5 10 B

CITIC Futures

PSR 2022-08-02

RITBFFLETHSN, ERBBETENTREFNK  Brausas

IEEYFE [2012] 669 5

s hEHAS A IR B ATk w Kk
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ERHEREFHE:

RITEF 2022 ETHRETESW, EREHRPRFATIEREE, RIFRIMMEE
7, MAMEIMERSE, RIESMHIHLARE, NELFEAEFHEE,
MFBURIEIEESE, FhHRHML. BN, LZEBYIRENXBIER, REBLEFET
EEIEXE.,

TR BREANZE. £HFEHNL (T SusBAIELRA R), BE 2025
F, FUARLLE Tl B A8 N {E REFERR 2020 P4 13. 5%, ST EmM{E — S ixHF
BT EEEATEHETHIEE, ERTL - SUBRHRGRERE TH.

FE 7 AHOFLIE 9. 4%, FTRHAIE 9. 4%, RIEIES. 4%.

RRytX 7 BHliE PMI 2218 49.8, FiHA 49.6, #{E 49.6, 6 A&{E 52.1. KT
X 6 B&kllE 6. 6%, FRHA 6. 6%, BIE 6. 6%.

E[E7 B ISMEIE PMI Jg 52,8, FiHA 52, HifE 53,

KRR KEFM~TE. BINEGHEME
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— ERFEREFHE

RITARF 2022 FTHETESW, ERBRFRPRETESER, RIFR
HEEEFRH, MAELRERXR, REEHHEBERE, LELFEFH
[EiFES, UFBERIERESS, SR, RYN, LEFRRENXRIER,
FREFEFSTESEXE. 2WEX, —BREEMEZRFREEHEK. R85
REMETERIR, RIFRHNEEETR. SISEMAIDEMITSELFIR
I, RIFFRFIFETRIEK. S|ISERRRAIRRTERE. REFEARDILCE
AEREHEKF ENEARRE. AFEREFLAMEMTR, ExR IR
WESIEER. MAEMIFHRENMNICUFESTHNE. —_RREZLBER
SN . B NRITRUS . EIRME SR St iF ZRLIE S EREBIR. REF
BHEL REFMARERE, MREREH~HLARER. BRFadl
THTREY, LT, BR. TRHNESLEE, ZEFFagFelEm
AFEREAEREER .. ZREEEVHAEEFR. ORRANLEMHANE. &
RRLEAARTERAKE. AREANSELREMGE. LERFERA SR
RS FIETEKFE .

TEH. BREKE. EBMEIPENL (T FUEBIAIESSESR), UE
2025 £, MR LT B EREFER 2020 FE P& 13. 5%, BEALTLEMNE
Z R TR X T2t S TEEE, ESml—SHEEGEERE T
238

BE 7 A OFCHE 9. 4%, TN 9. 4%, BT 5. 4%; FOFECHE 21. 8%,
FREALE 20. 7%, BO{EE 19. 4%,

BRyTX 7 B#liE&ENL PMI 2848 49.8, THA49.6, #11E 49.6, 6 A4&{E 52.1,
BRITX 6 Ascdl=R 6. 6%, FiHA 6. 6%, HifH 6. 6%.
E£E7 B IsMEIgEEl PMI 5 52.8, TiHA 52, HiIfE 53.

ExR1: EEZFREREN

2022-08-01 16:00 Y] 7 BRRFTX : HiliEdl PMI 52.1 49.6 49.8
2022-08-01 17:00 7] 6 BERITX : skl 2= : 4 (%) 6.6 6.6 6.6
2022-08-01 22:00 EE| 7 BElE L PMI 53 52.8
2022-08-02 17:00 (9] 6 HRXITX :PPI : EREE 0.7 1

2022-08-02 17:00 (9] 6 BRRITX:PPI:[EIEE (%) 36.3 36.7

2022-08-02 22:00 *=[E 6 AERfIESEE JER: B FAGEA) 1125. 4

ZRIRIR: Wind PISHRLRAARFR
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E#2: ENHASE IR EIRRER

R BR 1 HAKERE S5HEIE 1HREXRSENHXZ) S5HREHESTH ) MREHEE D

&it 13. 65 90. 86 2314.92
£t -5.04 26.77 871.75
GG 18.70 64.09 1443.17

=2ERE B -0 26% a9 | -1. 41 | 3.28 153. 00
Bk 1.56% | 5.98% B 0. 26 oo 308. 54
BatRE 1 a1 L 22,12 [ | -4.77 246.06
gEiR LT | 0.12% - 7.82% [ ] -9.36 A 1o 412. 01
K= B 0 94% 7.07% [ | -2.91 . 31.94 323.56

