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AR BRMEMEEL, SRIIEENAE

258 ZUAEL, 10 AXERWRSTRHE CPI AT, REHXEIKMEE
BERIAPREMTEAFNR, 11 BB ESWEEHA—FIERX—R, B, BRE
BTN, 11 AVIRENRUFHLIRE. MAEFERE, ERAERHTEER
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H|UR: PEFCREESARY, BEARERRERRTK.
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v {5 0] 1%
hiEIRERAR (&) C'"C rutares

T ?T'Exm}l%
oM ®x hHRE
ML : BATKRIKE N B EH
B
(1) BFHLER Escondida H I TS TAES T ML IENRIIRN, TE44E
IXIF 11 B 28 B 30 HE#ITHETL ., XWX SEBRERR, EI5TER
RFTTILRERF, TSRRGEIFAE 11 B 21 BF 23 HETEL, RER
BIRLFAIREESZ “FEM. ERAENITA” -
(2) B AEEEHEFEBT AT Codelco L EIEER, EEF|—ik
AR EATIEEEEg, MEMIRBELTHALERES, ERMFFEINHEE
A EWRAEE, FitE 2032 4, £IKIFFEHATEEIAZ] 800 /M,
(3) 11 A28 H, iEMEMEAATIAZFHEM~HIZFRERLREICEE

H, IESSNENFEX B RNESE S TR AR, =
5 (4) MESE, EEEAAIEI YA SLIRFAK 400 TT-FH7Kk 440 7T, HH =

7k 420 Jt, IFEEEIF 15 7T; 11 B 28 B SMM $E++ EE4E B A0 0. 06 M,

ENM.4 /M, 11 828 B ZRMXIALLIEM 0.6 Ak, Z=1.55 FMt; 11 B 28

H_ESHB RIS =HENE 984 Jt, LR 24 T,

Z38: AWmELE, 10 BXESRWESTHHIR CPI K TFHA, $25EE TR

BMBRBFRERTEAAR, 11 AXBESNEE#—SIEX—=, FE,

EREEMNERMEEY, 11 BYRENFTUTMEBEIIRE. BERREREME

0, REEMNENZIERSS. PEAKE, ERNEREMEHEFSMA, XKL

RN BES, BUBEARTLCERER; KHXKE, BINEUNEMEIEA

B, XIFIRBhE N iEH— TR

BIERI: EME, XKEARTLCEER

REER: HEREHA; EKESE; SEEEHBRMEBRE

PR BREEEENERE, XIEFHA

SR

(1) 11 B 28 H, SWM _LEi&$R5EINEEIRN 18780718820 T/Mh, 1+ 18800 JT/

M, -230 jT/Mi, F7k 60-F7k 100, FK 80,

(2) 11 B 28 H, SW SGitEHNEBEHSERFS1.6 A, R EANEEET

0.2 pk, BEEGTME. 7 A, REAFFEHIERE T 49. 8 A,

(3) 11 A 28 H, SW St R EEEFREE R, BEEFRKLEMEEM 0. 43
2] AW, %2 6.73 AN, {REAREUER/MERERE. 377

Zi: BRIEHIES, FEEMENTHEKE, ShEBKMEEFAAEL

MEMER, EFELXTEBRENAKNE—EXZE, BESNUREFREZNT,

TFEbREKAPREEESS, BEATUIT IR EIKkEhREZ R . #AR: Wit 11 B H

FEFNMEEFH . EBEE: it 11 BOTETE®mSS, HOiT8ETT. £k

%A, WINRIMBE, BREAEKRFEREM, BN EAF=EENER.

BB : WE,

RERE: EMXE

SN HAEFTHEEE, BNEAEEST
%?#. gl%\ﬁ*ﬁ: 'ﬁ%
(1) BUESE, 56 o#sEnt 12 LRIk 580 TT/Mh, 7k O#5ERT 12 493K i

Fk 430 JT/M, KiE O#5EXT 12 & Z93RFA7K 370 T/M,
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oo b
piEEEmBER (&) @DWEM”“

(2) BiZXE— (11 A28 H) , SW tihsEEERSERNS5. 45 A, BRLAE
A (11 B25H) #mo.18 A, B EA— (11 B21 H) B4 0.57 A, [E
RN EFIFEL R,

(3) 2022 510 A SMM R [EEIESETEH 51. 41 A, RS KTNEA, IFLLiE
fin1.02 F, [EELiEhn 1.48 Fit. 2022 £ 1-10 B HERIT 2R 492. 8
A, ZitRItEFERER D 2. 48%.

