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CITIC Futures

BT
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AEURR: ERHEYEEL, FRILEEFHR

Z8: ZUEL, 10 AXERIRSTHHER CPI XTI, REHEXKEKMEE
BURIAPREM IR, B8R E RBMREIRIL, R, EREBMERME
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hiEEERAR (A&) C”": rutares

— {THERR

M ERFEEMEMNETEL, FSRILESENEE

HsVxik

(1) BREEATWELTIORIBEE R, PE 10 ABEFEREHEOEN 26.51 A

mi, IREERE 27%, FIEE T8 5. 9%.

(2) EBMHERFERRR, IHREMESETTFIZRIEER 4. 75%-5%.

(3) MKRFHE, EEHEBEMETHBESLRAK 380 ;T-F7Kk 420 T, HFH

7K 400 T, IAEEIEAN 10 7T; 11 B 21 H S A+t EEE ERA RRED 0. 63 I,

Z211.71 A, 11 B 21 B &BXIFLLEHN 0. 09 A, =£0.74 AM; 11 B =
21 B350 BRI RIS AN E 1450 7, FRECHEN 13 7t L2
Z4: EWELE, 10 BEEXWRSTHEAH CPI R TFFH, REHITEHE
BMBRIAFRERTEAAR, BHSEHKEE ABRRRERISE, FEi, EA

BIEME T, 11 AVIRENRUFBEIRE. BARETERRER, K

EFET RN IEREE. FEEKRE, ERREMEMEEL, ENFEERE,
THXETRE 6.38 AHHA; KEIRE, BIEVETAHRAER, XIFEE)
FNH—S TR

BIERIN: ZLEINE

REER: HRNEFH; TKEH; ZEHKESEHBRTERE

B ATHATRE SRR, R RENY

SRS

(1)2022 &£ 11 B 21 H, SMM L3843 5E I 553k 18980719020 JT./Mk, 4+ 19000
JT/ME, -250 j/MfE, F7k 50-F7K 90, Fik 70,

(2) 2022 11 B 21 H, SW it ERBEEESER 53 A, R EAMNER
ERE1.7A0H, BEEFETMHS 2 A, BEAFEHAEGT M 49. 7 A,
(3) 20224 11 A 21 B, ABABEEFRLEAMEMO0.7 HIE, ZE 6.76 A,
EEARGERE, THESE. HRSFHWXZRERZN, KeMRKEEnZHE
SHNERNESE, SREMRIBNERE, FIRMERK.

(3) 2022 £ 10 AXREELIAR B O 47. 93 g, FEIEEREFE 0.07%, ERELRE D B
1.67 AME; \r10 A&t 0O 567. 62 Flt, [EELIEK 24. 9%,

B4 ATEEER, AHIRENERAIEEREER, AREREFRER
1, IR IIRRMEM, | RIFARLRIFEEXI TR FA I BEHY,
MERAKBERESE, FIHENFELRIEZIR. #Nwm: it 1 BREEE
IREE/MBEIF, BEKEABFIR, HERim: it 11 AR TIATEMRES, HOT
BTIT. PRKEE, BIMNRSIMEE, EREAEKRTEAER, BN EA=E
X BR.

BRIERIL: WE.

RBEER: B

W

BNA: BBEREFWTEER, BNAEST

B -
(1) TMEETSE, L35 O4EERT 12 SLIRFIK 400 TT/M, [~7 O#5ExT 12 & L4938 =
Fr7k 320 Jo/ME, KiE OH5EXT 12 & 493RF7k 300 FT/M,
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piEEEmBER (&) @DWEM”“

(2) BZEARE— (11 821 BH) , SWtHsHEERRE RN 6.02 A, 5 FE
A (11 B18H) #mo. 14 Fm, B EA— (11 B14 H) B 0.25 A,
RN EFIFEL R,

(3) 2022 £ 10 B SWM R EHEHSEF2 R 51. 41 A, BEWARTAHEA, IRELiE
fn1.02 A, FIELiEAn 1. 48 Aifi, 2022 4F 1-10 BiEHER T2 H 492. 8
A, RitEEEFREAR LD 2. 48%,

(4) BEHFHEE, Nyrstar AFITF 202211 B 11 BEHGBERHAT &2
B Bude | JAY&I, /ARTHEX 30 Al/E, BEFREBERAMHIAELME .
(5) M)l HBXIKIG R TEeiBHR, BMRTRSMASERE BrE, #~eE
700 ff/ XK.

