023-12-06 2024-0¢
N A ¥ ~ + — (- — N A Y g n\ — - —
- = . - = .
PERELE-PHRE=S B TT/IE PERESE-PERE= BB FT/IE
— PERESPRES — PRSP ERES
1,400 700
1,200 600
1,000 500
600 400
300
600
200
400
100
200
0
0 (100)
(200) (200)
2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-03-

2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-02




HAPRESHS

O LI 1%

INDUSTRIAL SECURITIES FUTURES

LMEfRFARMK (0-3) Eafu: SEic/iE

— L MEFEFH 7K (0-3)
40

20
0
(20)
(40)
(60)
(80)
(100)
(120)

(140)
2023-03-23 2023-06-23 2023-09-23 2023-12-23

LMER¥FHWZK (0-3) EAfu: SErc/

—— LMEBFH 7K (0-3)
250

200

50
0
(50)

(100)
2021-11-19 2022-05-19 2022-11-19 2023-05-19 2023-11-19

-20.00

LMEfEHEZK (0-3) ERfu: SSoc/ME

— LMEFE TN 0-3
40.00 5 FHNE7K (0-3)

40.00
20.00

0.00

-40.00

-60.00

-80.00

2023-02-28 2023-05-31 2023-08-31 2023-11-30 2024-0

LMESBFNEZK (0-3) EAfsi: 3E5T/ME

—— LMEEFHRE7K (0-3)
120

100
80
60
40
20

0
(20)
(40)

(60)
2023-03-29 2023-06-29 2023-09-29 2023-12-29




INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%

&

RIEF




R ERHER O % bt

tHiPELLE tRiPfeLLE

— APt —— ARWREETTLCE |PRLEE  —— ARMEETCE
9.00 9.50
8.50 9.00
8.50
8.00
8.00
7.50
7.50
7.00 '
7.00
6.50 556 l
6.00 6.00
2020-01-03 2020-10-03 2021-07-03 2022-04-03 2023-01-03 2021-05-10 2022-02-10 2022-11-10 2023-08-10



R ERHER O % bt

HiPeLLE taiPfeLLE

o: —— P —— ARFHETCE 5 0000 —— P — ARBRETCE
? 8.5000
8.5
8.0000
8
75000

7.5 ;
7.0000 \-,w
' 1 }<
6.5 \ /° 6.5000 A\ML

6 6.0000
2020-02-06 2021-02-06 2022-02-06 2023-02-06 2024-02-0¢ 2020-03-10 2021-03-10 2022-03-10 2023-03-10



RREmHER

iMEORS

— IR O RS TP 1E LA
6,000 2.0
4,000
8.5
2,000
8.0
0
(2,000) 7.5
4,000
( ) 7.0
(6.000)
6.5
(8,000)
(10,000) 6.0

2020-01-08 2021-01-08 2022-01-08 2023-01-08 2024-01-08

FHORS

3 EPfetbE
3,000 9.5

wHr

2,000 5
1,000
0 .ql._:l lmm ‘1 8.5
(1,000) l I 2
(2,000)
(3,000) 7:5
(4,000) 7
(5,000)
6.5
(6,000)
(7,000) 6

2020-01-20 2021-01-20 2022-01-20 2023-01-20 2024-01-20

1,000
0
(1,000)
(2,000)
(3.000)
(4,000)
(5,000)

(6.000)

2020-12-30

O LI 1%

INDUSTRIAL SECURITIES FUTURES

— OO RS —— fBPRLLE

2021-09-30 2022-06-30 2023-03-31 2023-12-31




@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES




R ERHER O % bt

PHItaEL(E PHIE¥ELE

— i iRLLE — JFEEErtLE
3.90 3.60
370 3.40
3.20
3.50
3.00
3.30
2.80
3.10
2.60
2.90 2.40
2.70 2.20
2.50 2.00
2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-03- 2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-03-



R ERHER O % bt

PiEtatLE Piat¥tLE

— PR LA SPEREELEE
4.80 1.00
4.60 0.95
4.40 0.90
4.2
0 0.85
4.00
0.80
3.80
0.75
3.60
3.40 0.70
3.20 0.65
3.00 0.60
2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-0 2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-0
REatatk(E PEHGLL(E
3 3
lFl GFI | /] |
— 25 EEE — PEALEE
1.30 1.60
125
1.50
1.20
1.15 1.40
1.10
1.30
1.05
1.00 1.20
2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024-C 2023-03-06 2023-06-06 2023-09-06 2023-12-06 2024



B RIS F) O LM b

fethltatLiE fetlt¥tLiE

— fEiRsALLE fesREELL (A

4.10 3.80
3.90 3.60
3.70 3.40
3.20

3.50
3.00

3.30
2.80

3.10
2.60
270 2.40
2.70 2.20

2023-03-07 2023-06-07 2023-09-07 2023-12-07 2023-03-07 2023-06-07 2023-09-07 2023-12-07
mtaEb{E {esat¥tLE
{etiEth =
LA R EFLEE
4.40 1.05
4.30 1.00
4.20 0.95
4.10 0.90
4.00 0.85
3.90 0.80
3.80 0.75
3.70 0.70
3.60 0.65
3.50 0.60
2023-03-07 2023-06-07 2023-09-07 2023-12-07 2023-03-07 2023-06-07 2023-09-07 2023-12-07