B FHTEARBERE, SFRTHEKRZE—EEZM, FNBEEEE
17. HRImRE, ERMET MIESXEEA, ##O~E8H ST TH
O$EH FEEER R, B HNBERFHE RN, 10 AEiHinabres, T
PO X7k R T EeitBaR, SHaET FE—ER”T, TTHHEHRNTEETENR
MEE—TEE. BXkin: BEERENTEERE—ETHNER, TEEHHE
T RAR, FE 10 BN EEEBENNIER THGHENEK. HaisE
HEEFMAETRRME, AT TEREEHUKIBERTT. BIFKE,
ITEAEMFERE, FHEREFESS TENESITERMA, NM8IIFE
BE%. PKEXE, MEREZHEQDER, SNEOEETE.
BRIEEN: VWESESAT

XIeEZE: BUWME; HABHE T

RS PHEBEEEEZHAL, EXEAHFRSEEIK

BERH:

(1) 11 B 28 H, SHFE fREARIFEENR 13.4 AF, HREARBD 0.34 A F;

B—REwisL 1.32 AF.

(2) 11 B 28 HEAFAMIKIIEA-200 7T/0E (+0 7T/ME) ; 11 B 25 H LME $8

Mh7k (0-3) A0 ZET/ME (+10.75 ET/M)

(3) 11 A 28 BEAAFDELEN N 98 T/ (14 Jt/M) , FEBIEE

$RINZEL)A 450 T/ (=25 JT/0f) .

(4) swM HiER 7~ 11 A 28 Hiffe Attt SERF 5. 03 A, 11 A 25 HE

FEFEO0.02 AN, ¥ 11 821 HEE0.22 A,

(5) swMEHR, KOWEHRHRT 11 BREBAEIBTER 9700t K% Rl
A FELURET S 3P AES

(6) SMM =, fRIE AutoForecast Solutions BYIE, MWIMERSEEK, A

FERER, RUNBSZFEIEBEIR 16. 8 AMASEE

BE: 1) HAuE: BERALIERRT, BEIRTREREZWHINTE, HH

ERFLEARG, IS, EEEERSE; 2) FTKim: REREFEMGVATET

g, PE10 ARFE~EIFLE T 2. 73%, BEREEE T 21. 6%, BahBEER

BIRETE19.04%, 3) ER: HERFEE. 2KE, BRRERERELE

KEESITNER, TREFBLHIMEMRBIHRESITR, FHRFCEFETE. LE I

SEER SR 90%, FREEFAEZESEMY, FiEELT=EEAR, BRFEX

REEKAmIGHER DB R EmERE.

RIERW: LIESETERAE, TEBS

REER: SIEFRIR, RERREKR, BREELR

WNE: EAEEREREORBEEBESE, RNMEHRIERMA
2 1SR -
(1) 37 LME$8FE7F 5.22 M, HREEHEAN 438 I, SESEEE 060 A, & it

EE 11.56%; JPIREETF 1597 ME, 4QXREHIEAM 442 M. LME EERIRGOKE), 1EH
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piEEEmBER (&) C"": e

FAEI RN, MEFEHMRE, LMEEFPERAFITL, MHIREES
FEBMEMBFEAE L. BEIECEEFRESRENEENEE.
(2) BiERm, SWIES, €)IR. HEEXT 10 =30 47 2212 475 3IFH K
4500-4700 jT/Mf, F7K 2600-2800 jr/Mi; IEEF7K 55l ik 500 jT/M, ik
150 o/l ; HRENIEBREIRESXENEETE, T EiETF, FK
RAL/E LA, BRETRAE, EEMART, WRERIFENEKIBLERFE,
3L,

(3) 5hE 11 A 28 HiBE, LME HIAFH A EE Robin Martin —%FR: “H
NHLREBRIRERKBEEA, ELMAEREFINREANRKS. BNEE
EREREMB N TEWERRESANRINE.

B Hum, BRAOKEBETR, HEFSEE, BETFFTEATNIES
B, =K, PEHEWKEEST. REENESSA, &EBEFE KRR
MK, BEKE, BINENEARNRE, EBRNBIRIEKKNAE{ERIES
BEER%, IRl EAT ERERENSERARE, MEEFD
3, BRKBNE—EXE, BMERZERXRREREFECERITNIE LS
WRIES, BB AE. BERE, EEEIENEHRTBURRG &, HRLHR
RS THIATH, EHEEGAEESNXE, BHNMRETENSEARER
ZRE, FtHESNEERESEITAE. PKEEEREEFZIFRETR M
B, R sERRAMESREETITAE.

BRIERW: BOEUELXERME, S EBRETETRERENHNLE
ATS.