B3 ZHTEREERE, S NEEKRZE—EEMm, FN&REST. #
NimkE, BRI MIBEXEEH, S$7#0~4EBMNESTHOST
FREERER, SEAHERIERFAGEETEAY, 10 BAEEMAIAPRES, 3t
Xk TFEeiBtr, SRk FE—E/R~", Tt ENTEERERNE
—EEE. BXin: EERENTHERE—EWIER, PEEFEZH~
HERAE, R 10 Bz EEBENMEIBER THREENTER. St sE
FMTFRIRAE, HAMIz TRAEGFHUKIERIN. BiAKE, LA
WHHARE, FUTHEREESSZITEHENENSBEAMK, NEREREE
%o PKEIRE, BEERSZMERRR, SFNECOBFETH.

BIEEN: NERESRAE

XEeEE: HNIE%,; FSRXEARAE; Rt ESEmR

RS BEE VS EXE, XIFEHECETK

BERH:

(1) 11 B 21 H, SHFE$BHAtS#FCEH14.75 AF, 1H%K 11 B 18 Hifm 0. 33
AFE; 11 B14 HiEm2.81 F¥F.

(2) 11 B 21 BEFAMKIER-195 JT/iE (-10 Jt/ME) ; 11 B 15 B LME $57H
M7k (0-3) J-12.95 EJT/Ml (-1.45 ET/ME) .

(3) 11 A 21 BESAFDEREA N 176 T/ (+0 JT/M) , FEBIEE
RINEL N 525 T/ (+0 JT/ME) .

(4) 1 SWM 32, 10 BB =8 12.34 A&BEM, IR EF0.73%, FEEET
B 4.42%; [RESEFTE 29.57 AN, IREE EF 0. 2%, BIEE_EFH 20.94%; BHAER
£ 35.71 5, IRtk EF 10.94%, REIEE EF 2%.

% (5) SWIHIRER 11 8 21 FHME T SBEX 5.25 Al B 11 B 18 A OO RS

FEEO0.05 A, B 11 B 14 HEE 0.25 A,

1Z3E: 1) NI 10 B2 EURRBIE, #A8RR, EEBPAIELM T,

ZH. TREFHEEEERSAN, BERALIERLH, YaiBERFIERE,

Pl ETEEERE; 2) FKkin: PERERMSWHATREE, FE10 BARES

SIRLETE 2. 73%, BEFEEFETPE 21. 6%, BohBEEBEZETE 19. 04%.

3) EfF: HELIMEE. B2AKRE, ENNETIRIEE, FEECERE .

LME IS HMEETE GEEIIR 90%, PRLERE&RES Y, BEBMEBERS

= A, BREXRRBEEKIEIGHIBEEBERXBEMENE.

BIEREIW: B

RIEEE: BIZFRR, REBREIEER, EBRNEIBILE

BNL: HFOSHMEEERS, IXTEETRENS =
R zaaw. R
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(1) &HTLME $REETF 4.95 A, RERRD 42 1, JF$HEH 0.60 A, &
Et 12.19%; SP$REETE 1300 Mfi, 3RREHRZL 556 M, LME EfRRRAIESDN, KA
LURBEMEAK, BREFLEWMRE, LNE EGEPERARELIL, THE
FEFRMEFESRERN. RNEIECREFERIRIMISFREN RN,
(2) MEFHmE, SMMHER, SR, HIEXT 10 230 43 2212 EA 5 HIFK
4700-4800 jT/Mf, F+7K 2200-2500 jT/Mk; ERERFA7K S35 £k 850 jT/mE, _Eitk
250 ju/M; ARG NRGEREE, FAKkBRAMEEFA, METHIAKRIZRI
FHITH .

(3) #EEXHUR, 10 AhEFHOEN 473.95 Mk, IRELIENE 0.5%, [EJELIi%iE
5.9%. 10 AREHORKEE 53. 7 H L4, IFELTIE 16.85%, [EELIEN
79.56%. 10 B E# O#EEE 12103 i, IRtk _EF 22, 77%, EELTEE

64. 89%.

B HAR, BBEAKRLMNF, BRENIRRERES; FKin, THNHE
BWATENE RERBENEESN, ASREFERER. BEKE, BINERT
RNRE, ENAERFUTH. EXE ERERENEBERK, MZREFEN
3, BREBEFBEMAYN, EEXTHIENNEISIERKZ/LE, EFLER
HRMES . IEEESENEBERESIER E 23 4], MANKREITESTFE
AKX, TS MESAETAE. BEFRENSHEMEINEATNK, 1B LME RIRER
FEXE, BRMNEDSLEFEERER, FE5EEFCNKRREAINTIALE
¥, BiHENENESENBPEERGEEZHE, BETUXIRENS. &
KHIZ R FERFFIRME, RS ANEREERETITAE.
BRERIW: BUENBHENBREERFEZAE, BEHXIRENS.
REEER: EMEMGBUETETE; FeEREHEEFKLINE; ENRBERE
FHA

T

AEWUs: MR HEEEL, THRMNIMERME

H=V

(1) BHANGHRUILCRERE 17645 W, RAEHEM 360 i, CHEEFH4
BHIUREFE TREERIEAIKFE, MEMER BERIBIXECITAH, ER
&ifiE L 2.

