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Dty BEKKIE BEKSKIE BEKKE SEkkiE i Wy BERMKIE BERKIE BEKKIE SEKKIE
SFR3008 5% 3734.8 -1.44% -1.44% -2.64% -3.73% Iy 4 457.08 0.44% 0.44% 1.64% 10.81%
e _FIFS08A SR 2479 -1.27% -1.27% -0.27% -6.33% s BiR 5622 0.41% 0.41% 2.99% 3.78%
XIH FRIES008A 5% 5714.8 -1.25% -1.25% -4.31% -2.66% £ 68500 0.74% 0.74% 2.24% 4.37%
FRiF100087 £ 6053.8 -1.20% -1.20% -7.40% -3.69% ) 18490 0.49% 0.49% 3.59% -0.88%
2FEHAE AT | 101.475 0.01% 0.01% 0.11% 0.58% ¥ 20220 1.63% 1.63% 1.71% -13.53%
= SEHIE AN 102.69 0.06% 0.06% 0.50% 1.70% e R 166620  -0.33% -0.33% 6.99% -20.43%
: 10FEHAERESE | 103.055 0.23% 0.23% 1.04% 2.82% - AEIN | 15955 0.60% 0.60% 9.58% -2.42%
S0EHAE AR | 10116 0.73% 0.73% 3.56% - h 16155 0.53% 0.53% 4.63% 1.00%
shr %T_E_EP By 7.1987 -0.03% -0.03% -0.38% 3.36% % 215130 1.68% 1.68% -2.16% 1.77%
¥ TSR 103.443 0.00% 0.00% 0.06% -0.04% Tv#aE | 13625 0.70% 0.70% 2.33% -22.80%
10Y R ERRE R | 2.56 -0.15% 0.00% -2.70% -9.57% BoR | 3666 -0.92% -0.92% -1.48% -10.26%
FME | 1ovEEERFKRER| 430 0.00% 0.00% 12.86% 10.82% & 3879 -0.67% -0.67% 1.41% -5.25%
ZERI10Y-3MAIZE | -1.26 0.00% 0.00% -21.74% 103.23% %H A 777 0.71% 0.71% 3.32% -9.97%
o B = 33 2176.5 2.69% 2.69% 4.87% -18.48%
#1747 b 3K Bk 0E bt 15 1442 1.98% 1.98% 8.95% ~22.66%
HIEHIE BENEKIE B ENEKIE S FkikiE S 6894 0.29% 0.29% 0.17% -16.74%
BE 4393 0.64% 0.64% -11.96% 28.03% &t 6758 -0.06% -0.06% 4.39% -10.91%
B 3655 0.12% 0.12% 1.12% 12.59% I 1663 5.65% 5.65% 20.33% 0.18%
SR ARE 2966 -0.01% -0.01% 0.79% 4.46% Lt 1838 8.69% 8.69% 28.44% -32.92%
TTEH 5668 -0.07% -0.07% -11.20% 17.46% Pblii 652.9 2.22% 2.22% 20.44% 18.09%
hET HBRERS 8400 -0.22% -0.22% -2.10% -29.43% #elh | 3735 4.01% 4.01% 22.10% 35.57%
=34 EL 8000 -1.62% -1.62% -8.94% -4.87% IEEREREL | 4477 2.61% 2.61% 12.80% 13.23%
B = 4846 -1.95% -1.95% 6.44% -8.54% nE 3797 -0.08% -0.08% 8.45% 0.58%
BARERFEER | 9189 -2.07% -2.07% -9.08% -12.60% g 2509 2.45% 2.45% 12.56% -5.43%
TiRisk 1873 -2.31% -2.31% 0.54% -6.17% PTA 5986 2.39% 2.39% 10.65% 8.05%
ERTEE 8128 -3.06% -3.06% 8.74% 11.41% RE 2162 4.14% 4.14% 19.91% -15.02%
BB B4 7576 1.18% 1.18% 7.77% 4.76%
718 9 7 &R K Bk 0E T %24 | 8553 2.27% 2.2T% 20.43% 3.200
HENEIE BENEKIE B ENKIE 5 FikikiE 2= | 4017 1.08% 1.08% 1.67% -6.12%
NYMEX WTIESh | 80.73 1.47% -2.09% 14.58% 2.84% PR 8352 0.60% 0.60% 7.12% 2.37%
o ICEm3H 84.83 1.11% -2.19% 13.00% 2.61% PP 7630 0.74% 0.74% 8.95% #DIV/0!
RER NYMEXRRAS 2.573 -1.94% -7.65% -6.64% -37.53% PVC 6278 0.80% 0.80% 7.02% 0.24%
ICERERRS 93.2 0.43% 2.42% -4.41% -48.00% LPG 4471 -1.32% -1.32% 21.66% 3.35%
Py COMEXE S 1918.4 -0.03% -1.40% -2.44% 0.41% ifgﬁg 13000 1.60% 1.60% -1.33% 2.40%
COMEXE R 22.8 0.26% 0.24% -0.80% -7.32% i 5474 0.74% 0.74% 2.09% -18.61%
LME$H 8276 0.51% -0.23% -0.52% -1.17% g2— 5238 0.00% 0.00% 5.56% 0.96%
LME%8 2138.5 -0.21% -1.84% -0.81% -10.47% 9= 5302 0.49% 0.49% 23.53% 17.07%
feslE LMESE 2310 0.59% -3.67% -3.53% -22.16% =4 4088 1.95% 1.95% 15.03% 3.86%
LMESE 20130 -0.89% -0.72% -1.32% -32.72% =i 8168 1.04% 1.04% 6.22% -8.22%
LMESS 25250 -0.20% -4.55 -5.36% 1.41% EEiiah 7670 0.74% 0.74% 5.01% -8.01%
CBOTKE 1354 1.77% 3.66% 0.86% -4.46% T FHFOm | 9257 1.61% 1.61% 7.25% #DIV/0!
CBOTEX% 4925 1.23% 1.08% -0.51% -19.33% ol XFH | 3472 1.91% 1.91% 19.93% 7.73%
Py CBOT/©\ZE 639.75 3.98% -2.07% -3.72% -22.01% 181k 16945 -0.06% -0.06% 1.83% 18.83%
ICE2S 181t 83.63 -0.02% -4.75% 3.99% 3.63% =L 6975 1.32% 1.32% 7.29% 20.61%
CBOTE 3/ 64.26 0.78% 6.39% 8.97% 4.15% 43 17040 2.31% 2.31% 2.87% -2.07%
CBOTZ 44 388.8 2.05% 0.15% -1.97% -5.47% BE 4255 0.59% 0.59% 7.23% -5.02%
EBIBFE: Wind RIEERSRRAT S ENEEKIRT R EERE, (UESx. EX 2653 0.30% 0.30% 1.18% -4.47%




