fp—
,,E{' A EEATHsEE SRR

East Asia Futures

20234E8H 13H g =1

KT JE: RIIBEATT SO, 24 B 25580/ B8 55K

#ifl: 20002220 AR G . AR R, Rt R, RN R T
o T, BETREAECA: TR R I\ R AL A A K
HA:
WAl 70002422 %E%%E .V‘]Ynﬁ:7 SH%EP*A{ *E/J\TIEIEIT%?, 1ﬂiﬁmi§bﬂ,
BERE R, WA IR AT AR RS, WA R
L IAL O IXORR A 3% Mgk ATREERE AR . A, RE.
1089-526)22601-2606 £
TG
FEARMH
CERF f/Hé I ¢

18200115259
PN [ P EERERT A BN T34 100 Jo 4 5150 Jo, #EAMINT 3T

B 10 SR % 165 564, #EH AEER];  H AT Ht R 1 98 72 WA 2T
GRS MR AR . BEH R D BT, 3O U, FE T TR
DRI Al 92%, 8 H BRI L, N 11%. #EEAMRANFFERAE 60-90 K/
i BEANEHR) WIS R .

TR RS R LIRS, 23 45 7 ARWRL 305 A,

. //www. eafutures. c

FE, AmAmE kT s R
Pkl RO A RBR LS B R
AT RIE, AR BT Hrig:
B0 B AR T2
b %ﬁ*“{ﬁ? ‘ ﬁ%{j{“ﬁ; E Py 322 55 (120) , H % Backl75 (Back320): LME3-15 % -17
L LI A B ‘ ,
SR o K 1 5 s 3 (-24); RPN 22 1472 (1500 .

B 4 LA AR I B R S A
" AEHTEK .

DYQH-W-ZN-2023-6-30


http://www.eafutures.com/
http://www.eafutures.com/

RS | Ak

EfG

H

—. PRI

Lo L BRI LR cooeeeecesseeeeesssesssssessssssssssssssssssssssssssssssssssssssssssssssss

1o 2 SRR oo eeeeeeeeeeseeseeeneeseessssssss s sssssssssssssssssses s sssssssseees

=, SHERR

2.1 FBINITFZERTEIK covveeerrerrecemriecessisesesssesssssseessssssessssssessssssesssssnessons

0.2 LEIBITUVEETR oo eee e e s veseesssssses s s s ssassesses e s s seaneans

204 FFEETEIRIINGE oottt

=. EFER

B L R BT ettt a et ettt s een
SRR = T E = = 2= 3OO
3. 3 R ER TS oot se e s et s e st s e st eeeeen

I, {ff&iRER

DYQH-W-ZN-2023-6-30

................................................ 15



RIS | ESa

— BEHIBEN

1.1 80 5

ILZSGEEREEN ABr=&

120
115 — 2018
110
105 = ——20194F
100 —— 2020%F
95
— 20214F
90
85 20224F
80 —— 20234F
75
70
17 27 3/ 45 5H 6H 7H 8 9H 108 11 124
40
— 20184
35
—20194F
30 — 20204
—20214F
25
20224F
20 —a— 20234
15

