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WMy BEKEIE FAEKEKIE B EKEKIE S EakKEkiE IR i Wi BEKEIE BEEKEIE B EKEKIE S ERkEiE
SPURS008A £ 3587.8 -0.83% -0.01% 0.20% -7.52% iz Tz 737.9 2.57% -3.93% -5.51% -19.47%
e _FIFS08A TR 2416.6 -1.02% -1.02% 0.02% -8.68% Py = 471.36 0.52% -1.43% -1.74% 14.76%
50088 5561.2 -0.39% 1.06% 0.83% -5.27% - =k 5779 0.84% -0.65% -1.68% 7.76%
HIF 100083 15 6066 -0.10% 1.81% 2.04% -3.50% R 67230 0.15% -0.75% -0.12% 1.46%
2FEHAER AR TR 101.008 0.00% -0.10% -0.09% 0.12% el 19100 -0.26% -0.49% -0.60% 2.14%
= SEERAEfREASY | 102.055 0.02% 0.04% 0.13% 1.07% & 21670 -0.21% 1.00% 2.41% -8.82%
N 10 HAE R EA TR 102.18 0.06% 0.12% 0.28% 1.95% o ! 140280 -1.40% -1.79% -2.30% -39.53%
S0FEHIE SRR 99.35 0.23% 0.41% 0.88% 3.26% g TN 14445 -0.34% -1.03% -0.89% -14.12%
ST %E_EF' @,ﬁ'\ 7.1771 -1 pips -25 pips -8 pips 2125 pips H 16505 0.24% -0.69% 1.13% 3.64%
ETTIEE 105.81 -0.10% 0.72% -0.86% 2.24% 5 209240 -0.57% 0.76% -0.82% -1.25%
IOV EREFEIEER | 2.64 -0.5 bp -4.3 bp -4.3bp -0.2 bp WREREE 148900 3.30% -1.65% -3.15% -30.78%
FIER | 1oYEEEMFUIER| 461 -1 bp 4 bp -27 bp 73 bp Toksf 14090 -0.28% -0.21% -1.71% -21.26%
EE10Y-3MF = -0.92 0bp -5 bp 128 bp -30 bp SR 4N 3879 0.67% 1.94% 3.91% -5.51%
ks 3985 0.81% 2.21% 3.53% -3.81%
07147l 3K B 1S “%H A 961.5 2.40% 4.00% 7.01% 11.41%
My HBESKEKIE FEEESKERIE B EEKEKIE S EkERIE = ER 2596 2.24% 4.01% 5.83% -2.77%
je2d 3233 1.16% 2.95% 2.45% 7.99% %M £ 1999 1.78% 6.67% 10.14% 7.21%
EET 7829 0.54% 1.17% 0.55% -6.91% [ESZS 7154 0.59% 3.77% 3.86% -15.70%
BAORAREN 2535 0.31% -0.03% 0.16% 0.68% SEEE 6772 0.12% 0.65% 1.99% -11.87%
RARECE 5203 0.30% -0.19% -0.29% -13.42% I 1749 2.70% 4.29% 6.45% 5.36%
&7 11230 0.22% 1.84% 0.97% -4.24% T 2126 7.48% 18.97% 22.96% -22.41%
BT 6897 0.10% 2.12% 2.77% 10.67% JE i 596.6 0.34% -9.17% -8.75% 6.01%
RETTAE ABAL 2654 0.06% -1.66% -1.06% 9.07% R 3153 1.61% -5.32% -3.49% 14.70%
S HETEARS 7257 -1.05% 0.47% 0.52% -39.03% 1RBARLE | 4290 0.16% -5.32% -5.00% 3.77%
b= 4329 -1.05% 2.48% 0.60% -18.29% i1 3567 0.65% -4.78% -4.63% -7.71%
B EREER | 8341 -1.08% 2.24% 2.09% -20.67% FEZ 2487 -0.84% 1.59% 2.47% -6.26%
fev) 6238 -1.09% 0.16% -0.97% -15.31% PX 8470 0.45% -2.10% -1.94% -10.54%
ITE 5460 -1.23% 4.35% 4.53% 13.14% PTA 5832 0.52% -1.59% -1.29% 5.27%
ARE 9480 -1.70% -0.68% 1.10% 9.87% RE 2343 -2.50% -0.72% 0.34% -7.90%
s 2601 -1.97% 4.95% 7.88% 25.32% BEIR BT 7378 0.60% -0.81% -0.70% 2.02%
T KW 8471 0.37% -2.40% -3.68% 0.19%
35 9 7 ik BR R 7 4210 0.10% 1.49% 2.28% 0.48%
HEKEKIE RBEKEIE B EKEE S FEikekiE B3R 8162 -0.09% -0.89% 0.25% 0.04%
NYMEX WTIJE 58 77.35 -0.01% -6.56% -4.92% -3.92% PP 7710 -0.16% 0.19% 1.61% -1.47%
I ICESR 38 81.7 0.20% -6.29% -4.58% -4.99% PVC 6100 -0.57% -1.18% 0.16% -2.60%
Resr NYMEXK RS 3.017 -2.76% -12.61% -16.36% -31.90% JRA, 2682 1.94% 2.37% 2.33% -6.19%
ICERERRS 117.85 6.10% -0.10% -4.65% -34.25% LPG 5283 0.92% 0.67% 2.42% 24.66%
2o COMEXE S 1942.7 0.39% -1.80% -2.51% 6.15% Ediy 14355 1.09% 0.77% 1.27% 13.08%
o COMEXE 4R 22.305 0.33% -2.72% -2.85% -7.75% ZR3E 5918 0.20% -3.24% -1.76% -12.01%
LME$H 8034.5 0.14% -0.62% -1.04% -4.05% g2— 4921 -1.05% -0.02% 1.34% -4.98%
LME$2 2221 -1.15% -0.82% -1.16% -7.01% 5= 4521 -2.73% -1.37% 2.75% -12.74%
BFEesE LMES¥ 2560.5 -0.23% 3.40% 5.92% -13.72% =44 4028 -2.21% -0.27% 2.86% 2.34%
LMES8 17190 -1.22% -2.23% -5.00% -42.55% R 8232 0.49% 0.66% 3.86% -7.51%
LME%5 24510 -0.46% 1.68% 1.79% -1.57% TEAE 7398 1.62% 0.65% 4.23% -11.27%
CBOTAE 1348.5 -1.55% -0.63% 2.82% -11.53% P, EZaa 8505 0.76% -1.20% 0.82% -20.80%
CBOTE X 464 -1.37% -1.99% -3.13% -31.61% <JAR SEHFRA 2928 -4.16% -1.08% 1.91% -9.15%
ey CBOT/\& 576 -1.40% 1.53% 3.23% -27.18% B 15710 -0.51% -0.95% -0.48% 10.17%
ol ICE2S 487 77.46 1.87% -4.17% -4.64% -7.12% BiE 7003 0.79% 1.49% 3.17% 21.10%
CBOTE 3H 51.32 0.98% 2.52% -0.41% -19.96% X 15600 0.10% -3.41% -4.18% -3.38%
CBOT= 44 448.4 0.20% 1.64% 3.92% -4.88% BE 4176 -0.55% -3.93% -3.69% -3.47%
FIBESEJE: Wind H{SHAR IS Ar SE: EBINKEKIRTIRETFTE RS, IRES%, EkK 2520 -1.06% -1.29% -0.75% -10.76%