(2) MEBEFHE, SWIHSR, THMXIMEEXT 10 = 30 53 2212 GL9F7K 410 T/
Mi-F7K 610 o/ ; FLLBXENERST 10 &2 30 43 2212 &£9F7K 310 JT/Mi-FK
710 jT/Mi. BAWIASZRM B EHENA, WNKFER, BNSEERER
&, FKRBAWE. ERAREKRENT, W EHATHEARRENF IR -
=, R ESTEEIGAREEE, ERINKESRBEIT.

(3) WRBEXZNES, 11 B 21 H, EEMEKZEHNFFIE 2 & A0 PTF1iE
=, eI ABEA, #We-10 AMZE. BT, Ehmk—E 2 &%
PR T LAERE. FFHEEER, Er8imtigEs, mitEsE1 48
Ef, #£h4-5 AH~E.

(4) 1 Mysteel B&it, 11 BRER 40 RAFM HUHERE” 291.52 7
A, BIRELR 4.9%. Er 200 & 93.9 A, HIFLkiEhn 0.5%, 300 &
153. 14 FFifi, IRELRZD 7.3%, 400 % 44. 48 A, IRELR 7. 3%. HF72. 3. 4
RAE 11 BHEE T RIRE S 5L 3, 1.5, 1.6 Al
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piEHERRER (BE)

(5) 10 ARENFOEL 31. 1 A, IRELIBIE 14. 23%; [EIELIEHE 18. 54%.

HOE2Y929.58 Ak, IRECIENE 5. 31%; [EIELREUIE 6. 83%.

B HEnE, BRISESNER, 11 BAGNEER AT, B 12 BHi#—
SHREMH; Tokim, THERKZRERER, HIHREXBIR. BHEXE,
ZRFENESMNER, MBERKAIE, THEREFEDHN, BTREARZSHIT
BERIEARIRE, TTZEAR, W FIEHBRENE, ERAREKRED

T, W @M a £ a R, HRFE ST ERabREE, FERE
EWWERERTH, RARESEIRH—SEETH, BENRBIR S
EHAZERAEEY), BRNEE LEEREAESE!T, BERTEFE—F
k. PREAEERRREE, HEESEERA—TOE, NBIHEREE.
BRIERIN: BB XEHRE.

REEERR: W EFARTNE, BKREHA R, ERNEEARIER,
EN R BUR BTN AR

A HEOYRKEK, BNHSESEE

(1) 1MB21 B, ®BEFESLERFTE, A3415W; FPHCRERRD 2

M, Z 3553 M; jPE5FFCIEMM 3480 F, Z 110033 F.

(2) JBRHIBE R, 2022 4F 10 BHEEGHEOSE 3512 I, IFELEK 22%,

[EIEEEK 3. 87 f5. 10 BEINELE 74# OMKE, FRSHOE 13979 M,

(3) Mexmm, EEHEN 1#5IEIRINTE 177000-179500, 154 178250, IF

EE T Bk 6750 JT, INETRT SN2212 & £49Mh7K 150-F7K 1750 JT, #JF7K 800 JT.
& Bh: HA, EHAIHFOTOFSEITAESSET, 10 AR#OEREES, ™ B

B WBTHEK, 11 BAEETHESHEESA, SRR . FKiG

SkE, FIFARIRHERIIRSS, HEFMHAEY, ERERNTSEGEKIERE.

FIEHIRE, EMBEMESN ERBERRY, XXNEHNERIR, BiE#EZE

i, MEAKESFZEENEFERIHRE, FEHNEREZRIRG; KEXE,

WMEZRLIEN, BNRBBEES,

BIERI: BiEEE

REER: ERAHEM; BWIFLETEFN
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w55 100 1%
PIEEEmBR (F6&) cHTie Futures