1. BWRBER

m EREW: KNESFHLPRA T, BHATH, SiEmEBEREMETHIFRITEEZEURLKB A RIZNE. £
BA®m7TALFHIE, BEANKME. AMaIRITER—FHAMLFIESE158P, 7X[EIMFIREES10BP, BEMIA
. ENEFE2UMERSYE, BEFEERSE, SMRENTE, NalRENEERAEELN. £&HMH,
TR, MR ET IS MEREESEFRIER3. 7%. FERITREDRRXME, 7TAEFIHLLBESTHHTE, (BT
FEEKIBRK, REBRASH NMigFES T mE~FIANKRERABR, £EMERTKEKRIBEFR
. EXRAE, 1) 1-7TBH, HEEBREEESE264348{27T, [FELIEK7.3%, HbBINEREESTHSY
%, RELZMEVEYNRSE T, BERIEZEEGHTE. 2) 1-7TR%, 2EREEE~#%%2858981Z7T,
[EIELIEHC3. 4%, FEFRIGK NSRS St /=i BIFE R ER L EHEREE B B RHETE. BAMEIRE,
EEEERBRIZEL B . EHARERR BN G, EXRETIRIAKCAIAZITRE, 10AKAERTTE,
SEN-TAKRAZLITT2. 48R, EFN1.32H12, KieSTEES. IAMT7LT. EHREEBEHNTHE
wERFA. 2AEMS, HREREFEAEERE, ERKTENEREANMEE. TE5EF, EHOFETENY
BT, RIEBKBRZOFEETREENNEDE ERHREER, STEMBENREIRZE. BRinkE,
SEMBRSREESNIRTBEIEN, BEONEEASERRBNEEZD2MFTENNE, BHAEAG
MK MR REFEAEE . FRAXETTMHRAITHEEUNEMHR T RESE#HMEHBER TR/,