1. BWRBER

mBINEM: 1MAIH, MEUREINFEARNEP, £RTEEHN “SASkBKMEINEESRMECR” WEEE
B 1) SEURER, RRABETE—FPERFE, BEFTERRHFERZ20EFRKNBEE, MitR
RINFEEFIBERENE. "R “DRHE-—DPWEBEREE, RNSEAMBUMXEY . 2) HBEURIZE
EREEARTFZTNER 2 AIAX FEABAKAVEH, RR “SRARTHEHINEFHHBNEFRETEKTER X
EEEZER 9 7 MTERMNINHE—PEFTERSLEFL” , AARK” FRBKAERATEER—
R EAIF S FRKIBRKN R EEDEER . FfRR, HzXoHGPEMERPE, MBE~HESH
PRGN EREZXRMREIMER, UEFESFERSHAIFNEHAEF®ET—H. 3) EFRFEERR
EEMAAKERX—[EIRE L, MHE/RIER] T EEEFEBWTIR (ELB, Effective Lower Bound) #JRTNEEHE
RAWMEL MR, RRFRKERIAEBE XXM IENBIRHEEFMERTUMZ L. EhHEETEASEK
EMBRELLANRRZH, ME/RNXE “EBiR” RS, EXEREHHHNZEITE.
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1. BWRBER