BRISEIRE: Wind RISERLEFFSAN

*3: ENHALETHIARRBIRRER

B R B RIESME (ZT) EREASRFERIES (12) ERtLE
2600 1000 1 - 45%
980
2500 L
960 | 43%
2400 - 940 1 L 41%
920
2300 A 900 - F 39%
2200 880 1 |
860 1
2100 A 840 L 35%
820
2000 . . , , .
2021/05  2021/08  2021/11  2022/02  2022/05  2022/08 800 T T T T 33%
2021/05  2021/08  2021/11  2022/02  2022/05  2022/08
— EEAS A RN SRR AREeRIES (2T, A BRI S AR B ARIESEME (2T
230 1 r 1700 —E2RE Pepgpht — 86 B —— K=&
220 N
L 1600 550
210 1 500
L 1500 450
200
400
190 A L 1400 350 1
180 A 300
L 1300 250
170 A
160 - L 1200 200 1
1507 W
150 . . , , 1100 100 . ; ; , .
2021/05  2021/08  2021/11  2022/02  2022/05  2022/08 2021/05  2021/08  2021/11  2022/02  2022/05  2022/08

BRIKIR: Wind PISEILRRASAR
WA RIESIRWEN . XBARIEEE. RORETHHE
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ISR AR HIR

ERk4: ERERIAKRM 1 BRI GRNIEKEIEHER)

F 1B 3K BRIE i) ERE 5H k28

Ak g e 1.60

ak ) S s 1.49 :
T s e 19s 2.82%
ik i BN o7 [ sasn 177

TS sk 2.07% 0. 65

3 B2, 7o [ s 0sn 1.47

124 [ PRI 309 0.97

ES [ BRI 185 1.18

& L AT 2.81% 0. 65

*Z % o sk 3.15% 1.83

TR B s 1.49% ] 0.57

palic| [ T YTE 2.09% 0. 66

A [ | ros 2.39% 0.50

30 [ | o.86% [ 4wl 0.85

= [ | 0.70% L ssenl s N 41y
A [ | 0.51% ] 1.15% 000 0.73

el | 0.43% 0 zetwl 1.45

pal2 | 0.40% toew 1.36

= | o.21% 2.47%0 | 0.59

EX S | 0.14% 1.30% 0. 31

TA | 0.12% 3.26% 0. 81

Pk | -0.06% o.71% | 0.59

3 I -zl ssew L 189

28y | —0.21% 1.90% | 0.98

E K | -0.22% 0.31% 0.20 .
TR 3 | —0.31% B s 214 N 31%
2= | -0.36% IV 1.72 . 91%
SF4R | -0.40% 1.75% 0000 1.12 [ RS
k=t [ | —o.53 T s 0.89 [N o 16%
SFER [ | —0.60% 2210 1.43 [ | 0. 83%
PP [ | —0.66% 2.01% 1.04 [ 3.23%
R [ | -0.87% 0.88% 0.39 B 1.09%
s [ | —0.88% 1 zeml 1.05 [ ] 3.02%
Pab [ | -0.92% 15790 0.89 | -0, 42%
=R [ —rors L e 167 NG,
PVC [ | o9 3.29% 0 1.9 e 491y
i [ | -t IV 1.16 1N 3.28%
BN [ | -1.19% 1.46% 0. 11 | 0. 34%
205 K2 [ | 29wl 2.91% 0.62 N -1. 66%
- [ | 3% st 0.93 [ I
B [ ] a3 sem 1.49 R . 624
b [ ] “esu T asonl .34 | -0. 44%
K54 [ Steow sl 93 NGNSt
LPG [ | “ron s ok 1095 [ ] 2. 48%
FEs [ ] sl 3.a5% 0.85 s 5304
RE [ | “sa% s 0.72 [ 3. 67%
ah [ ] -.8s% T 3 1.51 [ ] 3.37%
FR [ ] -1.98% 2.35% 0.59 Il -2.28%
BE [ | 215500 2.18% 0.54 -2, 47%
48 [ —2.76% [ 4o ey T 1.04 N -2, 04%
Al [ —2.82% I 3w .31 W 2.37%

BRIRIR: Wind ISHEALERSRAN
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*®5: EARERAKTIERERETL

m#H 1AMEAETNL (D)