=\ TR

(—) $H

ElZ 1AM AR H A

ARMEH  EEEFARK SRR LMEO-3 REEORT

L% (52./70) (/M) (R (52./0) Rt
2022/11/15 7.0421 50 102.5 -37.25 -546.53 7.95
2022/11/16 7.0363 385 97.5 -32.75 -70. 47 7.98
2022/11/17 7. 0655 395 92.5 -37.75 220. 11 8.04
2022/11/18 7.1091 390 90.5 -33.5 0.85 8. 07
2022/11/21 7.1256 400 90.5 -33.5 267.04 8.12
S ke
RE N e THESE MRS L2
2022/11/15 89975 5600 2425 7625 55025 27325
2022/11/16 89675 1350 1650 6925 55975 26775
2022/11/17 89925 1225 975 6625 56975 26325
2022/11/18 89750 750 925 6425 57600 25725
2022/11/21 91250 2300 800 6425 59825 25000
FRIE: Wind FEHIEHTTRA
% 2: FIEFAMK i 7T/ E% 3: LNE ST Sl 27T/
— MBIk LMESRER 5 A ME7K (0-3)

1200 160
1000 140
800 120
600 100
80

400
60
200 10
0 20

-200 | 0
-400 20
-600 - —40
2022-02-07 2022-05-07 2022-08-07 2022-11-07 60
2022-02-08 2022-05-08 2022-08-08 2022-11-08
FIRLRIR: Wind FIEHEALERASFR BRIRIR: Wind FSHEALERASAR
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CITIC Futures

B 4: FLRESN B ET/Mg E%* 5: {AHAREAEEN B{I: jT/ME
— FEREFAK 2022/11/21 —2022/11/18
180 ¢ 2022/11/17 ——2022/11/16
6o | 67000
140 00801 :::::::::::::::::::::::==
120 66000
100 65500 \
80 65000
60 64500
10 64000
% 63500
0 / ‘ ‘ 63000
2021-12-09  2022-03-09  2022-06-09 2022-09-09 62500 ‘ ‘ ‘ ‘ ‘ ‘ ‘
1RH 2BH 3BE 4B# S5AH 6AH A
BRIKIE: Wind PISHALERAZER BREIR: Wind RISHEALEMR
E%*E 6: LME fAEFGTEERELSG By M Bl 7: COMEX $EETE By @M
200000 - 70% 90000 -
180000 o 80000
160000 70000
140000 | r 50% 60000
120000 / L 40% 50000
100000 / 40000
) - 30%
80000 1 30000 |
60000 }\J - 20% 20000 |
40000 ~ |
/ L ow 10000
20000 il 0 ‘ ‘
0 ‘ : 0% 2022-05-13 2022-08-13 2022-11-13
2022-02-15 2022-05-15 2022-08-15 2022-11-15
BERE: Wind FR{SEARISFR BRISE: Wind P{SEASSRASER
E%* 8: fAFEOAET B{I: T/ E%k 9: $EFRLLE
— AR MEHOART M=A#FORT — A=At E —H=AkE
3000 8.8
8.6
2000
8.4
1000 8.2
0 8.0
7.8
-1000 7.6
-2000 7.4
7.2
-3000 *- 70 ‘ ‘
2020-01-01 2021-01-01 2022-01-01 2.018706727 2020-06-27 2029-06-27
BRIKIE: Wind hSEREMRER BRISRIR: Wind R{SHARIASAR
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w55 100 1%
PIEEEmBR (F6&) cHTie Futures

(=) 8

EZ& 10: 53 iR H B A

ARGRgpCE  EOtEk RERGER  Uees  SREORS L.
(JT/M) (EJT/m) (=T/M) (FT/ME)
2022/11/15 7.0421 -50 110 -27.75 -1634. 56 7.71
2022/11/16 7.0363 10 110 -25 -1636. 90 7.70
2022/11/17 7.0655 50 110 -26 -1353. 67 7.85
2022/11/18 7.1091 70 110 -24. 49 -1308. 54 7.92
2022/11/21 7.1256 80 110 -24. 49 -1554. 24 7.84
S
BER NEE B B EETF TMESR EEER
2022/11/15 538825 #N/A 5200 14350 516000 8475
2022/11/16 532975 475 6325 14350 510450 8175
2022/11/17 528250 #N/A 4725 14350 505725 8175
2022/11/18 524375 #N/A 3875 14350 502050 7975
2022/11/21 522000 #N/A 2375 14350 499925 7725
BERRIE: Wind RIERREIRER
Bk 11: SBIMEEFAMK B T/ E3R 12: LME (0-3) $BFHMA7K B T/

LMESR ok (£7T/M)

SBIEEFAMK (EEYER)
200 60

100
0
-100
-200

=300

-400 - -0 T
2022-01-26 2022-04-26 2022-07-26 2022-10-26 s L
2021-10-28 2022-02-28 2022-06-30 2022-10-31
BRKIR: Wind FSEALRARSRER BRIEIR: Wind F{SEALRARSRER
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CITIC Futures

