O LIk I 1%
INDUSTRIAL SECURITIES FUTURES

BeEREFIRAR
——20240517




O >LIEm 1%

NDRIAL CURITIES F

EHDWE

3




INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%




G (o PA3TR U1

> =ML, SE4BCPIALLEETRHARIE, REUEEEREIETIFEGES, BE. —FF. KEFH
AmitEEkE KIS, NSFESRSHEBOE. BommbFET X, (BaEiREkersERiE.
AR EEIEAELASEIRMEE7 BFHGIER, SEAMERERGESEFNEMNIFRRNER, (B8
TIPSR, ERAE, 4PFHIGHEL-1987(2, RALEE1.4512, HRITFSITIEALL
HEOFOAN AR RES 3%, HELEE, ARDHEK. BifRS. BIMESFTIRMIRITHRRC
SR KRR EEHERIN,

> BEAE, ERHERERARE, (S0 METCEHEIEO, NS EMESHR TFETERRUARA—
PRIBREFIIZRINE, BERAFREEROMNATIEREZSRNAIRE, fmRRIRELIENITESE

FF IR
> GERE, EESFYREEREKNUEERE. ZEMESINEREITHK, KiTBIMEEFRITRY
1B X,



EFRiE—iSH

an A R Z A5 WA

CU2409- EHWEHRETANTE, EFEEEKBGCTEIESM, NifE =
CU2406 Rk EAMEIREMER. =

AL2409- $EF-EIRLCAERHEN, mEERKBFE-TEMEMN, BEEF

= AL2406  FHESNEEERE. 5
e ZN2409- —ZFEFSEHNETER, BEERHEA, B5A akHE —_

ZN2406 ¥ 4T, (HREHDET. =
i PB2409- ST e . I
0 AP BB EKRIBERHE, BEREFEDEREEARS, =%

PB2406

o

>4 Uk ] B3

INDUSTRIAL SECURITIES FUTURES




EFIERE— IS O > b

] o neEs, COMEXHIIESSE, IMERREG, ER .
| IMERSHIER oint = saamssiesimes:. =R
e UvEmsHre EPSEERE, WAESEACHEETR, IMGEER
. a S faE, ENESSMRIEITK, SEmEnTauel. *EI2
N .. ENETEEENES, EEAEREESEL. MBS
LMEs&-SHFE e T - E5E
i e SHIE e PAESE, EANETTER, RS =
v snren EVOBCIIRASESGRE, SPOTIRNS

=, BEERMHIRER PIELEBLRIETIRE. =5




O LIt 1%

INDUSTRIAL SECURITIES FUTURES

iGN, BRSRZANEHTEESS, TERRHE
RS, RN

7c




@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES

ol s

&
s



ffit&ol
L 2024-05-16
MEg 103715
IMEg 25880
MEs 2910
LME 4% 2292.0
SHFE® 82600
SHFES 20800
SHFE&: 23690

SHFE 42

18635

2024-05-09

9950.0
2568.0
2910.0
2233.0
79630
20600
23185
18065

7K K I

4.24%
0.78%
1.75%
2.64%
3.73%
0.97%
2.18%
3.16%

4.50%
4.00%
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%
0.00%

O LM ik

INDUSTRIAL SECURITIES FUTURES

BSHFE WLME
4.24%

3.7
3.16%
.64%
2.18%
1.75%




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
ﬂ 10,000 25,000
3,500
70,000 NWJ M’/t
60,000 8,000 20,000 f,""‘ 3,000
- R

50,000 A 2,500
6,000 15,000 \
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
2021-06-01 2022-03-01 2022-12-01 2023-09-01 2021-06-01 2022:03-01 20221201 2023-09-01
o . — u o= . — u
M: 75/ 0 M: 75/
—— SHFEfE ——LMEf} (%, ZIT/14) ——SHFESE —— LMESR (G, S£70/1%)
35,000 5,000
20,000 3,000
4,500
30,000 18,000 J
4,000 W/”\ M 2500
16,000 WA
25,000 o 3,500 ~
14,000
mad ' 2,000
LAWY 3,000 .
20,000 W -~ {.-" 12,000
VN B0 10,000 1,500
15,000 S
8,000
1,500
10,000 4000 1,000
1000 4,000
5,000 :
80 500
2,000
0 0
2021-06-01 2022-03-01 2022-12-01 2023-09-01 0 0

2021-06-01 2022-03-01 2022-12-01 2023-09-01




@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES




HRIR{f O LM b

PR3 BHIMNE Bl o/ PR3 BHIMME Bl Fo/I¥

— PHRE= AR = — PERE =HIRM =
2,000 1,000
1,500 800
1,000
600
500
0 400
(500) 200
(1,000) 0
(1,500)
(200)
(2,000)
(2,500) (400)
2023-05-15 2023-08-15 2023-11-15 2024-02-15 2024-05 2023-06-28 2023-09-28 2023-12-28 2024-03-28



