KEMR

CHANG-AN.FUTURES

RREWE DEIRK




rio |

= “) REEE

_..,...._.___-ZK CHANG - 4N FI TURE

=\ BETHSITRRE




== CMOEEDE (COMEX 53330 Bk~
MasE&(5,10,20,60,120,240)~ MAS 1719.00 MALOD 1760.09

1800.0

1600.0

66 | M S E
== CMERESE (COMEX 53130 B~
ARSI 1D PO AR AR A N e AR O AT MR IR TR P

1

LOCI - EOG [CMH S E0S




=o P SEE (SHFE 22540 BFEf ~
MAaiE & (5,10,20,60,120,240)~ MAS 362.55 MAL1D 370.66 MAGD 380.94 MALZC

L
%]
T
L

1

400,00

J60.040

66 & GREEE0lE
== CMEFRESE (COMEX 53137 ik~
rrALE TS 10 POAR IR A T e AN DR AR AT S A0 e LR T T DD Sl




== CMHZEES (COMEX 53330 Hif -~

ARk — A T A Tm S A s BE A 4T A m

[ 5 1

== CMX(RESE (COMEX 53130 B2~
MAsA&(5,10,20,60,120,240)~ MAS 25,407

2501040

BE R4 AR A A . - mam s a A oA e

2000.0

1500.0

MALD 24.617 MAGD 18.020

B

]

]
L

20,0000




== PSR (SHFE 2254)  Hif -~
MAEZ(5,10,20,60,120,240)~ MAS 377.13 MALOD 394.51 MAG0 311.77 MALZ0 299.26

A0 04D

354.58

—__

0000

2pH=s
== PER S (SHFE 2154 FiE
MAsE=(5,10,20,60,120,240)~ MAS 5288.20 MALOD 5272.20 MAGD 4143.78

BO00

A0040 1




1.9




10
3 30
8.7% 8.05% COMEX 11.04% COMEX
7.79%



rio |

= “) REEE

_..,...._.___-ZK CHANG - 4N FI TURE

=\ BETHSITRRE




65.00

60.00

10

55.00

50.00

COMEX

45.00

40.00

¢0-T¢0¢
T0-Tc0¢C
¢1-0¢0¢
TT-020¢&
0T-020c
60-020¢
80-020¢
L0-0¢0¢
90-020¢
G0-020¢
70-020¢
€0-020¢
¢0-0¢0¢
T0-0¢0¢
¢T1-6T0C
TT-6T0C
0T-6T0C
60-6T0C
80-6T0C
L0-6T0C
90-6T0C
G0-6T0C
70-6T0¢
€0-6T0C
¢0-6T0¢C
T0-6T0C

WIND



—3M —3Y —10Y

2.0000
1.8000
1.6000 WA ,\_\‘
1.4000

1.2000

1.0000

0.8000
0.6000
0.4000 \
0.2000

0.0000
2020-01-02  2020-02-02 2020-03-02  2020-04-02 2020-05-02  2020-06-02 2020-07-02  2020-08-02  2020-09-02 2020-10-02  2020-11-02 2020-12-02  2021-01-02  2021-02-02 2023:3?-02

WIND



WIND



49 3.7

PMI

3 PMI

21

3
951.9% 56.3% 55.3% 1.3
3
17 PMI
53.9% 53.6% 20 21
21.2% 51.1% 24 15



PMI 52.7% 51.6% 50.4% 0.5
20 21
58.4%

PMI 53.9% 52.9%

20 1.0
51.2% 50.5%

69.4% 59.8% 2.7 13



55.2% 4.4

60.0%

62.9%

60.0%

7.6 62.3% 65.7%
11.2



PMI

59.00

54.00

49.00

44.00

39.00

34.00

29.00



GDP



GDP




n
Ll
oc
=
=
-
B
=
<
Q
=
=L
=
O

M2

—M?2

=

11.50

11.00

\

10.50

10.00

9.50

9.00

8.50

8.00

19

¢0-Tc0¢C
T0-TC0¢C
¢1-020¢
TT-020¢
0T-020¢
60-0c0¢
80-020¢
1,0-020¢
90-020¢
G0-0c0¢
70-020¢
€0-0c0¢
¢0-0c0¢
T0-0c0¢
¢T-6T0C
TT-6T0C
0T-6T0C
60-6T0C
80-6T0C
L0-6T0C
90-6T0C
S0-6T0C
¥70-6T0C
€0-6T0C
¢0-6T0C
T0-6T0C

WIND



4,500.00

4,000.00

3,500.00

3,000.00

2,500.00

2,000.00

1,500.00

WIND

3,100,000.00

2,900,000.00

2,700,000.00

2,500,000.00

2,300,000.00

2,100,000.00

1,900,000.00




COMEX 1 10

COMEX 10



g3 COMEX

400,000.00 90,000.00
350,000.00 80,000.00
70,000.00
300,000.00
60,000.00
250,000.00
50,000.00
200,000.00
40,000.00
150,000.00
30,000.00
100,000.00
20,000.00
50,000.00 10,000.00
0.00 0.00
g &S S d S S SN RN
N Q o 0 ) © A & ®) N Q% N ¥ o5 N Q¥ oy W
S S S S S S S S S N N D S S S S S S S
q’g 619 QQ’Q QQ’Q 0(19 619 QQ’Q QQ’Q QQ’Q er’g 0(19 Qq’g Qq:\ Qq:\ Qq’\ QQ’Q QQ Q Qq’g
‘19 Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv .22



450,000.00

400,000.00

350,000.00

300,000.00

250,000.00

200,000.00

150,000.00

100,000.00

50,000.00

i g -"-ﬂ'-.. - M g :
C O M E X RJ;S' - CHANG—AN'FUTU‘\
%Q 23



COMEX

COMEX
COMEX
COMEX



950.00

900.00

850.00

800.00

WIND

ETF




ETF

SPDR SLV ETF SPDR ETF
SLV ETF 1 2
SLV ETF 1
SPDR ETF 4
SPDR ETF
SLV ETF

SLV

ETF



WIND



63

70

COMEX

70

80

COMEX






WIND 1

12

2039.20



rio |

= “) REEE

_..,...._.___-ZK CHANG - 4N FI TURE




10

COMEX




COMEX COMEX



ETF
SPDR ETF
SLV ETF
SLV ETF






310 / COMEX
1400 / 4200~4400 /
COMEX 20 /



029-83597677 029-83597676

www.cafut.cn E-mail cagh@cafut.cn

2021/3/31



