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2021/7/20 7:50 AA 6 A CPI:[F]EL (%) -0. 1 -— -—
2021/7/20 17:00 Y] 5 ARTX : £ EmMBEE#: T (B AT 22, 840 — —
2021/7/20 18:00 FE 6 At ABEE: RitEE %) 17. 69 - -
2021/7/20 20:30 e 6 BHERL FAAEE (FE) 143.1 — —

FRIRIR: Wind FIEHALAARER

3/ 12



hISHIS R REE HIR

‘ o {5 30 4%
CITIC Futures

=\ RENERER

ElZ4: SRITIEITIARENIERER

1 31 (BP)
12 1

10
10 1

—a— RITEREFIR (6, HH)

DROO1 DRO07 DRO14 ROO1

-1

RO07

RO14

e AE e— AR EE  —e— R

400
300 |

200

B 1111 T 11T

11 LN
-200

-300

-400
2021-05-24 2021-06-14

BRIRIE: Wind ISHALEAZRER

2021-07-05

DR0OO1 DR0O07 DR0O14
4.0
3.5
3.0
2.5
2.0
1.5 A
1.0 A
0.5 T T T
2020/12/01 2021/02/01 2021/04/01 2021/06/01
== RO07-DR007 ROO7 DR0O07
5.5 1 r 100
5.0 A
4.5 1 - 80
4.0 A L 60
3.5 A
3.0 A F 40
2.5 A
20 r 20
s JIN \H
‘ | i’ r ‘MMM \\“‘\ ] \‘ ‘H\‘ \L\‘ . “ H ‘m Il L 0
1.0 A
0.5 T T T -20
2020/12/01 2021/02/01 2021/04/01 2021/06/01

4 /12



s @Dt fes 2

ST BRRER

E#RS5: ENHALTHIARRBIRRER

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

&it 3.57 54.52 2333.22
£t 0.83 -10. 41 876.93
GG 2.74 64.93 1456. 29

=24B B -1 99% B -0.99% 0.56 [ ] 3.20 129. 87
EaEpi B -o. 6% 2o -13.05 s 7s 414.05
HEER | -0.13% a2 7% s 40 2492 224. 32
geiEL T l o 23% | 3.96% .03 B 659 355. 98
b Bo. 414 1. 08y 1.80 . 43 332.07

BRISEIE: Wind PISEREIRE

-I
[$)]

*6: ENHALIHIARIRBIRIRER

HETHBFERIESIE (2T ERAALRERIES (2) ER&LE

2400 1 1000 1 r 45%
2300 -
2200 -
2100 A
2000 -

900 - L 43%
800 L 41%

1900 1 700 1 F39%
1800 1
1700 1 600 1 F37%
1600 1
1500 4
1400

2020/06 2020/09 2020/12 2021/03 2021/06 400 = T T j j
2020/06 2020/09 2020/12 2021/03 2021/06

500 - I 35%

33%

— RSB RNEER

BRFeRIEE (12T, A4 HRASE A S RRFCRIEEIE (L)

210 - - 1500 — N
200 A
190 A
180 A
170
160 L 1100

Bagnt — ft B —— R=@
F 1400
F 1300

I 1200

150 1 L 1000
140 A

130
120 I 800

I 900

110 T T T T 700 100 T T T T T T
2020/06 2020/09 2020/12 2021/03 2021/06 2020/06 2020/08 2020/10 2020/12 2021/02 2021/04 2021/06

BRIRIR: Wind SPISHALERAZER
WA RIESIRWEN . XBARIEEE. RORETHHE

5/ 12



RISHIR A RE Bk

@D¢%%ﬁ

CITIC Futures

ExR7: ERNERIA

St 1 BRI GRNE3KERIEHER)

e
A
LPG
Hx
i
RE
PP
ot
KZIH
Gl
z=m
ER
28 4
1o
24

2=
TA
PVC
s
hE
PR
b
it
Ex
i
K
2T
P
20512
FHHA
it
R
37
it
i
Rt
e
i
4
s
BE
i
ol
P
3748
fe
Bk
#ir
S
PR
5

1 B 3k ERiE = 18 ERE 5H 7k BX 18
e 1.956 [ 0.79  [N7G0H
B o0 4oexl 132 I 3.82%
L EROT R U 148 W 2. 45%
[ EIET 0.67 [N 6.7
el o mnwl 1.12 || 4.58%
el 2w 2emm 1.33 | 0. 23%
Bl e 2z 1.98 e 75w
Bl s 23 1.70 [ | 3.13%
e oo A 0.79 [ | 4.96%
[ | reswl T 2s 0.93 [ ] 6.22%
[ | el 2033 0.88 [ | 1.53%
[ | 1.50% 2.25% 0 1.02 | 1.15%
[ ] 1.45%0 1.a2% 00 0.92 | 1.01%
[ ] t2ew [ 2k 0.75 [ | 3.31%
[ | RN T T 1.56 [ | 3.90%
[ | ol 1.oaw 0 0.99 | 1.23%
[ | o.82% 1.26% | 0. 68 || 5. 06%
[ | o.stul T 28wl 1.74 [ | 2.99%
[ ] 0.81% T 2.8 1.28 [N -5.09%
[ | 0.74% 1.52% 0 2.34 [ ] 2.42%
| 0.58% | 211% 00 1.51 [ | 4. 49%
| 0.46% Lo 1.92 [ | 4.97%
| o.41% 173% 1.33 [ ] 3.56%
| o.27% T 2sau 0.93 [ RV
| 0.26% 0.42% 0.52 | 0.47%
| o.11% 1.39% 000 0.98 [ | 2. 47%
| 0.10% o.89% 1.41 | 1.37%
| -0.18% 1.28% 0. 49 [ | 2.15%
I -0.19% 7wl s I 7.90%
| —0.33% [ soo%l a0 I -3.18%
| —0.43% 1.86% 0 0.57 -2.99%
| -0.43% 1.22%0 0.92 | -0. 30%
| —0.43% 1.78% 0.78 [ | 1.79%