REER: EMEMGBUET BT ; FeEREHEFAKTER; ENRFHU.
BRI REIBRE T

T

AERNR: PRERBRELRETE, FHERNESEIT

H=V

(1) BRI NELOBERS 23469 M, RMERAEM 7667 W, BHERFH
4 BYILCRFFE T EERIRAIKT, MEMENR HMBIRXCITH, EFEER
e L2,

(2) EESE, SUWMEE, THHXITEXT 10 & 30 4 2301 & 249FH7K 565 T/
Mi-FH7K 765 TT/0; LR IREEXT 10 & 30 43 2301 &Z9FH7K 515 JT/ME-F7k
715 o/, FHITRIBEZMNHZRZFHRE, BRIMNXEFRET, £
NEAYRENES, FKBEEHA, HEiLinHRBFEKIASESE. Ha1, B0
RHERERT, [RGB HSRTE, RAmIK/NMMETH, B ERRK~IE -
BE. EEERN, URENEMERTMEEM AR, WENIEEEHTITESEIT.
B3 s, 11 AR TaFEXER~, B 12 BE~FB#—SHEETE;
=okum, W FEARNE, BNEREBR, BTHRKRmERKEGIAEFE,
FRTIAR B R, BRIEEZMTHREEHRE . BAKE, FXRKIBERE, BR
FERTEGERIEN, HEMBE—TihlrkE. MEEERERERAT, ER
RGN RITE, NIESEHETIT, BREMNZEEER, W FEKIBEE, T4
AR E. MRk SENEREBERE S, BRERERSTHIAMER, =t
BRENERFER—CRKR, THITIBENRAZIERLY, FEFRTHER %
PR, PKEIEERERIR, HEZHEAH—SOE, NMESMHRE.
FCHAE RRI e mid R, MRBRESEEHE—ZOE, NBIHEREE.
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hiEIRERAR (&) C'"C rutares

BRERIW: 20ENERXEERE, FHEBRECTHRIFRLELRTIS.
REEERE: WE~ARTE, FRERALTRS, ERNEET R,
EN R B SR B T

TR LIRFRIE, HNRBEES

(1) 11 B 28 H, ®BEGFRD 65 M, ZE 3190 M; FHCHEEFRD 18
My, Z 3753 M; SPERFEFEIEM 627 F, ZF 100750 F.

(2) MEFE, EE5EEN 1#55ERINTE 180500-182500, 1/ 181500, IF
EE T 8% 3000 T, EREEXT SN2212 & 490tk 650-F7k 1150 jT, tFH7K 250 JT.
iBiE: HEE, SHEN TC/METME, 10 BT #HOMD, #inEHEgEE, m

& 10 AT N BHEES, DiTTEHBFEK, 1 AFEMHTE%HES B
i, HiEERRER. BKkifkE, FIEFRREERERNRSE, HEERNEEH
RS AL, IFISER, EXERNTSEGXRRE. DEXE, CUESE
TR LT BN B ek, BESRZEHE, BMERNEFEIHRER, FE55N
EIE; KEIRE, HEZRLHENL, BNRHEES.
BRIERI: EEEE
REEE: HEHE; BRNIEEREN
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w55 100 1%
PIEEEmBR (F6&) cHTie Futures

=\ {TEIEW
(=)

EZ 1A AR H B

ARMEAIH IESHMEK p= JINE: S LMEO-3 HEHEORT

L% (52./E) (/M) (R (52/0) St
2022/11/22 7.1667 440 92.5 -37.75 43.22 8.13
2022/11/23 7.1281 415 92.5 -42.75 97.10 8.09
2022/11/24 7.1201 385 87.5 -38 -36.19 8. 07
2022/11/25 7.1339 405 87.5 -33 53. 31 8.08
2022/11/28 7.1617 420 87.5 -33 309. 29 8.13
S e
BER B i THEE — EMEE 2B
2022/11/22 91875 1000 375 6575 60650 24650
2022/11/23 91525 525 875 6525 61175 23825
2022/11/24 90150 100 1475 6600 61175 22375
2022/11/25 90750 1200 600 6800 62175 21775
2022/11/28 91200 550 100 6800 62625 21775
ARIR: Wind BEMIEHZA
% 2: EIEI MK Bfir: /NG % 3: LUE ISk Bl E7T/M
— LRI K LMESAEREEFEZK (0-3)
1200 160

140
120
100
80
60
40
20
0
-20

1000
800
600
400
200

0
-200
-400

600 - -40
2022-02-14 2022-05-14 2022-08-14 2022-11-14 60 L
2022-02-15 2022-05-15 2022-08-15 2022-11-15
BRISKIE: Wind ISHALERAZAR BRISKIR: Wind PIEHALRIRZER
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CITIC Futures