1H 2H 3H 4 5H 64 7H 8H 9H 10 117 124

DYQH-W-ZN-2023-6-30



RS | AR ESa

Ry EOE

50

45 ——20184F
40 —20194F
35 —— 20204
30 S\ /\ e 20214F
25 A 20224F
20 —a—20234F

15
1H 2H 3H 4H 5H 6H 7H 8H 9H 10 114 124

PEREH I L 3%

7,000 L 400
6,500 350
6,000 300
5,500 250
5,000 200
4,500 150
4,000 100
3,500 50
3,000 0

2013/012014/012015/012016/012017/012018/012019/012020/012021/012022/012023/01

—SMM[EFZHtc  =—SMMiEE R TC(4 D

P AMIRABCT- 20 T 9%

e [ SN T 5
400

— [E N L B S/
350

— OIS
300
250

200

e/ T

150

100

50

DYQH-W-ZN-2023-6-30



RS | AR ESa

Bl R R R

40 e D018 w0194 20204 . —20210F e—D(0224F  e—t—20234F

3/ —
30

25

20

15

10
14 2] 3/ 4)] 5H 6 /] 7H 8H 9H 10H 11H 12H

DYQH-W-ZN-2023-6-30



RS | AR ESLa

1.2 SREEftRirEoL

T i SMM%%FEE

60 —=20184F —=—=20194F =—=20204F =—=20214F —=2022/F =4=20234F

55

50

45

40
15 2H 3H 4A 5H 6H 7H 8H 9H 10H 114 12H

2AGNE ey
15 ——2018/F =——20194F ——20204F =——20214F ——=2022/F =—a=20234}

10

DYQH-W-ZN-2023-6-30



RIS | AR ESLa

S BRI PRA

e (TR e 5]

e N E

70 25%

20%

60

15%
50 10%
40 %

0%
30

-5%
20 -10%

1H 2H 3H 4: 5/ 6] 7H 8H 9H 10H 114 12

. 20184F mmmm 20194F mmmm 20204F SN 20214F mE 20224F SN 20237F etk 30E R E A L

DYQH-W-ZN-2023-6-30



RIS | ESa

. PHEEERR

2. 1 YIFIL7= R R

S PEEEARCE H E &

100
90
80
— 2018
70 —_— 20194F
60 — 2020%F
— 20214F
50 20224F
40 —&— 20234F
30
20
1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53
A [ B B W ZE A2 3 il
250
200 &_\
% — 2018%F
150 — 20194
oSN~—— —— 20204
— 2021
100 i
20224
—h— 20234F
50
0

1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53

DYQH-W-ZN-2023-6-30



AR BT | AiR

Efa

2.2 LEATIWER

700

600

500

400

300

200

100

30,000

25,000

20,000

15,000

10,000

5,000

950,000
900,000
850,000
800,000
750,000
700,000
650,000
600,000
550,000
500,000

30K I T B o 5 AL I AR . S

——20184F
—20194F
—— 20204
—— 20214
e 20224F

—&—20234F

1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53

s 2,019

-3%

-4%

-5%

-6%

-7%

-8%
2 3 4 5 6 7 8 9 10 11 12

s 2,019

mm 2,020

. 2,020

T LI AR I

mmmw 2,021 =022 w2023

Jit T T A 1 T

mw 2,021 2022 S 2,023

DYQH-W-ZN-2023-6-30

e G124

e [i7] L

0%

-5%

-10%
-15%
-20%
-25%
-30%
-35%

2 3 4 5 6 7 8 9 10 11 12

0%
-1%

-2%

4]



—

[

40%
35%
30%
25%
20%
15%
10%
5%

0%

E/
11 12
e [i1] L

10

2022 = 2,023

s 2,021

5
. 2,020

4

B 2,019

3

35000
30000
25000
20000
15000
10000
5000
0

EH AR | ARk

HIm

H R R

%

100%
50%

0%
-100%

-50%

20.00
15.00
10.00

5.00

90-€¢0¢
T0-€¢0¢
80-¢c0¢
€0-¢c0¢
0T-T¢0¢
S0-T¢0¢
¢T-0¢0¢
£0-0¢0¢
¢0-0¢0¢
60-610¢
70-610¢
T1-810¢
90-810¢
T0-810¢
80-£10¢
€0-LT0¢
0T-970¢
S0-9T0¢C
¢T-STO0C
L0-ST0¢C
¢0-ST0¢C

150%
100%
50%
0%
-100%

-50%

= H MR A G TR 1

0

m H L REBIE —E

0.00

50,000.00
40,000.00
30,000.00
20,000.00
10,000.00

90-£20C
10-€20C
80-2207 .
=
€0-220CE
0T-120C
S0-120C
Z1-0z07
B-OSN%
20-0202 K
60-6T0Z
0-6T07 &
11-8107=
90-810C
10-8107/
80-L10C

