5 1 B

CITIC Futures

EEETET

B REAT, BN ASEE LT

HAE: ENRDARm OREMER, DREEHT 6 ARIFEXNE. MESRMERFE TR
Rkl R5E. Mt REXSIEEOMNT; ALFREBLEN, KiE 3700 ERI.
EoR: MIAHFREETHIAAER, BXEZEAR, BREKN IR E R Z KRR,
WHIMIESHRSRIEIT. 5 K/7REREE, REAHEL, ERIANAE. 1BE: HEHAN
RE, EHREET; KBE, TRIE~ER, THEHFIRIES, MHBREER, H
niFaRE.

HE:
[ KEEEFREE] -

H3E: 09 AARXENENE, FllRNESHE AR,

(1) iHBE: 6 B 27 B 24 E54k (7 BARHA) FOB 3Ry 1270,6 B 24 H 1260;
33 FERE 1R (7 BAREA) FOB RN 1260, 6 B 24 H 1250; 44 E5t (7 BARHER) FOB
| 1205, 6 A 24 H 1205,

(2) EEMH: RERIIR USDA) X H1EMETEEFRS /I, FHETE
E#EZE 6 B 1 BABEENTHAMGER 9. 65 LHERE, BREERHIR 7. 69
{ZEREIEM 25. 5% EEEE 6 B 1 HEKREGFNTIIFEEN 43. 43 125F
RNE, BREFREAM 41. 11 {2ENEEM 5. 6% <E&HZE6 A1 HINZER
REIIFEER 6. 55 1ERE, §R 2014 FLUREIEAS KK E, REERER
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HOMLETRE, EREiE. MEAXKAFTEEFEMEIRLAT. EERSE
BONE. REEEEANES. 1HIE, ERENREMEKEDBRG, s
HERERENENETTHEHET M, IFARURETEB M ER,
Pt HEREFREARK; REXSWERS; PEREEEEH, €15
HENRESER. MEEKREATIERT. FitHEES. KHE, 2022 £4
BEFSBKHBEZTIMARR, P EFRENS TR, FHANERELTRRE
NI MR,

WATREE: HAtE: WE. HAR.: WE.

REER: EfrEEs0s; hthm%Es; STMERFUEEARME; &%
ABTRHA,

M 3700 BHXIE, (BRHZEHFR

B4 EEMA LA, KEEXETEREIE. B, AEAXTEINAHE,
A REEME, fFlZRZEEE. STEKRNRETIAE, BATEIRDTIE
HE, HEREKETRESWIENGE. 6-8 BASHOIETIE, MEESFR
GES; AN EMLER, TRMEMEESS. XRRMEEOM, BREEE
EEERAMIEIT. PH, EEXR[MERZETISMNEY. ERHERSE
AT AEIESTSAL, BEEBM RS ESAERTRILE . ERMANIEIRE
HNERXEIETIT. KERR, ETFMERBRAMIERS, BHAES, FEHRSE
B, SERFMPEFIFHESMRE. 2022 FEAMERITSER, £29F
KEILLEFFHE, ERANIEINSHEE.

BAEEW: HALE: WEE. HAR: WE.

REEE: EREEE; PEXRTEN; STFEREARTE; FESK
ABTHA

MR EXEELES, BHETHE

B4 N, ERFrAME, USDAG BIRERFME, ERKBFEERARTIAT
H, IREMNERTE., HRERPAREFERH#HITT LA, SR=FXK"2L
550 g, RERETREREN EANEERRE. ERZRAHOFEKER
#, XFEFEEHR. EERBMHNEEMER, BR#HERREMRS TR
H, BXERFREBBEMEMEDEKTHE, THATEERENIBRFAER,
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HZeSEXE. #RRE A%, BiZE 2022 F5 A, HAREEEEFEE

1075546 3k, BEIFELTL 1. 23%, [EEETH-13.15%, HOFHE, 2022 F 4
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= EERFIEEREN:

1. 36 A e A 55 T 37 1
% 1: THNL

i =| 2022/6/27 2022/6/24 IR EE INtEZEH B S EE
=il
01544 10030 9812 218 2. 22%
05544 9596 9408 188 2. 004
0952 10176 9888 288 2. 91%
HA3E1-5 434 404 30 7. 43%
HRZE5-9 -580 -480 -100 -20. 83%4
HRZ=9-1 146 76 70 92. 11%
FHhEH 10176 9888 288 2. 91%
MM #NVA #N/A #N/A #N/A
H= #N/A #N/A #N/A #N/A
=18
01544 3610 3597 13 0. 36%
05544 3419 3406 13 0. 384
09& 24 3825 3783 42 1. 119
HAZ=1-5 191 191 0 0. 004
HAz=5-9 -406 -377 -29 -7. 699
HAZE= 91 215 186 29 15. 59%
EHEY 3825 3783 42 1. 1194
MM #NA #NA #NA #N/A
H= #NA #NA #NA #N/A
HRHE R
01544 9176 8976 200 2. 23%
05544 9140 8992 148 1. 65%
09544 9338 9108 230 2. 53%
HEZ1-5 36 -16 52 325. 004
HEZE5-9 -198 -116 -82 -70. 69
HRZ=9-1 162 132 30 22. 73%
FhEH 9338 9108 230 2. 53%
MM #NVA #N/A #N/A #N/A
HE= #N/A #N/A #N/A #N/A

BRIKE: Wind HISEREISER
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3. TRl FRIEHA SR T A B
E% 20: BRI

2022/6/27 2022/6/24 IFEL T E IFLE T ESEE
0184 2801 2787 14 0. 50%
05544 2836 2824 12 0. 42%
09544 2797 2786 11 0. 39%
HIZE1-5 -35 -37 2 5. 41%
HAZE5-9 39 38 1 2. 63%
Hi%E91 -4 -1 -3 -300. 00%
FHEH 2797 2786 11 0. 39%
e & 2840 2860 -20 -0. 70%4
2= 43 74 -31 -41. 89%

¥
0144y 21080 20675 405 1. 96%
05824 19315 18990 325 1. 71%
09584y 20650 19675 975 4. 96%
HiZE1-5 1765 1685 80 4. 75%
HAZE5-9 -1335 -685 -650 -94. 89%
HIZE9-1 -430 -1000 570 57. 00%
FHELH 20650 19675 975 4. 96%
MEEMNH& 18950 18050 900 4. 99%
Bz -1700 -1625 -75 -4, 62%
BE

0184 4434 4441 -7 -0. 1694
055842y 4335 4343 -8 -0. 18%
09524 4577 4607 -30 -0. 65%
HAZE1-5 99 98 1 1. 02%
Hi%E5-9 -242 -264 22 8. 334
Hi%E9-1 143 166 -23 -13. 86%
FHEY 4577 4607 -30 -0. 65%
mesmg (Arde) 3890 3980 -90 -2. 26%
HE -687 -627 -60 -9. 57%

FRIKIR: Wind RIERIEEASAT; X BALTMIR RN,



v £ 01 6%
RIS TEE | M B (RS CITIC Futures

4. FRHpE S
Bl 21: EfR=FEKE M B /M ER 22 RREMY

2209
— B EX(ERZS): BRI B4 T
— # M EX(ERZE): AFH: BT T/ AR o — RXE vol une — B&H (FH) close
B Bk (ERRZ%): T 0 T/m 1600000 3500
3200 B ER(ERFZE): T ARE T/
— B EXERZS): WE # /M 1400000 3000
3000
1200000 2500
2800 1000000
2000
2600 800000
1500
2400 600000
2200 400000 1000
2000 200000 500
800 0 4 0
6/23/21 9/23/21 12/23/21 3/23/22 6/23/22 6/23/21 9/23/21 12/23/21 3/23/22 6/23/22