HAZRA =

2023-06-28

P AHIMMNE Bl o/

— PEE=HIRMNE

2023-09-28

2023-12-28

2024-03-28

O LI 1%

INDUSTRIAL SECURITIES FUTURES

PEA3 BHIME Bl Fo/IE

SPIRE=HARRMN ZE

300
200
100

0

(100)
(200)
(300)

(400)
(500)
(600)

(700)
2023-05-16 2023-08-16 2023-11-16 2024-02-16




HABRZEHS O LM b

iPHEiHAREZE BAfs: o/ PERicHAMZE BB To/IE

—_—fE —rF —— LA 2 [E i £A
83,000 20,700
20,600
82000 _—_ 20,500 R
81,000 20,400 —
— 20,300
= 20,200
75000 20,100 \’W
78,000 20,000
—— 19,900
19,800
76,000 19,700
iA LA N A
& &4 PN ) )
-~ o m— A — N n\— ﬁ {* —/ m
L 3 [ ] < °
iPEATHAM S B To/IE PEITHAMNZE B8Rl o/l
7 & & A 2 & & A
24,000 19,000

23,600 18,500 \
23,200 /\ 18,000

22.800 17,500
17,000
16,500
22,000
16,000
21,600
15,500

21,200 iEH i H




HAPRESHS

@ >4k B

INDUSTRIAL SECURITIES FUTURES

iPHRESE-PIRE= B TT/IE

— PEESPRES

1,000

500

(500)

(1,000)
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024

N + s — —
iPEFEEE-PHIES BBy T/
— PEESCPEE=

1,400
1,200
1,000
800
600
400
200
0
(200)

(400)
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-05-

1,000

800

600

400

200

0]

(200)

PERIESE-iPERIE= B TT/IE

— PRES-FERES

2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-0¢

(100)

(200)
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-05-

PEESE-IPEES B o/

— PHRESPIES




HAPRESHS O >4k ) b3

INDUSTRIAL SECURITIES FUTURES

LMEfRFARMK (0-3) Eafu: SEic/iE LMESEH MK (0-3) EAfi: SEyo/iW

— L MESHT ik (0-3 —— LMESS 7157k (0-3
o 7 7k (0-3) 40.00 BT 7K (0-3)
20 40.00
0
(20] 20.00
(40) 0.00
(60)
i80] -20.00
(100) -40.00
(120)
(140) -60.00
(160) -80.00
2023-06-05 2023-09-05 2023-12-05 2024-03-05 2023-05-10 2023-08-10 2023-11-10 2024-02-10 2024-C
* . — * ° —
LMES#FANEK (0-3) EBfi: SEic/W LMEfsF 7K (0-3) EBfi: SEic/W
—— L ME§E Rk (0-3) —— LME{AFH 7K (0-3)
250 120
100
200
80
150 60
100 40
20
50 8
0 (20)
(40)
0] (60)
(100) (80)
2022-01-19 2022-07-19 2023-01-19 2023-07-19 2024-01-19 2023-06-09 2023-09-09 2023-12-09 2024-03-09



INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%

&

RIEF




R ERHER O % bt

tHiPELLE tRiPfeLLE

— PRI —— ARMHETICE B —— ARMRETLER
9.00 9.50
8 50 9.00
8.50
8.00
8.00
7.50
7.50
7.00 7.00
6.50 6.50 I
6.00 6.00
2020-01-03 2020-10-03 2021-07-03 2022-04-03 2023-01-03 2021-07-19 2022-04-19 2023-01-19 2023-10-19



R ERHER O % bt

HiPeLLE taiPfetLE

10 _[‘E:Tsi)ilﬁ’:tt'fﬁ _}\EFﬁ%%ﬁﬂ:zg 9.0000 —%EL;F{/I’}]:[:'{E —}\EFEFE%ﬁiEZg
9.5
8.5000
9
8.0000
8.5
8 7.5000
7.5 /
7.0000 Y
/ [
l; il
6 6.0000
2020-04-21 2021-04-21 2022-04-21 2023-04-21 2024-04-2 2020-05-19 2021-05-19 2022-05-19 2023-05-19



RRIEmMEF >4k ) B3

INDUSTRIAL SECURITIES FUTURES

iMEORS RO RS

_— RO RS RSP LEE — RIS O RS HBPfeLLE
6,000 1,000
4,000 0 b
2,000
(1,000)
0
(2,000)
(2,000)
(4,000) (3.000)
(6,000) (4,000)
(8.000) ' (5.000)
(10,000) 6.0

(6.000)