Bk 4: FLREEN B E/mg E%*k 5: fHHARESNEEN B JT/ME
2022/11/28 2022/11/25
2022/11/24 2022/11/23
— FLBEAK 65500
200 -
65000 | R
150 | caso0 |- \
100 64000 | \
63500 I
50 |-
63000 I
O L L L
2021-12-16 2022-03-16 2022-06-16 2022-09-16 62500 ‘ ‘ ‘ ‘ ‘ ‘ ‘
1888 288 3R 4BH SAH eRAH 7AHA
BRIEIE: Wind RISEASRHR BRIRIE: Wind {SHARIASIER
El%k 6: LME SAEFTHE B B4 M E|% 7: COMEX $FEETE B FE
— T — A e R COMEX:$: =77
200000 | - 70% 50000 -
180000 o 80000
160000 20000
140000 | - 50% 60000
120000 - / \ L 40% 50000
100000
n N ; 40000
80000 | Y l'r [ 30% 30000 |-
60000 Yt - 20% 20000 |
40000 v
f L 1o% 10000 |-
20000 il 0
0 0% 2022-05-19 2022-07-19 2022-09-19 2022-11-19
2022-02-22 2022-05-22 2022-08-22 2022-11-22
BRISRIR: Wind PISHEALEIASHR BRISRIR: Wind PISHALEHRAR
E% 8: fAHART B T/ Bz 9: fAPELLE
— SR EHOETS WM=AHOET —— M=AtE —— A=At
1000 100
9.0 |
500 80 ’W
0 70 r
6.0 |
-500 50
-1000 40 -
30 |
-1500 20
-2000 - oo L
2020-01-01 2021-01-01 2022-01-01 2018.06-27 2020-06.27 2022-06.27

BIRLRIR: Wind ISHEALERASAR

BRIRIR: Wind PIEEAIARFR
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vp £ 000 1%

CITIC Futures

E% 10:58WiAERE

Y

(=) 8

AR TR MEFAMK  RBEHEMN LMEO-3 =R i_& A& T
(5T/Wh) (E5T/mE)  (ET/M) (FL/ME)
2022/11/22 7.1667 80 110 -22.97 -1522. 30 7.90
2022/11/23 7.1281 70 110 -27. 6 -1755. 61 7.76
2022/11/24 7.1201 60 110 -29.74 -1456. 29 7.87
2022/11/25 7.1339 80 110 -32.95 -1371. 69 7.92
2022/11/28 7.1617 80 110 -32.95 -1375. 00 7.95
R - - 2
BER ANEE HEE B M EEFF P MEERE LSRR
2022/11/22 517075 #N/A 4925 14350 495150 7575
2022/11/23 513275 #N/A 3800 14350 491600 7325
2022/11/24 509450 #N/A 3675 14350 488100 7000
2022/11/25 506275 #N/A 3175 14350 484925 7000
2022/11/28 503700 #N/A 2575 14350 482350 7000
BRIEIE: Wind h{SHIERISAR
EZ& 11: RIEAMLK B T/ ElZ& 12: LME (0-3) $BFHME7K B Ex/M

200

100

0

-100

-200

-300

-400 -
2022-02-09

2022-05-09

RIMEAMK (EBYR)

2022-08-09

2022-11-09

60
50
40
30
20
10
0
-10
-20
-30
-40
-50

LME$5 FH7K(3ET/M)

2021-11-04 2022-02-04 2022-05-04

2022-08-04 2022-11-04

BIRLRIR: Wind ISEALERASAR

Bk 13: ®#HXER

v

B X/

FRLRIR: Wind PIEEASIIARFR

EZ& 14: BHKRANELENE

B JT/ig

180 r
160
140
120
100
80
60
40 r
20
0

— REXAEN (RT/ED

2021-11-04

2022-03-04

2022-07-04

2022-11-04

19100

19000

18900

18800

18700

18600

18500

18400

2022/11/28

2022/11/25

2022/11/24

18H 28RH1 3RHA

48 #8 SHAH

6HHl 7HHA

BIRLRIR: Wind PISHEALERASAR

BIRLRIR: Wind HEEASSIARER
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v £ 190 1%

CITIC Futures

EF 15: LME $REEFREH LA BAfT: Af

ElZk 16: |LBMNE B JT/iE

| MESBEERF (M) | MESFH G5 (M)

— P EAER SR
EHN AR — %R

TN ENE KT

3600 |
— FHERA (%)
3400
1200000 4 110% 3200 -
{ 100%
1000000 | 1{ 90% 3000 p— S
{ 80% ~_
800000 | 1 70% 2800
1 60%
600000 1 co0 2600
400000 4 40% 2400
1 30%
200000 K 1 20% 2200
10%
0 Il I o 2000
2021/11/04  2022/03/04 2022/07/04 2022/11/04 2022-01-14 2022-04-14 2022-07-14 2022-10-14
BRISEIR: Wind P{SHALIIZER BRISEE: Wind {SERESHISRER
EzF% 17: |#FEOEF BfL: JT/ME E3k 18: fRP{eEL{E
BIANKEORS —— BSARORT —FaE — ®ZRKE
2000 95 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

BIRLRIR: Wind ISHEALERASAR

FRLRIR: Wind PEEASRIARER
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v 4 300 1%
CITIC Futures

PlEHERRER (F6)