Bk 13: REXERN B EIT/ME Bk 14: REIGRE LB B JT/ME
RERRN 7T/ 2022/11/21 2022/11/18 2022/11/17
19300
180
19200
160
110 19100 | \__\
12 1%000 |
100 18900
% 18800 |-
o | 18700 |
w | 18600 |
w0 | 18500
0 ) ) ) 18400 L L L L L L ]
2021-10-28 2022-02-28 2022-06-30 2022-10-31 1AM 2R 3RAM 4RM SAM 6RM TAM
BRIKIR: Wind FESHARAZAR BRIKIR: Wind PIEHAREAZFR
ElZR 15: LMESREETRQIESH B RLELH) Bl M Ex 16: ELEMIE B JT/hE

| MESBEEFE ()

— | MESE$H G5 ()

— R —R: =
S SR — R TR

N R — R LA

3600
EHCREAE (%)
1200000 4 110% 3400 |
4 100%
1000000 F | e 3200 F
1{ 80% 3000 | pi— B
800000 |- 1 700 — ~
. 2800 S N—
4 60%
600000
4 50% 2600 |
4 40%
400000 |
1 300 2400
200000 F 1 20% 2200 f
It
o L 0 o0 2000
2021/10/28 2022/02/28 2022/06/30 2022/10/31 2022-01-11 2022-04-11 2022-07-11 2022-10-11
BRIKIE: Wind hSEREMRER BRIKIE: Wind ISHASEZEAR
Ez% 17: |FOEF BRI JT/RE E& 18: fRiP{ELLE
BIARKHEORT |=A#NES L ——®=RAKE
2000 9.5 r
1000 9.0
0 8.5
-1000 8.0
-2000 75
~3000 70
-4000
6.5
~5000
6.0 : :
-6000 2018-07-23 2020-07-23 2022-07-23
2018-02-22 2020-02-22 2022-02-22

BRERIR: Wind SPISERLRRASFR

BIRERIR: Wind ISERLERARFR
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w55 100 1%
PIEEEmBR (F6&) cHTie Futures

EZ 19: $Fhipiats HEEN

o etmRmER
N MEFMK EE#HOSE LME (0-3 ) Z=BF#HO=ES S
ARBRAMLE " 2wy (oM (2em)  (Gomy  Sorfeld

2022/11/15 7.0421 375 150.0 17.0 -2888 7.55
2022/11/16 7.0363 365 150.0 8.0 -2502 7.66
2022/11/17 7. 0655 365 150.0 -3.0 -2314 7.75
2022/11/18 7.1091 365 150.0 -8.0 -2295 7. 81
2022/11/21 7.1256 365 150.0 -8.0 -2251 7.84
BERF AE )3 M EEFF B EE 77 EtXER
2022/11/15 43125 350 125 42650 25 450
2022/11/16 42800 #N/A 325 42325 25 450
2022/11/17 42750 #N/A 50 42300 25 425
2022/11/18 42700 #N/A 50 42275 25 400
2022/11/21 42425 #N/A 275 42025 25 375

BRIKIE: Wind PISEAEHASR

E#FE 20: $EIEEAMK B T/ El%& 21: LME SIS A MK B E/M
— LB A MK LMEEEF 7K (0-3)
1400 250
1200 200
1000
150
800
600 100
400 50
200 0 J \
0 W)
,50 L
-200 * 2021-11-29  2022-02-28  2022-05-31  2022-08-31
2021-11-17 2022-03-17 2022-07-17 2022-11-17
BRIRIR: Wind PISHAEARAR BRISRIR: Wind RISHAEIAS
El%&k 22: PSEERSRERRRSEH B JT/mg El& 23: FEHPAEHCENRZE BiL: BFE
PFHBRRZE (AP PHEBECE (BF, A
2022/11/21 2022/11/18 2022/11/17 2022/11/16 2022/11/15
25000 80 -
24500 | 70
60
24000 50
23500 40
30
23000 20
22500 | 10 |
0 ‘ ‘ ‘
22000 2021-11-16 2022-03-16 2022-07-16 2022-11-16
18 81 2AM 3AH 45 SAM 6A A TR
BRIKIE: Wind ISEAKEMZRER BRIKIE: Wind hISHEAEZER
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v £ 190 1%