n ERAEN: LAAWHE O%E. PE10AE O Ex) BTG, 4%, THAMES. 1%, BIEFE6. 2%; # O LA
HAPEA. 3%, HI{EPE6. 3%: BRHINES65. M{ZETT, BMETI8(LETTI%. SAKRE, INEEEAE, FKELOEER
BEZME. PERFKE, REXHRAFTEOFESALEEK, MEAMXE OEEFEREREEEREE. 27K
&, 10A5%F.. FNRRMEOSEEEK, B, SHEAFREOTE. 10A#OF T, REEZNE.
REMNZEE, MEBRYRZLSEMEAENGEHE—SEE, BERHOFTKRELERRE. 10ARZINERIAT
b, MU THFRFZINERZMEBTFE. 10ARERSELA565. 312EwT, REATKE213{Z%7T, 108
HOSTRBERMEIE. BIEFRESAEY, FENFEEINEE, BAEEHRAEHEEERTR
BIRANAZEM EFH.
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. e Bl | R TSR ES SN, Bl AZ s EARNER, SRR HED
» B B | ZE10REREIBARTE, Ll EGEIET, METaEEE—S0E
et ey | RIS | AR AR R R HZE, EfE. Hyoo B L
S8 RENHREL i | nattmones %n R, hAE =% L%
EREE | hRam e W MAE BEES. BEED 5%
2R NEENERES | Be/06 | KEAATHRSEE, RIMERMSEET X ENSEEFRE. EhNE &%
e 75 B B AN F0 4
&g&iiﬁ%%%@?ﬁ EENE | THANBBES, WINELTEERS TR, AR &%
BE | AT, BOESAL NEER. BREIE &%
wE | EOTEEE, BOESEL METR. HENE &%
SH | BoKTRETIE, TR BIR. ERE &%
mamh. BAEHER, | | ER | BAECEE, AERERES ERSA. BkE &%
BIRHIET £pE MLIEERE, BERBRIET BRRG, BT ReRsE =%
DNE | BRRSRE, RO RS BREW. EHTH =
5B | EGRAET, NERETE B 5
G, | BN EE, BEEETINE A 5
@ | AR ENSEE, AhRtRESEn P TN 5
SR | EHREREEENTY, SHERRERES R, TR &%
B | HNERSTHERS, ENEEERAAELH RA, R =
T % | BRRIRE, BHEBEE TN &%
gggggﬁ%ﬁﬁgﬁi @ BN G, PR RE R . BA. Aol B
P e Nl W | NS, BRBERER b, B w5
THW | REOEES, AERNE TR ENES Ef. BA 5%
% | BAEEHRRE, POERES R, T &%
TUE | HAEERs, ERESES E%. BR. BA &%
BEE | SSEEMEl, BRERNEEES R, TR 5

. {5 ) 6%
CITIC Futures

FRIRIR: PIEHASIRARAR

E: FEASHRREERZRFS R P EREMRAEATRE.