| -0.49% ] 1.44% 00 1.35 [ | 1.58%

[ | —0.56% 0 a2sswl T 246 R -3.25%

[ | —0.58% 2.09% 1.12 [ R

[ | —0.63% T 2sl 1.09 [ | 1.92%

B —0.70% [ e 0.78 [ | 1.87%

[ | —0.72% T Elsm 1.29 [ | 3. 62%

[ | —0.74% 1.68% 0.80 | -0.51%

[ | —0.77% R 0. 91 [ | 1.43%

[ | -0.87% [ 0.90% 0.58 | -0. 36%

[ | -0.94% | 0.96% 0.79 | 0. 24%

[ | —0.97% ] 1.15% ] 0. 67 | 1.23%

[ | —1.05% 2.17% 1.14 [ | 6. 04%

[ ] -1l 2.14% 0.95 [ 5. 74%

[ | 68w s 0.43 [ | 3.87%

[ ] 7wl 1.84% 0.83 | -1.08%

[ | 2028 el 1.55 M -2.58%
I 37l s 1.82 W -2. 36%
[ -3 Astl 141 Il -3.51%

BERISkE: Wind H

AL

6/ 12



hISHIS R REE HIR

b 5 01 B¢

CITIC Futures

BEXE
o
PR
k=3
2B
K
pak
TA

PVC
FER
K&
2=
205 %
MyE
R B A e
K
HRHE

L EY
ikt
HERE
b=
PR
PER
&
BE
B2
TN
EZ
5
2T
FEek
24
Bx
b3
yake]
g
paks]
Vakd
2300

EANmmATEREREEN

1THNEHAEEN ()

©C OO0 0000000000000 00 00 =

BRIKIR: Wind PISEIRFARE

=
PR
Paki=l
b=
Rz
g
PVC
hE
=X |
By
FRHE
M8
2370
paki]
Vaks)
el
PP
B |
A
£33
=R
hig
Ak~
$ERE
KT
LPG
g IR
T
R HE
TA
RE
B
2=
205 5%
pragi:!
L EY
b S

R AR IR

T
kit
Wi
[
R
BE
EE
L0
ek
Pk

|
w

SAREHREEK (1)

OO OO0 00000000000 S, SS S 2 NNNNNNNN®® WA

mf# EHEE W)

2378

s (s
iz [N ss.
e N 70.15
£Ex P 6547
g I .70
PR s s
zd [ s52.13
=t I 48.84
P N 48. 71
as I 43.96
we 39.72
TA [ ] 39.04
gx N 38.06
Exw 36. 67
i N 36. 44
pe 34.91
PP [ | 31.58
e 30. 69
PVC [ | 28. 41
wy 27.88
wm W 26.93
zzize 24.77
. W 24.33
#zg8 M 22.55
= W 21.23
pee W 18.98
s W 18. 58
vl | 16.95
zm B 15.75
#z5: B 14. 83
wxr B 13. 40
LPG [ | 12. 69
aw N 12.44
wwm N 12.07
wx  J 10. 06
g N 9.77
i N 9.67
o3 S | 9.31
Vsl B | 9.12
S | 7.94
g | 6.48
498 | 5.87
e | 4.79
EFk | 3.45
gx | 3.36
RE | 3.18
2028 | 2.96
7= | 2.23
wey 0.83
#/x | 0.70

WA RIESRWEN . XBMRIEERE. BaFeHE

7/ 12



5301 8

o
hISHASE BV SRR Hik CITIC Futures
. EAERLTIARER
A v
EzR9: ERNREMA
n FERRIE1 HikEkiE — ERGEEINEG —— LGRS IEN
-0.8% -0.6% -0.4% -0.2% 0.0% 0.2% 0.4% 0.6% 3800 - - 250
E4RTE -0.01% 200
J:'LE T;E o 3600 A
- 150
RIS
3400 - 100
JAIR300 0.37% 50
sy | (W AL Ll DL
J:iESO 0. 46% ‘ “‘ “ m \”‘ ‘L T ‘ ‘ ‘ | ‘ ‘ “ | ‘ Wl ‘ | ‘ . ‘ ‘ “ ‘ 0
HIE500  0.52%% 3000 1 50
-100
Bl iR E 0. 49% 2800
-150
R E16072% 2600 . . : . -200
2020/06  2020/09  2020/12  2021/03  2021/06
— S ENEG  —— LIEEAIER — LiEREIEN BB RE
3800 - - 400 3800 - - 17500
3600 - L 300 3600 - r 16500
L 15500
3400 - L 200 3400 -
L 14500
3200 - L 100 3200 -
A A T T
3000 - A g S ERAELBERERE b T g SERIREIRROLE 3000 -
“ ‘ KRR “ | | L 12500
2800 - L 100 2800 - L 11500
2600 . . : . -200 2600 . . : . 10500
2020/06  2020/09  2020/12  2021/03  2021/06 2020/06  2020/09  2020/12  2021/03  2021/06
BRiEHAS IR IBE 1 Bk RRIEEA SR INIRE
—e— R300 —e— FiF50 —e— fhiF500 —e— jR300 —e— FiF50 —e— fhiE500
0.1% 0. 0%
0.1% \ -1.0% L W

il

Z5R,

SoEe R S R —4ERSUN T -

https://www.yunbaogao.cn/report/index/report?reportld=1 22262