CITIC Futures

EZ% 24: EAEHMNE Bfr: JT/ME ElF& 25: LME $FEFGTHEC RG] BAfL: Rf
——KTAE S ——— FRYR-SEEAS — T LMEE — R
— IRt 250000 r 90%
3000 L g0
2500 200000 F L 0%
2000
L 60%
1500 150000
1000 L 50%
500 e
0 100000 40%
-500 i e
~1000 50000 M J \ - 20%
ik
-2000 0 : 0%
2021-11-17 2022-03-17 2022-07-17 2022-11-17 2021-11-30  2022-02-28  2022-05-31  2022-08-31
BRIKIE: Wind ISHAEHZR BRKIR: Wind {SHILEAZER
Bz 26: FHORT BfI: JT/ME E3FT 27: $EPELLE
2000 —— HBARKHNRS —— BSARRORS 9.0 FHLE B=ARE
1000 | 65
0
8.0
-1000
9000 7.5
-3000 7.0
~4000 65
~5000
6.0 , , , , ,
~6000 2018/12  2019/08 2020/04 2020/12 2021/08  2022/04

2020-01-01 2020-08-01 2021-03-01 2021-10-01 2022-05-01

BRISEIE: Wind P{SHAKHISRAR

BRISkE: Wind RISEREHSRAR
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PlEHERRER (F6) crie rutires

() 58

EZ 28: 3R IAYEIR HE A

REFAMK  Eg#tOeE  LME (0-3) —A#O&RS

ANRMBEHECE _ _ EPEEEE
(/M) 4 (E5T/M) (FE5T/M) (FT/ME)
2022/11/15 7. 0421 -210 130.0 2.75 -3384 7.2
2022/11/16 7.0363 =200 130.0 -3.75 -3273 7.25
2022/11/17 7. 0655 -180 130.0 -11.5 -3270 7.27
2022/11/18 7.1091 -185 130.0 -12.95 -3284 7.31
2022/11/21 7.1256 -195 130.0 -12.95 -3265 7.34
BER I HEET B BETE LEER
2022/11/15 26750 #N/A #N/A 42650 25 450
2022/11/16 30025 3300 25 42325 25 450
2022/11/17 29625 #N/A 400 42300 25 425
2022/11/18 29625 #N/A #N/A 42275 25 400
2022/11/21 29000 #N/A 625 42025 25 375
FRISIR: Wind hEHISEHREAT
E& 29: RIEAMK B T/ ElF 30: LME $RENERAMK B E/M
IHERFHGEK : | AME: ESEER LMESS 0-3
AT B M DR o . IR0
200
80
100
60
0 40
-100 20
-200 0
,300 _20 I
-400 —40 ¢
-60
-500 2021-11-29  2022-02-28  2022-05-31  2022-08-31
2021-11-17 2022-03-17 2022-07-17 2022-11-
BRIKIE: Wind ISHALEHSR BRIEIE: Wind B{SHALS ﬁﬁﬁﬁﬁ
ElFE 31: JPIREARHARRSEH BAfL: JT/MR El%& 32: PIREARIFCEFMIZ Bi: BFE
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2022/11/16 2022/11/15 FERR L E — FHEEE
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15850 30
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15700
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1A# 2R#1 3RAH 4AH SAH eAM 7AH 2021-11-16 2022-03-16 2022-07-16 2022-11-16
BRISER: Wind P{SHAKIRAR BRISRIR: Wind PISHREIAZAR
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v 55 100 1%
piEHGEEmER (B8) crTie Futares

E%R 33: BB E By T/ Esk 34: LME $REETR&TEHE HELHI B B
—— KTAE RS —— iR SRS — A LMEER — EHE B R
— " REfE- A= 70000 - 70%
100 | [\1
200 60000 - 60%
0 50000 L 50%
200 40000 L 40%
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|
-600 20000 \ [ - 20%
Nl
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BRISEIRE: Wind SHAEATSRER BRIEIR: Wind SEASEARSIAN
E& 35: $HiHOTIR B JT/ME Bk 36: $HFIEELE
SRISRIEHORT — =ANA#ORT $R=AtLE FEiEteE
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-3000
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BRISKIE: Wind PISHAHAZFR BRISKIE: Wind PIEHARIAZFR
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PlEHERRER (F6) @ crie rutires

(H) %

EZ 37: iR iAdEIR HE A

BEIEAY REXEMN LME (0-3) Z—R#O&ETS

ARBRALE o /m)  (Er/M)  (E5/m) (e/my | EAFREE
2022/11/15 7.0421 2000 480.0 -75.5 -40176 6. 81
2022/11/16 7.0363 2000 480.0 -94 -21945 7.37
2022/11/17 7. 0655 2150 480.0 -135 -15412 7.62
2022/11/18 7.1091 2100 480. 0 -134 -16483 7.62
2022/11/21 7.1256 2350 480.0 -134 -18099 7.57
BER ANEE HE IV i EE 75 B EF LEER
2022/11/15 50022 #N/A 150 29976 20040 6
2022/11/16 49926 6 102 29928 19992 6
2022/11/17 49500 #N/A 426 29598 19896 6
2022/11/18 49512 42 30 29640 19866 6
2022/11/21 49470 #N/A 42 29622 19842 6
BRIEE: Wind PSRRI
E3k 38: $RINEFHAMK B JT/ME % 39: LME $RILEEFMEIK Bl EIT/ME
— FIMBAMK: EEMR LME$EFME7K (0-3)
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BRIKIE: Wind hSEREMZRER BRIKIE: Wind ISHASEZIAR
ElFk 40: JPIREASREARLE B JT/ME E3F 41: REXEEN By EjT/M
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BIRLRIR: Wind PISHALRRARFR BRIRIR: Wind PIEEALAARFR
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PIEEEmBR (F6&)