2 \ 1%1%1%%

RRE TS S HiRIEE EFES ST RN
S REIGR: BRI B | ZBREELEESR, Eoanhsess LR FE3
K, EHEAMEAEXE LPG S HAFE | 7255 iR, PGL ) 25 m e A B %
HE | hEFREEE BRE SR, BRMEES T
EhE | B SR aF SR R HROTRIER, xR IS
RRE | SRRNERSRNZSAE FREMIE T
BEE | OBEABTEAKA, LIEN. EERGEER TRREENS RN LA T 53
RE SES G EIAE ), T REE S BRER, LOKE. REER =%
ZoE | REEBRE, MANEESN EOEERRESE ) EH L%
WT: EmEEE ISR PX HERARE, PXESET Bl #O0. FHEBSS =5
ZHRE, WIEsRE PTA NRES, MIRRE PXIN I T ARG =% bk
W | WESER, MIRERES PR, T e % L%
PP SN R, BB, PP ISR ol B, Ak BE &%
R | anem, ERNRTE, PRERRE B, #Om. =W, HE =%
%26 | RABRBRE, XCRAEES ERREE. BRRE =5
PVC WEAX %7, PVCIEE SN KRB, RATH BH Rk
W, | mEEE, ERE A ERED BF L%
RS | USDABRSN LIBE T B, smAR{lX Bl B BRI 5 MPOB. USDAJRZ, BEXS B
EOM | RERSHATH, BAXSDERNES x5, ENER B
TR EH | REFBIEEL, NRERERES x5, R, BRE %
| BRAFFXE, BRRTNT &S, —8 =%
BE | ZIGEERE, ENREBREDEN AR T HBIER. BB %
Rl REEEAIEE, B | LiT9H, XABRSAE T%Z S, EEEREXEAET BF L
B TEEE ARG | SRR REE ST EoHA IR B
R | MEABE, EamER EE. ZLBRN. =%
B | RIEES, BNNEED Tk BF L%
G | SR, BEAEEE Eﬁ%ﬁﬁ%iﬁﬁg%gﬁggggﬁpﬁm‘ﬁ B
R | WEARHEEER, ERRHER Wi ES, B R =%
r % .
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3. IR

s RERE: EARAREBNEENE, TERFEXRBHE/RERESE, SBEKEURR, MEME. BEHIPAA,
RERBRMAEFSERNERNTRE, XBEEAKE. FERET (1) ZEEHEBKBEAMBREKR, @K
Bli%, Z/E5mMEsE, AMEFFERIMNERSNEE, ARVMBIRKHNSHRERFESMN, BIEETE;
(2) BHESEKTEXEVEY KXNEELFHREN, BBFFEEEERVES TN RS SER aii e,
EEHT WEEDFEREX; () MRS, EREMARERNEEX, B SERmT; 4
ERMAWE EAF RN AREFIKREAMELS, WX REBIENE.

m GElF: EREFMTASEESNMRERAXEBRRENN, WAREFESEINAIT. HREMEINET,
BEIAERE SR KEIHAARESR K, XESRBNMSERRINEE, ERREHZNE-LETHEN!.

m LT TR RM R RRES, EUERRS: 8E11RA10H, KTITIGRE1E%K169.79, REHIEH
230N . KinFmoK, ERNFKRAE, IREAFRTRER, MeTIrMEVARMEZEL L, ERLOERD
PRrEE; JBHINERTE, WINERERPXIAR, EFRMER. FEilin, RERUKIERREFIEENG7
EAIR, XHKHERLSEIRIEFTMNT L, EBMERBFREE, EFRMNTEERSE, KIRARIRIIERS.
ALAmE, REgwT, PX. ZZEATEA, TEREFLSMER; EPSHIHRFETE, ABSHILKRERFR.
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3. IR

m 8 RUNBERE, EnEliF%, AEHRERMEZME, XEFZIXGFE—EMNKL. WTHE, HFELENM
HNE, BINESHERNTRENNEEES, BEAREREEEREN. XTI8, EoREBTEREM LA EE
ARAEXRMUHERT, MEEURRELES, BTEFIENRE BN EFSS, MTRNMNEXE. 3
3%, BINETBERS, #HHNESDRD, MRKRESESE, MeECFERH.