S%A" I N 7
Al =

255 . 71
PR I 226
pat= || 1.26
mE [ ] 1.14
-4 [ | 1.05
PN [ | 0.67
g [ | 0.58
EE [ | 0.55
=373 [ | 0.52
WHIE [ | 0.39
paks3 | 0.32
=4 | 0.32
205/ | 0.26
18 | 0.18
BE | 0.12
AR 0.01
LPG 0. 00
hig 0.00
K -0.01
rab \ -0.02
SR \ -0.02
-t \ -0.02
£Z5% \ -0.04
3 \ -0.05
5= | -0.06
ER | -0. 09
RE | -0.15
T2k 5 | -0.23
B | | -0.27
P | -0.34
ER | -0. 34
T | -0.35
2B [ | -0.37
PP [ | -0.37
A [ | -0. 46
akin [ | -0. 46
e [ ] -0.52
Z=E [ | -0.55
i [ | -0. 60
154 [ ] -0. 66
PVC [ | -0. 67
TA [ | -0.74
Diik=t || -0. 84
R [ | -1.00
Paki] [ | -1.07
yak [ | -1.11
e [ ] -1.23
2T [ -2.15
g I -2.57

ZRIRIR: Wind PISHRALRAARFR
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25
52
00
78
68
60
41
89
03
98
67
39
25
22
03
02
84
84
58
55
45
42
40
31
14
1
07
01
01
00

7.
5.
4.
4.
3.
3.
2.
2.
1.
1.
1.
1.
1.
1.
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0.
0.
0.
0.
0.
0.
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mf# EHEE W)

e IS
sar [INGE! 40
iz NS . 53
spe N ss. 56
PR s 6743
g4 N 6294
B [ 52.59
TA ] 48.23
=i 47.84
= N 45. 71
g 41.30
SE 38.90
as N 38.54
ws Tl 37.59
pe N 36. 68
wE N 30.96
PP [ | 30. 58
ET S| 28.19
s 27.96
e N 27.49
PVC [ | 27.09
e W 25.75
zze 24.47
vl | 23.94
vl B 23. 64
wm W 20.76
aw W 20. 21
zx W 19. 58
zm M 19. 34
wr W 19.08
tw W 18. 63
gx N 11.17
LPG [ | 10. 94
xzi B 10. 88
w0 10.75
- N | 8.85
gz 0 7.97
208k I 7.42
-1 S 7.04
e | 7.04
58 | 6.38
pea | 6.36
Ewmn | 6.20
we | 5.45
e | 4.14
RE | 3.07
gx | 1.90
= | 1.79
w/x | 0.64
LEY 0.28
b 0. 01

WA RIESRWEN . XBMRIEERE. BaFeHE
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=\ RENERER

ElZ6: SRITIEIMIARENIERER

1 E 754 (BP) —8— RITEIERSFIZE (% GH) DROO1 DROO7 DRO14
0 1.6 4.0
L 1.4 -
_5 .
L 1.2
3.0
-10 1 L 1.0
2.5
L o8
-15 1 L 06 2.0
L 0.4 1.5 1
-20
Lo.2 1o
-25 L oo
DROO1 DRO07 DRO14 0.5 . . .
2022/01/01 2022/03/01 2022/05/01 2022/07/01
A e—AEEER —e— B3R
s R007-DR007 R007 DROO7
1500
4.0 A - 100
1000
3.5 L 80
500 30
' L 60
0 2.5
L 40
2.0 1
-500
L 20
L kRN bl
~1000 L Do AR GO0, Al ) .
1.0 1
-1500 0.5 . . . -20
2022-06-07  2022-06-21 2022-07-05 2022-07-19 2022/01/01 2022/03/01 2022/05/01 2022/07/01

FRIRIR: Wind PIEERLRAARFR
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v ERERTIAIRER