AR O LM b

fetatatllE fev¥intliE

— 2155 LEEE — REALEE

] .20 'I .50
1.15 1.45
110 1.40

1.35
1.05 1.30
1.00 1.25
095 1.20

1.15
0.90

1.10
0.85 1.05
0.80 1.00

2023-03-07 2023-06-07 2023-09-07 2023-12-07 2023-03-07 2023-06-07 2023-09-07 2023-12-07




INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%

ol s

&
BT A



RS O LI bt

SHFEFBRZRIRETE LMEH R RETZ

— 21 2022 2023 2024 s | MEFBFRSAEE ST —— TSGR AL
300000 300,000 100%
90%
200000 200,000 7?
60%
150000 150,000 50%
40%
100000 100,000 30%
50000 _/, 50,000 20%
10%
0 0 0%
15 28 38 48 58 68 78 88 98 108 118 1278 2020-01-02 2021-01-02 2022-01-02 2023-01-02 2024-01-02
= = A
COMEXHEHFRET SMME iRt & FEF
—— COMEXf R EEfE s it 40 — 2021 ——2022 ——2023 2024
100,000
90,000 35
80,000 30
70,000 55
60,000
50,000 20
40,000 15
30,000 10
20,000 5
10,000
0

0
2020-01-02  2020-10-02  2021-07-02  2022-04-02  2023-01-02  2023-10-02 1A 2H 38R 4H OS5H 6H 7H 8H 98 108 118 12K




HRSERETS O LI bt

SHFERBRRRETE LMEH#RRETE

—_2021 2022 2023 2024 mem | MERRSRIREETF 21T — 3B EALE
450000 2,500,000 . 70%
400000 0%
— 2,000,000
50%
300000
250000 1,500,000 40%
200000
1,000,000 30%
150000
20%
100000 I
50000 10%
0 0 0%
18 28 38 48 58 68 78 88 978 108 118 128 2020-01-02 2021-07-02 2023-01-02
=] P T—
SMMEEﬁgin?‘iz:E ca
— 2021 2022 2023 2024
140
120
100
80
60
40
20
0

1A 28 38 48 5B 6H 78 88 98 108 118 128



IR O LI bt

SHFEFSIFHEETR LMEFSHFEERE=

— 2021 2022 2023 2024 w— | MESEEE 77 0T —— T85O AL
200000 350,000 90%
180000 ~eE.000 80%
160000 70%
250,000
140000 _
120000 200,000 .
100000
80000 150,000 40%
30%

60000 100,000
40000 20%
20000 50,000 10%

0 0 0%

1A 28 38 48 58 68 78 8H 98 108 118 128 2020-01-02 2021-07-02 2023-01-02

AR
SM M*ﬁ n€¥?‘iz:E ca
—2021 ——2022 ——2023 2024

35
30
25
20
15
10

7
5
0

TH 27 33 45 S5H 68 7A 8F 95 104 11H 124



mEgsEE Oxuhhk

SHFERRfZ{RETF LMEH R ETE

—_—2021 ——2022 ——2023 2024 w— | MESREEf7 BT —— SR L
250,000 200,000 70%
N
200,000 60%
150,000 50%
150,000
40%
100,000
100,000 30%
20%
50,000 7\31\ 50,000
10%
0 0 0%
'R 28 3R 48 58 68 /A 8R 98 108 1183 128 2021-04-07 2022-04-07 2023-04-07
Ara AtaR
SMMEEQE%I:I iz:r ca SMMEE ] iz:r Ea
- SV, G— S — 2024 —2021 =——2022 = 2023 2024
70000
%0 60000
50000
15
40000
10 30000
J\ 20000
5
10000
0 0
Ul 21 31 41 s e/l 71 8] 91 10/] 1] 12]] Ul 2)1 37 4J] si e)l 7)1 8l 9] 101 11)] 12/



A © LI

INDUSTRIAL SECURITIES FUTURES

ERAAHARRENRER R EZREEH

AR EREEFFATUBITHOEN, UEAREREXLEER, RURKLEARE. #H. T8, BHFR
R & TR E B R ER IE N B

FREFNERE. BAFHUNEZFSZ, THEATRIESM SRR ESZHE M EIEMBIEREN. &
REFHEE. BRAFHRZEIRBAREARNEEREEN . MBESRAURFERK, EEAREIR
BEHEM AN AR BRNIXNAREPNEEMNBELHITHIIITME, FEEANEEXENREEMN.
WS ATFERK, LENDEAE. Al WS BHRFTEESAETRNBEL. NEREERARREME
R —ER, AARM/BERBKARKE/SRBENMEIRRIBEMARRE. EFENY, ARAFTLXES
FREFHAR BERMENF—BNRE, RRAFNMRILKREASEERFERIRE. BN, RAFIIER
REFZEEAERLLBHMAEE THEZR, REENIBTREIENNERIIZN. RIEAXITHB, &
RERFSIANXTFUSGHNHEFERRIERI. SENVSRMTFANERNBERRITR. TR REER
RIE, EAATURHNERSGIASSI . 2T ERIUN AT R THEMENRIER, EARRNELAES
2 2 HL e BT RO A (3 4 o

FRERRN AKX B R AT A, RERRQFFLEPBERN, FRENEAHIIREUEATTR
FIEEAENEL. E0HRES M, HAFXDPLABEFAEMA, HPUEARIERLBMNXEMTT ER-
RERMNFEE, RNABRAEEMEHTE.



O LI 1%

INDUSTRIAL SECURITIES FUTURES

THE END

259

XA AN
MIE & &

MIEAR RS F3067533 KB ZEIS: 20014903 HjH: 021-68982784
MN & & 4w F03114682 ME#E : mazj@xzfutures.com