FP%HHﬁ

CITIC Futures ##RkiE: Wind AFHEN RIEHAKMRR



RMER

m SESNEW: EESE, ERMETASNEELL, EREATNT7AEMBERARNARBKAEGE L, 8
SINMBEARTRE IR E . EE7TAZEHETILLIFLLBTE, FMERT. REFERARESSRET
“SEIE iz, EBME “KHEM” E&ICEmMEITIAER), BERAREEMSEBASNIERERETR. HALTE
. BAKEERERE. T EHEEERMEEMEERREGKIRFIE, HIB0FEFRMEMERA L1T. Elt,
MEHE LTS, EXKmEKHE, HRERFEFA L, ZEFEENSFERARMEE. BONSE, Rt
X FRTiEnPRE, BMEEEE, EER. 7HIﬂka%ﬁﬂﬁﬁﬁrﬁ,ﬁﬂ#*?ﬂ)ﬁ%i}‘fﬁﬁﬂ%; R 7T X 7 A @Ak
RETROBIEMRE. BASE, SiHORIKREAR230260P, NHEKMERE: BiERIERBARSH
B0, Hah23026DPAEMIEK1. 8METR. [BENEMMTRKE, 2302FA NiEER. FAAEGFTILIIITGOPHER,
58, BAZKRBRGMUHEFE. B, FONEFAENEERHEN, SPE OX TeOPRIRFESMESE, ™
B 7T E Mz s\ 14 1B Bk B R 2R

AN
Gm) v 5 W1 6%
CITIC Futures ##RkiE: Wind AFHEN RIEHAKMRR 3



IRIR B2

AT IHIEE

KRR

B | 7EERESRE. M TSR —SHE, EMBBENETREEELN
B INERETRE
AN | EBTASNLERAMRE, BEBRIEEY, EMNERRERE
PR BENE =% ik
RIREIER RRIGHAR | BEIESLEZE BESE A
EEEE | Eh/EEE ZFiRe. BEL S =%
RO STINE me AR | ETERENENHSER, RERIEXSTE SEHR G EUR B
B | BEninD, BahEes SR B
wE | FEWMEFE, SRR WSEXR B
% | TRBEBR, NEREREE GkEE, REHE T E
D@t TEFHE|] £x | BRESER, ERERET BRRA. BIEE B
), @MSWME] B8 | BRIERR, NERT AR NIEEEER, EEEOER B
MOE | ERBRAER, miHEENE B, KEER CE
WiE | PR ERE, BEREE B~ B
G | REATRS, NEERE HHREG %
4 THEBEETE, ANERRSLES E=W, EXK T E
SUE | cERSEEHERRER, SN EEBRTEREIIES R, TR =% ik
= BEREIR I, SNESET A, R %
= LEATRR €, BHEE A, B2 BT
5e5HHE: AR iR ERFERE, $BiE LA EAER TR A oS AN
TEEELSE, B & B B EKEEEE, BNEDRA A, Ete AN
HEESFEE | ARE | BENEREET, MAREERERA FENES FE
= SEEEEE, DNERES BE, TR L E]
TveE | EETEIRELREIR, REMVE(TRIE LK EEfR. ER. A o
BEAGE | MIEBARLE, HENEESRS R, B> TS TR

. {5 ) 6%
CITIC Futures

FRIRIR: PIEHASIRARAR

AN EREERES L P ERERRMEATRE.