[}

789

%A Lk

Al

L0-ST0C
¢0-9T0¢

DYQH-W-ZN-2023-6-30



EfG

R | AR

FR

5

=
=

Bl

=

75.00

80
75
70
65

70.00

65.00

60
55
50
45

60.00

55.00

40
35

50.00

30

90-€¢0¢
T0-€¢0¢
80-¢¢0¢
€0-¢0¢
0T-Tc¢0C
S0-Tco¢
¢1-0coc
£0-020¢
¢0-0¢0¢
60-6T0C
¥70-6T0¢C
TT-810¢
90-810¢
T0-8T0¢
80-LT0¢C
€0-£10¢C
0T-9T0¢C
S0-9T0¢
C1-ST0¢
L0-ST0¢C
¢0-ST0¢
60-¥10¢
¥0-vT0¢C
TT-€10¢C
90-€10¢
TO-€T0C
80-¢T0¢C
€0-¢10¢
0T-TT0C
SO-TTO0C

3

R

=3
=]

K4

=k
A

1
I3

EH  —T

R R

Fe

— T

i

H

S H F Y

,‘//—t
2y

B

feoe
40,000

40%

20%
0%

30,000

-20%

-40%

20,000

10,000

S0-€£20C
20-€20C
11-220C
80-2720C
S0-220C
20-220C
11-1202
80-120C
S0-120C
20-120C
11-020C
800202 ,,,
50-020T X
20-0202 %
11-610C )
80-6707 =
S0-6107 —
20-610C

11-810C

80-810C

S0-810C

¢0-8T0¢

S AR

%
100

7] bt

T /NIRRT 2

200

o
N

0T-¢c0c
90-¢c0c¢
=C0-¢¢0¢
0T-Tc0c
90-T¢0¢

0T-0¢0¢
90-0¢0¢
—¢8-0¢0¢
0T-6T0¢C
90-6T0¢C
—<0-6T0¢
0T-8T0¢
90-8T0¢
0-8T0¢
0T-L10¢
90-£LT0¢C
¢0-LT0¢C
0T-9T0¢
90-9T0¢

o o
[Tp]

150
100

DYQH-W-ZN-2023-6-30



RIS | ESa

] Y 3R A 47 e 4

3,000,000
2,500,000 20184
<= — 20194
2,000,000
— 20204
1,500,000
—20214F
1,000,000 20224F
500,000 —a— 20234
1H 2H 3 4H 5H 6/ 7H 8H 9H 10H 11H 12H
AY
MG TR
80
70 —— 20184
60 — 20194
>0 — 2020%F
40
— 20214F
30
20224F
20
—te— 20234F.
10
0
1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53
A
EWBRTT
90
80 —— 20184
70
— 20194
60
< — 20204F
40 — 20214F
30 20224F
20 —a— 20234F
10
0

1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53

DYQH-W-ZN-2023-6-30



RIS | AR ESLa

»
TR
3,500 —=2018fF ==2019%F —=2020fF ==2021%F —=—=20221F =+=20234F

3,000

———

2,500

2,000

",,f"

1,500

1,000
2H 3H 47 5H 6H 7H 8H 9H 10H 11H 121

KA B
1500 w20185F w2019 w2020 —20215F —20224F 20234
1300
1100

900 \’\

700

500
2 3H 4H 5H 6H 7H 8H 9H 104 115 12 ]