v £ 190 1%

CITIC Futures

EF% 42: EREAREBPTNE B T/ ElF 43: LME RERGTH BRG] BAfL: Rf
— | MESR: FETR: BT 2K — IR
ao000 —— RERKARK & IR Rk BRAMAK (B 30000 160000 - 60%
000 - 25000 140000 |
30000 i r 50%
25000 20000 120000
F 40%
20000 r 15000 100000
15000 |- - 10000 80000 |- E 30%
10000 - 5000 60000
so0 - F 20%
. et ’MJ-r“ | I Fo 40000
v [ 20000 10%
o0 - - 5000
10000 L L 10000 0 : : : 0%
010818 2011118 20220218 20220518 2022-0818  2022-11-18 2021-10-27 2022-02-27 2022-06-27 2022-10-27
BRIRIR: SUM h{SEALEEASTAR BRKIR: Wind PISHEALEMRR
EE 44: E#FOSTH B T/ E3T 45: $RIPELLE
RSRALHORT —— RZAHORT — FALE
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10000 85
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-5000
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BRISKIRE: Wind hISHAKRIAZER BRISEIR: Wind hISHAKIASER
E%*k 46: BEFEHWLE EF 47 RERIEXT IR AN
— R ENE TR IR IR IR N
%%/;F%%N 360000 ~ 30000
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13.5 20000
13.0 310000
g g 10000
%% g 260000 o
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Do
S

BRERIR: Wind SPISERLRRASTFR

BIRERIR: Wind PISERLERARER
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vp 5 0] %
FIEHEERER (BE) cime futres
() FHER

ElZ 48: NEWH AR HE N

BEEEME
— - = EERERNE  SRHKNE
FhEk G/ FCE MXE (/) (/4 B FHRE

M)
2022/11/15 400 101527 168889 8600 1370 12225
2022/11/16 315 106441 213948 8600 1370 12275
2022/11/17 590 102590 241924 8600 1370 12225
2022/11/18 415 102263 179595 8600 1370 12175
2022/11/21 240 98945 169980 8500 1370 12200
BRISRIE: Wind RISEALEIASAR
B3k 49: THNAARAATILEH Bf{r: JT/iE ElZ&k 50: TEHNEATIMNE B JT/iE
2022-11-21  ———2022-11-18 2022-11-17 BIERIE04-FFENED
———2022-11-16 2022-11-15 3000
17500 -
2500
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2000
16500 | 1500
16000 | 1000
15500 | - 500 Mm
15000 | 0 | i
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14000 : : ‘ ~1000
IBER 2BH 3HAH 4BH SBH 68H 7B# 2021-08-05 2021-12-05 2022-04-05 2022-08-05
ERIRIE: Wind FIERASEIRER BRIKRIR: Wind PIEEAEMARAT
E% 51: THERFCESTRIE B F Bl 52: THNEAKER B M
e THW HATR R & T s hiERBES s ETRGES " RS
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800000 90000 r
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70000
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60000
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0
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FERIKRIR: Wind PIEEIRARAT BRIKRIR: Wind PIEEAERMARAT
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EZ& 53: THNERNE B JT/ME

ElZ& 54: AHEWEWFE RNIMEHE) B T/
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—— B BB NE (/M)
—— ERHRMNE GT/M)
—— SRR 7%10% (TTARS, B

2021-04-02  2021-08-02  2021-12-02  2022-04-02  2022-08-02

- 1700
- 1600
- 1500
- 1400
r 1300
r 1200
r 1100
1000

r 900

800

4000
3500
3000
2500
2000
1500
1000
500

0
-500
-1000
-1500

2021-08-23

—— THEWEAFE RNTHREE

2021-12-23 2022-04-23 2022-08-23

FIRLRIR: Wind PISEALEAASFR

FRLRIR: Wind PIEEASIARFR
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vp £ 000 1%