Ex7: ERREDT

= BT kIR w— AR INE  —— LIFEEIER
-1.0% —0.5% 0.0% 0.5% 1.0% 1.5% 2.0% 2.5% 3.0% 3800 - - 250
E4RTE 0.21% I 200
J:'LE T;E o 3600 A
- b 150
IR
3400 L 100
$R300 ‘ ‘ ‘ 5
3200 4 ‘ ‘
_EiE50 -0.38% “‘ | “‘ | ‘ ““ Lo
hiiF500 3000 1 =50
 -100
Bl iR E 2.37% 2800
L -150
150 2600 . . : . -200
2021/06 2021/09 2021/12  2022/03 2022/06
— AR ENGT  —— LIEEEIER — LiEEATEH BLASRH
3800 - - 400 3800 - - 18000
3600 b 300 3600 L 17000
3400 b 200 3400 L 16000
3200 4 ‘ k100 3200 4 L 15000
2800 ‘  -100 2800 L 13000
2600 . . . . -200 2600 . . . . 12000
2021/06 2021/09  2021/12  2022/03 2022/06 2021/06  2021/09  2021/12  2022/03  2022/06
BRigHAt IR N IRE 1 Ak BRgHALS RN IRE
—o— fR300 —@— FjF50 —e— FiE500 —e— JFIR300 o— FiF50 — 13500
0.2% 0. 0% — = >
-0.5% |
0.1% | o% |
-1.5% |
01T \ -2.0% |
_2_ ﬂ/ -
0.0% - o
-3.0% |
-0.1% | 855 T
-4.0%
-0.1% L -4.5% L
2208 2209 2212 2303 2208 2209 2212 2303

ERIRIR Wmd ISEALE RS
rainiEE: # 1}|$§/ﬂ. RN -1
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m— ERNERIHTHEP)  —8— EREER G A m—10Y-5Y )2 (BP) 10 E HRULEEZR (%)
SEEERIEE (%)
3.2 1 - 40
3.1 1 L35
3.0 1
I 30
2.9 1
2.8 1 A\ L 25
2.7 1 I 20
2.6 1 L 15
2.5 1
k10
2.4 4
2.3 1 Mo
7 -6.6 - 1.0 2.2 . Y ' 0
35 68 1FE 2 3 5F  THE 104 304 504 2021/06 2021/09 2021/12 2022/03 2022/06
12209. CFE ~——— TF2209. CFE 2%TF2209-T2209  ——— 10Y-5YFIZ (BP)
102.5 A 103.4 1 r 40
102.0 1 103.2 1 L 35
101.5 103.0
I 30
101.0 102.8
b 25
100.5 102. 6
I 20
100.0 102. 4
99.5 1 102.2 15
99.0 . . , 102.0 T T 10
2022/02 2022/04 2022/06 2022/08 2022/02 2022/04 2022/06 2022/08

FRIRIR: Wind PIEERLRAARFR
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R BTAE

FRIEZBUA, PEHEERQRMARRSHMAF/ S E AR~ REHEH
BAERARERBPEAFY, EMRMAKPMANSUENARES], &2, 518, FE. 2% %
17y 1220 BFRENEHEMBoHE. AR BRIESERRA, FREPEROAEREE.
ARSFFFCRIFCHI AP EIEARABMARESERNEIF I ERAER. RBFRICAIFIC.
AREPEHEBRQRRBIFMAENANBEF, EHTEMARN AR SERZER. RSIRE
B Arig.

MRAEFETERSMXEFCE A, FAREANSHEERSEMBANE. mETE. B
HAREBENMAER AN EASERM, SEPEREARQBARBIRNE L et
RIESZERS, MAXRENATHIEERBAX LI N AZSAR, FAMARER L
T EESHERNEARRE . AREABNATHFEERTHREEXRSXHEERTHEA

RSN ERMARMUEESE 2. KIRENASTHIRIHEM AR FHEIN, BhEH
BARAB AN ERE AR REMAEAZR

REFAREFAESNERREMNT AW ZFNENTAATENRERS, EHEHERR
AR TAREAEER . WL UARBIRRERME . TR AU AR SR T EE MR
HEEHRIE. EEATARNSHARSABNER . WL AR BIREERME. TR, B
ReEM kS, B EAEERQRAXE R RS & EM R E R RAE AIBE
MRfE. RRETNMADARIEIZAIE . ARERNRREE ANREIRE. DBEI T E.
AREMBHRLH AR KD EHEFRATDIEMTEMBSKE QBRI

R E R ETRIR B RRFATRENES BT - AV IWE T F R LE ] B & I 3 12 2= M
Bl IR ENARETIREE ER 2R FEN, B EREMRELREESET. ik
AR PEEARLBS TR THEMRAEEN.

ANEBER

ok SRYIHRAXHO=8% 8 SEMAMAT 7 (ZH) JLBE 13 & 1301-1305. 14 &
Mi4m: 518048

HiE: 400-990-8826

£E: (0755)83241191

Mtk : http://www. citicsf. com
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