BIRERIR: Wind SRISERLRRRSFR

EZ 23: HRIERNE B /AR EER 24 BEERNE B /AR

Fit: HHEER AR Ff EBEAR
— T BIREER AR — Tt BGEAR
40 3.4
3.9 3.3
3.8 32
3.7 i
36
3.0
35
2.9
3.4
2.8
33
32 2.7
3.1 2.6
3.0 25
7/7/21 10/7/21 1/1/22 4/7/22 7/9/21 10/9/21 1/9/22 4/9/22

BRIKE: Wind H{SEREHISER

5. FE NG AL
E& 25: £¥ Gh=7) FHME B /AR BE 26 HIESBH

2T A R tH209
— 20 T £ — %8 vol une —— & H close —HBBB (F) J
20.0 60000 70000
18.0 50000 60000
16.0
50000
4.0 40000
2.0 40000
30000
10.0 30000
20000
8.0 20000
&0 10000
w0 10000
20 0 . P Y | 0
6/11/21 9/11/21 12/11/21 3/11/22 6/11/2: 6/25/21 8/25/21 10/25/21 12/25/21 2/25/22 4/25/22 6/25/22

BRIKE: Wind H{SEREHISER
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6. BN A B
%k 27: EGENE g /R ER 28 GETENE BT /AR

EFEREH: BLE TFEEMN: BE
— EFRFH BGE —— WHTEN: BE
45 13
12
4.0 "
10
35 9
8
3.0 7
6
2.5 5
4
2.0 3
7/9/21 10/9/21 1/9/22 4/9/22 7/9/21 10/9/21 1/9/22 4/9/22

BRIKE: Wind H{SEREHISER

EZ& 29: BE~HEXMNZ Bfi: v/ B 30: BEHN

BEFHR G | 209
—HRER () —— T BE: T M08 —— T E: LR A —_— TR e —— BOE o  WEH () dose
6.0 1.0 180000 5100
s 160000 5000
140000 4900
5.0 120000 4800
100000 4700
4.5
80000 4600
4.0 . 60000 4500
A 40000 4400
35 .
20000 4300
3.0 . 0 — 4200
6/29/21 9/29/21 12/29/21 3/29/22 6/23/21 9/23/21 12/23/21 3/23/22 6/23/22

BRIKE: Wind H{SEREISER

7. FRIE R B
El%k 31: HEFIARE B e/ Bk 32 BOHAF Bl T/

—REBHSEFE
LSRR 200 — BRI
—— R BRARERE Tk —— REFE SMAFE Tk

600 150
400
200 100

0
-200

= ) o h A VAN
- ATAWARA

-1200 -50
-1400
0 -100
7/9/21 9/9/21 1/9/21 1/9/22 3/9/22 5/9/22

2019/6/28  2019/12/28  2020/6/28  2020/12/28  2021/6/28  2021/12/28
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MRAFTERSEXEECE A, AiREFATRHEERSEMBAFIL, mENA.
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AIMRERXMER RS, BLAXRENARTHAEERBLEX LX) ANSHHER,
EANMARBREAFEISHERN ERAARSG . AREABNAETHIBER TAREER
St X EERTERA A

LR ERHNEMARTMESECH. HRENASTERIMEAMANREZIN, B
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TWEH%%&B SHRIE. BHERMARSNRREMENER . WL AR HEAER
M AR U REE NS E MRS, BPEHEERQRAE R LIRS &
HMBTERRIREAIBE [ASE. AREAREKNABNBIZFIET . ARSRXRRES
AMARERE. WREDHGE. AREAEPUSHANRRPEREBRQBSEMH
MBS AR

LR ERENIRE LRSS ATENESE T HTNZIWLE TG ERLEE R SRR
wEEmE. RETHREMRSE ER SUTHRBZEINL, BERBREMARERRIKE
BET. iREHN P EREERQRSTETHEMNFANEBEL.

F{EHARERAR

AN BE et RYHEAXPO=0 8 SEMAHRS 17 (ZH) k& 13 F 1301-1305,
14 2

MR : 518048

EEiE: 400-990-8826