- CITIC Futures
e RAR (&)
() %
S BUMEARK  RBXEH  LME (0-3) HEHAORT ;
ARBEMLE ™ (% ) (E7/M)  (E5T/W) (e/m) | EAPRKE
2022/11/15 7.0421 550 290 206 -5736 8.16
2022/11/16 7.0363 -625 290 187 —-8511 8. 04
2022/11/17 7. 0655 500 290 142 -9150 7.94
2022/11/18 7.1091 =50 290 145 -5521 8.15
2022/11/21 7.1256 800 290 145 -5946 8.14
RER ANEE HEE TMER BN EE 5 tEEE
2022/11/15 3475 é #N/A 250 2965 240 270
2022/11/16 3475 T EN/A oaN/A 2965 240 270
2022/11/17 3455 d #N/A 20 2965 240 250
2022/11/18 3415 r #N/A 40 2965 240 210
2022/11/21 3415 T oA T aN/A 2965 240 210
Bk 55: PHTIATEFAMK B{r: T/ ElZk 56: FRAARREEH B{r: JT/ME
PEETIAM A MK FHN
20000
2022-11-21 2022-11-18
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5000 180000
178000
A 176000 1
0 | N " ¥ 174000
172000 r
-5000 - 170000
2021-04-21 2021-09-21 2022-02-21 2022-07-21 168000
1A 28 38 48 5H 68 78
FRRIR: Wind R {SHASHTSLAT BRI Wind hISHRECHTSRAR
E%*k 57: LME SBEERFHECELA] B T/ El%* 58: FHBFCESHRE BiI: F
—— IMERE A2 Bk HERXES HEHeRES
6000 - —FHeR Lt (A r 8% 400000 r ¢ 140000
5000 |- P 70% 350000 1 L 120000
oo | F60% 300000 r | 100000
F50% 250000 \ \
- 80000
3000 r40% 200000 *+ !
o | F30% 150000 | oo
F20% 100000 [ 40000
1000 Fo10% 50000 [ [ 20000
0 0% 0 0
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BRIRIR: Wind P{SHARIARER BRISKIR: Wind P{SHAKIARAR
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v 55 100 1%
PIEEEmBR (F6&) crTie Futares

Bk 59: BRIMENE B T/ E%k 60: $HMINELLE
o _ — GPMELLE L
— B%#E0RT  — H0AS o
60000
40000 - 8.5
20000
8.0
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-20000 7.5
-40000
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-60000
-80000 I 65
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2020/5/25 2021/5/25 2022/5/25
BRIRIR: Wind PISHARMRAR BRISKIR: Wind PISHAKRHRAR
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RSAEH

BRIEZBUA, PEALARQRMARRSHIRF/SHE XTI, REH
EHEARATDFAEFREFY, ENEMRPAANSUERAAFRES] 3. 518, 7
B &% &1T 1220 BIFRENEMIMBAME. AR BRIESERA, FiRE
PERMPTAERR. RBFIC RIS AT EREARARAARE S ERTWITA
REEER. BlRSHRIEEARIE. AEDEHEARABSEFRMAENRANBEIFT, 7
BN ANSERZEIR. IRFIFICRIFIC.

MRAEEMERIMEXEECEAN, FREATHEERSEMBANE, EE
1, BEREAAREFRENAIER. ANSIAEATRIRM, REPEHRERRIFR
WIRNAE LSRRI MPEEZTRS, BLARENATHIEERBA I LHXBDPA
AR, EMNATEABANSELAMEERERRRS. FREMBHAZTHIEER
THREEXRSHXHEFERTHREA.

R EAHNEMASTIESE L. HIREHATTEBRIENTANREZYL, B
hiEH SARAFAFAERBABREILBREMAEAEZF.

REAMEFHAESNERREMNTAMZHNBEINNAATENRERS, BEHEH
BARABNTARERBHER . AR UARBIERERSE,. RS, UL TE
MAMEERPAHEE S RFRIE. EIEMAT TN AREHAENER . W AR BHER
HERRME. ATEM. B AR A EEAAE, BERERERRARAEEMA LR
ERAEARTMERRBIRABE [TRE. RREPNEKDARNMIZFIET. RRENX
RERFE NAREIRIE. WERRSITE. AREMBBRSARIREPERERRR
A ETHEM B E LRI,

R EPIIENRZERRSATENESE T HANZIWLE TIMEEAILEE N E 18Iz
REEm B MWIREAMABIEMRRE. AR USSR, BTEREMIRE LR
BEBEET. IREH KD EEFRLBE TE THEMRAEZN.

FIEHRBIRAE

RYBE Motk SFUITHEAR PO 8 SHMAMA 1 (Z8) LEE 13 B
1301-1305, 14 B

Hi4R: 518048

FEiE: 400-990-8826
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