2020-01-08 2021-01-08 2022-01-08 2023-01-08 2024-01-08 2021-03-02 2021-12-02 2022-09-02 2023-06-02 2024-03-02

FHORS

— MO RS EEPfELEE
3,000 10
2,000 o
1,000
9
0
(1,000) 8.5
(2,000) 3
(3,000) s
(4,000)
7
(5,000)
(6,000) 6.5
(7,000) 6
2020-03-06 2021-03-06 2022-03-06 2023-03-06 2024-03-06



@ 2Lk 1%

INDUSTRIAL SECURITIES FUTURES




R ERHER O % bt

PHItaEL(E PHIE¥ELE

— SPEHEREEE — PEIEELEE
4.10 3.80
390 3.60
3.40
3.70
3.20
3.50
3.00
3.30
2.80
3.10 2.60
2.90 2.40
2.70 220
2.50 2.00
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-05- 2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-05-



RREmHER

INDUSTRIAL SECURITIES FUTURES

O LI 1%

5.00
4.80
4.60
4.40
4.20
4.00
3.80
3.60
3.40
3.20
3.00

2023-05-12

1.30

1.25

1.20

1.00

2023-05-12

PiEtatLE

— PR LA
2023-08-12 2023-11-12 2024-02-12 2024-0¢
PatatbE
7 vATA
— JiEfRELLE
2023-08-12 2023-11-12 2024-02-12 2024-0¢

Piat¥tLE

PERTFLEE

1.00
0.95
0.90
0.85
0.80
0.75
0.70
0.65

0.60
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-05

iPEEtathE

— PerbtiE
1.40

1.30

1.20
2023-05-12 2023-08-12 2023-11-12 2024-02-12 2024-0.



B RIS F) O LM b

fethltatLiE fetlt¥tLiE

— CHEI5RLLE CHREELLE
4.10 3.80
3.90 3.60
3.70 3.40
350 3.20
3.00
3.30
2.80
3.10
2.60
2.90
2.40
2.70 2.20
2.50 2.00
2023-05-17 2023-08-17 2023-11-17 2024-02-17 2023-05-17 2023-08-17 2023-11-17 2024-02-17
{etmtatb{E {CiatEtLE
ATA =]
LA CEREELLE
4.70 1.05
4.50 1.00
0.95
4.30 0.90
4.10 085
0.80
3.90 0.75
3.70 0.70
0.65
3.50 0.60
2023-05-17 2023-08-17 2023-11-17 2024-02-17 2023-05-17 2023-08-17 2023-11-17 2024-02-17



AR O LM b

fetatatllE fev¥intliE

— RIRRELE fetrsRtta
1.30 1.40
12
5 1.35

1.20

1.
1.15 30
1.10 1.25
1.05 1.20
1.00 s
0.95

1.10
0.90
0.85 1.05
0.80 1.00

2023-05-17 2023-08-17 2023-11-17 2024-02-17 2023-05-17 2023-08-17 2023-11-17 2024-02-17




INDUSTRIAL SECURITIES FUTURES

@ 2Lk 1%

ol s

&
BT A



RS O LI bt

SHFEFBRZRIRETE LMEH R RETZ

— 2021 2022 2023 2024 e | MERRSRIAEEG ST —— SEHS O8NS
350000 300,000 100%
90%
300000
250,000 S0k
250000 200.000 70%
60%
200000 0%
150,000 50%
150000 1658
100,000
100000 30%
20%
50000 50,009 o
0 0 0%
1B 28 38 48 58 68 7A 8A 98 108 118 128 2020-01-02  2021-01-02  2022-01-02  2023-01-02  2024-01-02
= = A
COMEXHEfRRETF SMMEZ R SFEF
PPN ——— is — 2021 ——2022 ——2023 2024
100,000 40
90,000
35
80,000
70,000 30 ‘
60,000 25
50,000 20
40,000 15
30,000 o
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 1 28 38 48 58 6H 78 88 98 108 118 128




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
a P T—
SMMEBﬁgin?‘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



mEggEE 0 Oxkhimn

SHFERRfZ{RETF LMEH R ETE

—201 —2022 ——2023 2024 w— | MEfREEAE AT ——SE OB AL
250,000 300,000 70%
200,000 250,000 h 60%
) 50%
150,000 00,000 o
150,000
100,000 30%
100,000 -
50,000 \J\
7 50,000 10%
0 0 0%
IR 28 AR 45 BH 4R 7R &R ¥R 103 1R 2R 2021-06-15 2022-06-15 2023-06-15
At Rt T
SMME RG2S FEF SMMBAtt EEF
25 —_— 2021 — 2022 — 2023 2024 —002] e—2022 w2023 2024
70000
20 60000
50000
15
40000
10 30000 \/
\)
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