2 \ imn\\ﬂ% %

R BT S HiHEE EEBH ST ERRING
Bl | PE7E RN LBEERE S SRR B
AR EHN

WA EERBL LPG | HAEUEEEHEK, PG EEAYEZLE ERRA N B
HE | hEBNENEEEE BEENRT, BRMEES T

BRI | SREEBNE RN E ERGTRIER, XTI %

BRE | RREERNEGEEE EREMIE T

FiE | FRRENEFEALN, SiRNBENERED TTIREENS R TS BH L

RE | BURHBAE, REELRES B BREED. BOBEMN %L

WT: EmERILE, 2B | BOBEGAR, TERHNE EOEERRESES =%
IR ImE PTA PXiZPR4E55, PTAZ BmHF PXIT A& S L T B XU B%
WA | WREEAER, MIBEE PSS, T B%

PP WE X EB NERERE, PPIEEMA Bom. EW. Ak, BE =%

W | MERR SRR, MR EEH A Bom, O BW. BE =5

X2 | RATNRENIEE, XCRENE EEkEE . BRRE 2%

PVC | TREH—AR, PVCEERMS ERAE %

HAE | AAAATHIEE, i EARABOERE ERES A

EAH | BRI, ERESES EXE, MEAXRS; BNEKR %

TE | BKLEER, BEARGET x5, BK B

ToK/EH | BERS RN R EE S x5, BRIE, HIEAZE =%

_ | EHE | OEELTRE, RERBRA &% —B =%
§%=Eﬁ§§ﬁg BE | ARERBARSAREEE, ENERET EEER, BE %
Eatamie | BER | BARTAAK, RUPNEE %z, AEREREES =%
ERER | BEEARXEESRE, BIREET N =5

R | OEEFAKRIARS, KAEAEHIKIBRRE BE. ZEBBRN. %

B | RNAE, SEENIE WiE EK EH L%

B | EARESAENRE, BRMS40184. BEEEERL, BE. B0ER A

%2 | ARAMEE, ERKARE WEES. BB %

. {5 ) 6%
CITIC Futures

FRIRIR: PIEHASIRARAR

E: FEASHRREERZRFS R P EREMRAEATRE.



3. IR
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f%w,ﬂ%iﬂT%?%KiE#%ﬂﬁ%ﬂﬁ,iﬂ%wMTHikhﬁ

AN
Gm) v 5 W1 6%
CITIC Futures FRRIR: Wind QFFHEY PIEHASMRAR 6



3. IR

s FESHWE: RSB EERER, Ae/MER#E. 1) §: T iR mHR, 7TA~S8WE, itsBmS%aE3gm, #a
BELTEM. FXAE, AEITREMEMNEAE, LABEFT FIRFEEA. 220805, BRiNEEERDNETE.
EAXBELAETE, BENEARE, BEABA—ENEFEBRERLDO. 19AM, BAEERKMA, ENEHESMNES. 2) 8: M
AN ZEEZH UG INH”, FEAERMIEEAR. Fkin, B THTIEMEFRPRESENEE. EFEAE, BENAR
K, 2EMHAAERTZM. ZEKE, AT, EBRMA+EFERAIAEFERLT, BN THEEXE; mEL, EAELELT
HAFEDEHRRKES, BHEHRNEBNEZXEES. 3) &: 7THENRGESEFEBTY, mMBTEREMRE. FIERT, W
T8RS ZE 55 27, MNENE. FXKFHE, THATERINA—MR, SREVAEHS, MEXEBREXTSE
PRiEZRIER. EAEEENARTLED, BIRABRTEIIRZE, IMESEEFCRER4AMEL L, SFNREFRSERER,
ARAESUNERITENPKAER SRS,

m (LT BEsiEmMEEEMmEAE. (1) PTA: BEEPX IMCFR FRE1056. 673 T/, K155 TT/M. LB MINKIARTEES, B
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