(=) #

Bz 19: $FmiadEin AR

MEAMAK  ERHEOFE LME (-3 ) =F#ORTS

ARBEMLE " w)y  f (Ea/m)  (Erm)  Gomy | TOTRRE

2022/11/22 7. 1667 365 150.0 -8.5 -2142 7.92
2022/11/23 7.1281 405 150.0 -6.3 -1888 7.96
2022/11/24 7.1201 415 150.0 -7.3 -1793 7.98
2022/11/25 7.1339 705 150.0 0.3 -1780 8.00
2022/11/28 7.1617 515 150.0 0.3 -1680 8.07

o e

BEE AE i THER  RNEE  LEERE

2022/11/22 42075 r #N/A 350 41700 25 350
2022/11/23 41975 r #N/A 100 41600 25 350
2022/11/24 41450 100 625 41075 25 350
2022/11/25 41450 r #N/A #N/A 41075 25 350
2022/11/28 41450 r #N/A #N/A 41075 25 350

AR Wind S RIEHIEHT

El& 20: $EMEFAMK B T/ ElZ 21: LME $EIREEFNEK B R/

— LR MK LMESEFIE7K (0-3)
1400 250 ¢
1200 200
1000
150 |
800
600 100 |
400 50 W
200 0 JM
0 v v
_50 L
-200 - 2021-12-06  2022-03-06  2022-06-06  2022-09-06
2021-11-24 2022-03-24 2022-07-24 2022-11-24
BERRIE: Wind IFEARMRER BRISKIE: Wind P{SHIE
ElFk 22: PEEHAREARSE BT JT/Mk Bk 23: FHPARFECENNRE B FF
2022/11/28 2022/11/25 2022/11/24
2022/11/23 2022/11/22 N A
24000~ el el —— PR (FE) PEEeR (FE, B
23800 %0
23600 |-~ 70
23400 | 60
23200 50
23000 40
22800 | 30
22600 20
10
22400
L L L L 0
22200 2021-11-23 2022-03-23 2022-07-23 2022-11-2:
188 28AHl 3HHl 48H GSHH e6BAH 7AH

BIRLRIR: Wind ISHEALERASAR

ZIRLRIR: Wind HEEASSIARER
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vp £33 1) 1%
PIEEEmBR (F6&) crTie futures

EzF 24: ERFERAMNE B JT/hE EF 25: LME $EEETR&ESH B ALLH) By M
— I KiafE-E= 250000 - 90%
3000 L 80%
200000 | L 70%
2000
L 60%
150000 |
1000 L 50%
L 40%
0 100000 |
r\ F 30%
J
-1000 50000 \r L 20%
| [l; =
-2000 - 0 0%
2021-11-24 2022-03-24 2022-07-24 2022-11-24 2021-12-07  2022-03-07  2022-06-07  2022-09-07
BRISEIR: Wind P{SHALIIZER BRISEE: Wind {SERESHISRER
EF% 26: $HFHOBT B{r: JT/M EzF% 27: $EPELLE
HISEAMGHORTS —Hg=NAFORT
3000 oo - —— Pt —— %= AkE
2000 | :
1000 8.5
0
8.0
-1000
-2000 7.5
-3000
7.0
-4000
-5000 6.5
6000 - 60 , , ,
2018-01-01 2019-01-01 2020-01-01 2021-01-01  2022-01-01 " 2018/12 2019/12 2020/12 2021/12
BRIKIE: Wind RISEARMRR BRIRIE: Wind {SHIRIASER
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v 55 4] 1
PlEHERRER (F6) crie rutires

() 58

ElZ 28: AT IAEIR H RIS

AWK  EE#OEE  LME (0-3) =A#OBRS

ARPRILE  mw o nm G ey | e
2022/11/22 7.1667 =205 130.0 -16.5 -3141 7.44
2022/11/23 7.1281 -190 130.0 -13 -2953 7.47
2022/11/24 7.1201 -190 130.0 -10.75 -3104 7.40
2022/11/25 7.1339 =200 130.0 #N/A -3195 7.38
2022/11/28 7.1617 =200 130.0 #N/A -3140 7.43
_
BER THEE  BMEE JL R
2022/11/22 28375 #N/A 625 41700 25 350
2022/11/23 27575 #N/A 800 41600 25 350
2022/11/24 26650 #N/A 925 41075 25 350
2022/11/25 25350 #N/A 1300 41075 25 350
2022/11/28 24350 #N/A 1000 41075 25 350

HRIRIE: Wind {SEARIASER
B 29: $AIEHMK B T/ [El% 30: LME fRIUEEFAMGK B ST/

WERF MK B KE: LSS
WRFAMK B ME: LB &R

LMEFRFME7K (0-3)