TRV &
1500 20184 ===2019%F  «=20204F ==——20214F ===20224 ~=—.—20234
1300
1100

900

700 —

500
2H 3H 4H 5H 6H 7H 8H 9H 10H 114 12H

DYQH-W-ZN-2023-6-30



RIS | ESa

2.3 WHFTR

3¢ [E 4N T
90 2,200
85 2,000
1,800
80
1,600
75 1,400
70 1,200
65 1,000
800
60
600
55 400
50 200
2015-12-25  2016-12-25  2017-12-25  2018-12-25  2019-12-25  2020-12-25  2021-12-25  2022-12-25
2 AN RER T 28 e ] 5% 25 A (2 252):NYMEXZE B AN 52 B T SA)1H - 45 7R Hl 5
‘4‘ A Mz E
PERENR A DB 1
1200000
1100000
1000000
— 2018%F
900000 — 20194F
800000 20204
— 20214F
700000 / 20224
600000 —&— 20234F
500000
400000

1H 2H 3H 41 5H 6H 7H 8H 9H 10H 11H 12H

DYQH-W-ZN-2023-6-30



RS | AR ESLa

WERCEWNIMY Z: ST

800 1600
— HA-H

THH-FE

B - ]

WK -

700 1400

600
1200
500

400 1000
n 800
600

400

200

2.4 BEERR/NG

HEERT (MLERS E)

70 25%
60 15%

5%
50

-5%
40

-15%
30 -25%
20 -35%

1H 2H 34 4 5H 6H 7H 8H 9H 10H 11H 12H

0184 e 20194F mmmm 20204F mmmm20214F mmm20220F N 20231  em—st 2 34E ) (E F L

T EZAT G R R A, R A BBz .

R GR 5 () () (0

DYQH-W-ZN-2023-6-30



RIS | ESa

0 ‘ + ‘ (= ‘ (+

Y (1) RoRTRFFIHEEGR, (&) RopFmRFTIERSS; (00 KRR

DYQH-W-ZN-2023-6-30



RS | AR ESa

=, EFRR

3.1 Hh=FEFF

Jing SMM: Fie =HFEHSER

35 ———20184F ==2019% ——20204F =——20214F =——2022%F =—.=—20234F
30
25
20
15
10
5

0
1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53

MEREESE A AL A I

40.0 ——20194F ——20204F ——20214F ——2022/F —4=20234F

30.0
20.0

10.0

1 3 5 7 9111315171921 23 2527 29 31333537 394143454749 5153

DYQH-W-ZN-2023-6-30



RIS | ESa

3.2 O ER

PERGH s 1 AT

60
50
40 — 2018%F
— 20194
30 — 20205
— 20214F
20 20224F
—— 20234
10
0
1 3 5 7 9 11 13 15 17 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53
3.3 &FRBHER
BrEELE: LME+ENHE
60
50 —— 20184
20 —2019%F
— 20204F
30
— 20214F
—a— 2023
10 i
0

1 3 5 7 9 11131517 19 21 23 25 27 29 31 33 35 37 39 41 43 45 47 49 51 53

DYQH-W-ZN-2023-6-30



RS | AR ESLa

VO, Hrig BR iR

4.1 H*E

3,000
2,500
2,000
1,500
1,000
500
-500
L S S A S A S N A S A N A S A N A N A S S AT A A A
F F N NP IF I NI IS -1,000
ORI OSTOS B O b B R A N o A b N | O Y A A L N (- ]
DT AT DT DT DT DT DT DT DT DT DT DT AT DT DT DT ADT DD AN P
— NI em— A 2
LMEFH U5 7K
250.00 700.00
500.00
150.00 400.00
100.00 300.00
£0.00 200.00
100.00
0.00 0.00
-50.00 -100.00
P F TIPS T F YIS FE
T DD DD YD DD
IO U S U NI SIS S S S S U U S U I U N N S

e | MEAE ST 7K (3-15) e LMEEE TG 7K (0-3)

DYQH-W-ZN-2023-6-30



RIS | ESa

4.2 hh&

TEIRFE IR 22

4,500
4,000
3,500
3,000
2,500
2,000
1,500
1,000

500

0
2017-08-25 2018-08-25 2019-08-25 2020-08-25 2021-08-25 2022-08-25

DYQH-W-ZN-2023-6-30