m B8 HIAMERS “TRIEK” 218, RUTERERS. H—HH, BE~EREETY, HGENHER,
AT S Atk . ERTUHERTINA h T EE R T, T EHEHNFANE, RIEREBREM. BUE~EE
FiRiK, BMERmEL, RIRIAKME, ALENBKIERTRE. RHENDNE, HPEN. PER. BN
FmMARER, WEARERE, RIGKEME .. SRR FESRKN LR LR RTFEE, FRE
AL, TEXE LRSS, THERFERK. REXREKKTE, BRETHRELUSIEZELES, M
THEMSKACRBRRE, FREHEEELNT, MPFRER5RRET.
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m K@ B3 BHERREFRRXSHNARE, TEMEERMEEMERESEOELC. BRARD
FETE, I ESIF, MEEDFOTREE. KETEENERAFER L, WREHEREREEF. B
EEEME, THMNMAZZZITHEENES, AEERER. XETHERKEERE. KHE, WREEX~E
IRFIHE=, £IREXRMIHEMNERFIE. BANFEEEREFERE, BNEEXF, £EITIE~EEERN
FEAMIRER. £ M-12AFREEHE TR EEM, THiaHARER, R, ERpETERE
=T N IRENEARET, BIELS T T. EXERE, FKHHE, SR THE, BEE/EEEE, BE
FTEAEFGFIE. RinFEKRERIEE, NEEFRE—DRHN. £E%F, MORER, HELEEAWHATE
EUBFIEKAEY, BRIERE, 10-12AFLTRSHA31%. 37%, 44%, BAFTRKFELEE. BAEEERE
TEEBT, MTSEFREEEMMRMN. HNFE, SRNLEFEFEEERNEN RIS, EE,
LR EZIEIAMERSRMERF, HEEDFEEESE, DEEBAEREEDNK. EHKRE, Sa0)
REZEMMENEEFEE O, EEER. mBRNERKXR, ZFBFUFMHEELTK, FAENEEREER
HIETRS), —HHHRRESERERET .
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BEEMEA: (2014-20224E kT S &) £ /R £20231008
n BWE: RAIL 2014 FRESE, FARMSFRSUHE, BENRTANERTHERHITER, FAELTE
ESMGHIANRILL, HEESROAIBET, §NENES; URBILET NMAEFENXE, SMmk
FEEENESM, BEIAE “UERE, TMANE
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4, WEHETE

M RGImER: (PERREREGIR) —F/IRE20231010
= WE: 1) PUMIERESOTERGT FRERER. BRGTFITR, SRS, EHNCRBnxR

IMHYERNEIRERERR, TEEELXTERNG ALERMEOMRARIERSE), RAIMEFTTXERE, XiEE DR
=ZFE T, 2) Dubai EFSKIEFIMNG FAFF LiHRE. Dubai EFSSZiD4ERI A2 SEHIEK R I F5iEk
BEZMEPSRNEIEFZEEZREFGHIZ, TS EFXEES.

= BEHER: DUBAIFMRINARIM; EAFRTETL; Ribtt MBS,

@Iﬂ) {5 ) 6%
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SR

BRIFSBIRIE, PEHEERAT (ITEMR "HMEEIR" ) HETRERRSA/EEMBRIIRN, REPEREERATSEALEIT,
FRBRMENARMELUMHITSNES., #E. 518, B, &R &7, &5 SBFURSNSEEEOE. RS, BRIESERE, MEF
ERRFTERE. RSFCRIFRCIANEHEMENE S ARSI ERIRER. RBIFCRIRC. REPEHESERTENARBET
b, HIBRMENARNMEERZER. RSIFRCRIFC.

MREHERSXEEEER, ARERFTHEERSTABTTIE. WETIN. BREARSEFTEIOINER. MNEREASHEIRM,
B E PEHEARBIRNESIRMXTMER SRS, IARIRSHINETHAATERMGXEXAINASBEAR, FHIMABERBAEEITE
BRERANRS. NMREFEAREHIFERTHEERSXSEERTREA.

R EREHNEMABUFESEZA., HRENABTMIFSHERIARREZEN, BHEHEASRZERAKEILREMREAZR.

REAREFFEEHERRIENT RO NI BANTRAREIXE, BPEHENTRNREREAVER. MRANEGERERE. TR
RIS LAR BB AR SRIRIE. FUHIARNEIRREMEBRIER. MRUUREIERERE. 5N, MR ~EE
ki, B ERSEAYRERLRERATEMRTERANRSRBEARE, NMRERREYCAFPIRIZFIST. SRENRRES ARIARER
B, WERDTTITE. MREMERIAA ARG EEEH IR EEERE A TRIIT.

R EPATERIR AN RS RENESET. H(TRNE TSR RNESEIRIREME). WREMIMEORE. &2 SUERSEN,
BERBRMEIRENRBESE T, WREFAIRPEIIGLS FE FIHEEFAANEDE,
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