200 r
100
0

-100 20
200 f 0
300 20
400 | 40
_60 L
-500 - 2021-12-06  2022-03-06  2022-06-06  2022-09-06
2021-11-24 2022-03-24 2022-07-24 2022-11-2
BRISEIE: Wind PISEREMFTET BRISKIE: Wind P{SHIEMIET
EFk 31: PIREAREARSE Bfi. T/ EF% 32: JFEHARIECENMRXE B BF
2022/11/28 2022/11/25 2022/11/24 SRSn R A B e
2022/11/23 2022/11/22
15800 - 35 1
15750 ~ ) 30
15700 | — T oT— 25
15650 - 20
15600 15
15550 - 10
15500 | 5
15450 ‘ ‘ ‘ ‘ ‘ ‘ ‘ o
1AM 2RM 3RM 4RM SRA 6RAM 7AM 2021-11-23 2022-03-23 2022-07-23 2022-11-2;
BERIKIE: Wind P{SEIEMSR BERIKIR: Wind RESHAIARER
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v £ 190 1%

CITIC Futures

EF% 33: EABHHINE B{r: JT/iE EF 34: LME $REF& I HELH B Mg
— KTHEEAS MRS R LMER — FH e AL
— " REfE- A= 60000 - 70%
400
200 50000 [\‘ L 60%
0 40000 [ 30%
2200 - 40%
30000
-400 L 30%
-600 20000 Jr"“‘-\ L 20%
-800 10000 [T ST g e Y L 10%
1000 L 0 %
2022-01-21 2022-04-21 2022-07-21 2022-10-21 202112.07 20220307 2022.0607  2022-09.07
BRISRIE: Wind {SEALTFSER BRIRIE: Wind P{SHARMARER
EZk 35: RO SHR B JT/Mg E*& 36: $RP{EEL{E
HISHUKHORT — =AR#HORT R=RE — A
3000 10
2000
1000 9 |
0
-1000 .
-2000
-3000
-4000 7
-5000
-6000 6 ‘ ‘
2017-06-06 2019-06-06 2021-06-06 2017-06-06 2019-06-06 2021-06-06

BIRLRIR: Wind ISHEALERASAR

FRLRIR: Wind EEASRIARER
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v 55 4] 1
PlEHERRER (F6) @ crie rutires
(H) &

EZ 37: 1R iintein B S

v BRNEAN BREEH LM (0-3) ZAROAS .
ARBRMILE "% m)  (Zw/m)  (ZE/m) Gesomgy — ERPMEHLE

2022/11/22 7.1667 2450 480.0 =127 11455 8.90
2022/11/23 7.1281 2400 480.0 -138. 75 9315 8.74
2022/11/24 7.1201 2450 480.0 -114 9766 8.75
2022/11/25 7.1339 2550 480.0 -112 9684 8.76
2022/11/28 7.1617 2700 480.0 -112 2649 8. 48
BER ANEE HEE TMERE BR i EE 15 ItREHF
2022/11/22 49800 432 102 29952 19842 6
2022/11/23 50772 1098 120 30978 19794 6
2022/11/24 51402 726 78 31296 20100 6
2022/11/25 51732 486 156 31326 20400 6
2022/11/28 52170 492 54 31818 20346 6
BRIRIE: Wind {SHAEERZER
EZk 38: RIVEEHAMEIK B JT/iE B3 39: LME $RIQEEFNLE7K B ET/Mg
— EIN R AR IR ——— LMERF 7K (0-3)
100000 - 800
80000 600
60000 | 400 |
40000 200 |
o HAWP},Awpr*rﬁ\A4[1V}#)1h~r*nr~1/W1L-ﬂf"k~#~J‘ 200
20000 -400 -
2022-02-10 2022-04-10 2022-06-10 2022-08-10  2022-10-10 2022-02-18 2022-05-18 2022-08-18 2022-11-1¢
HRIRIE: Wind {EEAEAAZER BRISKIE: Wind P{EEAEMRER
EZk 40: PIRAASEARRSEH BRI JT/Rg Bz 41: REBEXEREN B ST/
2022/11/28 2022/11/25 2022/11/24 — ERIXEMREN (ETT/mh)
2022/11/23 2022/11/22 €00 -
205000 -
200000 | 500
195000 | ‘\\\\\\-‘-"-""““--_________\\\\\\\ 400 ¢
190000 | 300 ¢
185000 200 1
180000 |- 100 1
0
175000 ‘ ‘ ‘ ‘ ‘ ‘ ‘

1A 288 3AH 4AH SAH eAH 7AH 2022-08-01 2022-09-01 2022-10-01 2022-11-01

BRIKIE: Wind RSHEAM BRIKIE: Wind {SHIEHIZAR
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vp £33 1) 1%
PIEEEmBR (F6&) crTie futures

Bk 42: ERFESRPINE BAfy: JT/WE El#& 43: LME SREGFEHBHRILA) BAfg: M
e LMESE: Atk —_—FH "]
40000 —— BRIALFRK £ II58F Mk BBAMK (B - 30000 AR HHERLH
160000 r 60%
35000 |
2000 140000 F
30000 r \ F 50%
25000 | 20000 10000
20000 |- [ 15000 100000 | [a0%
15000 - [ 10000 80000 - 30%
10000 - - 5000 60000 |-
5000 20%
’| ﬂ Lo 40000
0
L 10%
5000 |- Vv[ - -5000 20000 |
-10000 - L -10000 0 0%
2021-08-18 2021-11-18 2022-02-18 2022-05-18 2022-08-18 2022-11-18 2021-11-03 2022-03-03 2022-07-03 2022-11-03
BRSE: SWM h{SHAS ISR ERIKIE: Wind RISHASHISIAR
El& 44: BiEOSH B{r: T/ Bk 45: $PEELE
RISRALHORT —— RIAHORT —— = ALE — T
6000 ' 12.0
110
4000 10.0
2000 90
8.0
0 7.0
6.0
-2000 50
40 |
-4000
30
-6000 20
2020-01-01 2021-01-01 2022-01-01 2020-01-01 2021-01-01 2022-01-01
BRISRIR: Wind PISHEALEIASHR BRISKIR: Wind PISHALEHARAR
El% 46: BE5THWLE EF 47 REREXR I BN
—— BN — WMERERITRMN
18 /BN 360000 - 30000
140
13.5 - 20000
13.0 310000
12.5 L 10000
12.0
ﬂg 260000 o
10.5 | 10000
10.0
9.5 210000 - 20000
9.0
8.5 - 30000
8.0 160000
7.5
7.0 - -40000
g:g 110000 : : : — 50000

2021-03-29 2021-08-29 2022-01-29 2022-06-29 2021-11-04 2022-02-04  2022-05-04 2022-08-04 2022-11-04

BIRLRIR: Wind ISHEALERASAR ZIRLRIR: Wind HEEASSIARER
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v 55 4] 1
PlEHERRER (F6) @ crie rutires

(7)) TEHW

ElZ 48: NEWiIAEIR H N

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

)
2022/11/22 230 102620 167120 8500 1370 12125
2022/11/23 305 100305 150696 8500 1370 12150
2022/11/24 230 103008 155037 8500 1360 12175
2022/11/25 310 99313 144182 8500 1360 12175
2022/11/28 415 92516 183146 8500 1360 12175
BRIEIE: Wind RISEAKIRAT
B3k 49: THNEARARTILEH B JT/ME El%k 50: TEENEAMNE BL: JT/ME
2022-11-28 2022-11-25 2022-11-24 EERE0A-THEINE S
2022-11-23 2022-11-22 3000
17000
16800 | 2500
16600 2000
16400 1500
16200
16000 | 1000
15800 | 500 ,]M
15600 |
0 T
15400 "
15200 | -500
15000 : : : ‘ ‘ ‘ ) -1000
1888 2AH 3HHE 4R sSHHE 6AH 7HAH 2021-08-12 2021-12-12 2022-04-12 2022-08-12
BRIRIR: Wind PISHEALEIASHR BRISKIR: Wind PISHAEMRR
E% 51: THENECEE5RX=E Bfi: F El# 52: THNHEER BN Rf
500000 HEEHCE BN B B AN R4 n hETHES n A EBEE u R ER
800000 |- 90000
700000 | 80000
70000
600000 |-
60000
500000 |-
50000
400000 40000
300000 30000
200000 20000
100000 10000
0
0
2022-02-15 2022-05-15 2022-08-15 2022-11-15 2021/12/8 2022/3/8 2022/6/8 2022/9/8
BRIRIR: Wind PISEALEIASHR BRISKIR: Wind PISHAEMRR
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vp £ 000 1%

2 =] CITIC Futures
PIEEEmBR (F6&)
ElZ 53: TNEWEREHNE B T/ El5R 54: AEWMEAFLE (RNMEHE) B JT/iE
—— AR FLE (RN TEREE)
—— ERB R Mg (T/ER) 4000
—— BERERMNE (GT/m)
16000 - —— SRR NIET%10% (TARR, AH) 1700 3900
3000
- 1600
14000 |- 2500
1500
2000
12000 F + 1400
1500
- 1300
10000 1000
- 1200
500
8000 M - 1100 o
- 1000
6000 | -500
9% 1000
4000 800 1500 L
2021-04-12 2021-08-12 2021-12-12 2022-04-12 2022-08-12 2021-08-30 2021-12-30 2022-04-30 2022-08-31
BRISKIRE: Wind PISHAKISER BRERIE: Wind ISHARIAZAR

() %

5 HMEAMAK FBXESH  LME (0-3) HWEHAOBRT 5
ARMEALE ™ 2y (Z/M) (R (e/mg)  EAFRRE

2022/11/22 7.1667 825 290 25 -1054 8.34
2022/11/23 7.1281 400 290 27 —4331 8.26
2022/11/24 7.1201 225 290 44 -3629 8.26
2022/11/25 7.1339 275 290 57 -3607 8.25
2022/11/28 7.1617 250 290 57 -4269 8.24
BEE NEE B I MERE K i EE 77 tEEE
2022/11/22 3330 #N/A 85 2890 230 210
2022/11/23 3280 #N/A 25 2880 230 195
2022/11/24 3260 #N/A 45 2855 210 195
2022/11/25 3255 25 30 2850 210 195
2022/11/28 3190 15 80 2785 210 195
E%k 55: FEHTHIAM ALK BN JT/RE ElFk 56: FHHEARRZEH BT JT/0f
N ‘® TN —2022-11:28 2022-11-25
20000 FETIAMEA MK : FHN N 202211094 20221125
184000 |
15000
183000 | \
10000 182000 |- ::~"""‘-—-———————.———‘-‘"""*-.\_\_________\\\\\\\\\
181000 | \ ;
5000 \
180000
0 { \ ¥ Y 179000
178000 |
-5000
2021-04-28 20210828 20211228  2022-04-28  2022-08-28 177000 5 " i i o o o
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vp £33 1) 1%
piEHGEEmER (B8) crTie futures

BRIEIE: Wind hSEAEMRER ERIKIE: Wind RISHEAEAISTAR
E%&k 57: LME SBERREH LA B{I: JT/ME E%k 58: FHIFECESRXE Bf: F
LMESR EE 77 A 3T 2 Bk HERRE S HEHeE S
6000 —— THER AL (B - 80% 400000 r 140000
“00 L 70% 350000 | L 120000
b 60% 300000 | 100000
4000 ﬁ |
L 50% 250000 1
L 80000
3000 L a0% 200000 |
L 60000
L 30% 150000 | \
2000
L 20% 100000 w [ 40000
1000 F10% 50000 20000
0 0% 0 0
2021-04-29 2021-08-29 2021-12-29 2022-04-29 2022-08-29 20211217 2022-02-17 2022-0417 2022-0617 2022-0817  2022-10-17
BRISRIR: Wind SHAEISER BRIEIR: Wind hSEALEERSAR
Bk 59: BANIMENE B T/ El%k 60: $HAMNELE
MEHORS YOEs — BAINE LA T fEtk1E
60000 9.0
40000 | 85
20000
8.0
0
-20000 75
-40000
7.0
-60000
-80000 6.5
100000 | 2020-05-21 2020-12-21 2021-07-21 2022-02-21 2022-09-21
2020/5/25 2021/5/25 2022/5/25
BRISRIR: Wind PISHEALEIASHR BRISKIR: Wind PISHALEHRAR
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R BTERR

FRIESBUEA, PEHRERATMBAREHIARF/ S EMHEREIR~N . KEH
FEHRERARELEmMFY, EEMEIMALTESUEMARES, &, 518, T
B.AR X7 B BFLIRENEHIBAME. NE. BRIESHIRB, KRS
FEANRERER. RERICEFIEHAPEHERERATBARE S EIRPIFIFAIF
RAE@ER. RSIRIERFRIE. REFPEHRBRARIFRAENANPEIFA, E[
BAFNAPEERZER BRBFFIEEIRIC.

MRAEFETERSMXEECEAN, FAREASTHEERSEATBRFNE. BE
1, BEALANZERAMEER, NNDAEABEIM, FEPEHLEERLFR
WIRNAE LSRRI MPEEZTRS, BLARENATHIEERBA I LHXBDPA
AR, ERNARBABANSEIAMEERRERARRS . FREMBHARHIFER
THREERSMXIEEHTRAEA

iR SR EMARPUEEE M. HIREHASTHIIHEMANRSEN, B
hiEH SARAFAFAERBABREILBREMAEAEZF.

EAREFRESHERRRNT AT ZHNEITAATRNRERS, BHEH
ﬁm“7ﬁ$$ﬁimﬁMEb\Mﬁu&ﬂﬁm&%ﬁ\ﬂiﬁ\ﬁﬂﬁu&*ﬁ
ﬁTWEH%@T BHRIE. EIERMATSHNRREMBHER . RS UARBIER
R RN M RERESE E AR, BEREHEARARANEERA LR
BB R TE RV RIBE [ARE. AREPNMERD AR FIET . KRENX
RERGFE AR EILIE. WBRDIRTE. AREMEHUSHAIERPEREERR
A ST H MBS E 2RI

R EPIIENRZERRSATENESE T HANZIWLE TIMEEAILEE N E 18Iz
REW A, WREPHREARSE, ER SHEHESFEIN, BETBEREMRELRE
BEET. IREH AR P EHEFRABE TR THEMRAEEN.

FIEEASRBIRAE

RYIBRER Mt RYIHEAXRFO=EE 8 SEHARTE (ZH) dtE 13 B
1301-1305, 14 B

MR4R: 518048

FiE: 400-990-8826

EE: (0755)83241191

PRk : http://www. citicsf. com



