o Qﬂﬂ) {5 W B B TR 2 ) 18 R S EMAVEE [2012] 6692

CITIC Futures Company Limited

BIMEIRHEAN 2 mEAE

PSRRI R sEIREE 9 Hhim
HERHE 021-60812997 guichenxi@citicsf. com

MAFE#ES: F3023159 RiFEE: 20013632




HIMNETESHA S EIREL G s

——RE#FEHL (A1A08E) ——BMNHLHL (528208 1) —— RERIHL (B1A208R) ——BIRitH2 (H92A208)
i 100000 i
ﬁggg REPERRET BINRILEBHE
10000 | BINEGIIRZIEK 80000 A K
8000 1 60000
o 40000
4000

2000
0

2]
@]

D1

30000
25000
20000
15000
10000

5000

-5000

M 7
1 | N N NN TN Y I N S Y N Y O N N N N [N (N A AN N M | 1 ] 0

O~ A MWOLNOAMWOLN~NODAMmWIN O o TN O~ AMONO AMWOLNOOA®MLWIN O o
D00 ddododdaNaNNNNOMmOMOOHO O S D000 9 dddoadaNNNNANMO®OO®O S
OO OO0 OO0 O00O0OO0OO0OO0OO0OO0OOAOA @ @ @ @ @ @ @ @ @ @ @ & efef (@)
. N, . NS Y \ A3
~
8 Z3A16HBIRITERIZ 86485 A, EBidPERIHHIZ80860A .
2K CiigYis . . EEFI Bath | D3k | REE | = BR
B | EE | EE | WmL EEH 7| = | Tt =
o | P EE | | R | 2 || B RE | e | w2 e U BE |0 0 DET e | Do
B 2 H5p %4 |-1809| -724 | -75 | -293 | -13 | -127 | -69 | -13 | -31 | -35 -3 -20 -3 -3 -3 -1 0 0 -1 -4 -5
B 241240 |24938/13938| 8236 | 8032 | 5813 | 5426 | 3802 | 2200 | 1531 | 1396 | 1256 | 1140 | 1040 | 886 | 875 | 860 | 428 | 401 | 341 | 331 | 300

SRR WHO H{ZHR R 2B



p

KM EREIERIG,

EEIFRFM LK

i1

v 15 0] B

A CITIC Futures
2R
iy ¢ FERGET/RITHSHREH) BRI AM G E AR
25% A GDPgLY 00T —mm —B% —gxn [ 10000 4000 g —a% —&kH [ 12000
25000 F —’.%%El 1:’;2 - — R 80000 ; - 10000
L RERERFAELFE a0 | S | so000 oy - 8000
i BiEERRERENESRETT 15000 + 2000 | - 6000
. 40000
: REMTHEMEX 10000 1 1000 | 4
20% i 5000 - - 20000 - 2000
' . Q0 -a L0 0 0
| 5z VB NANJNANANNGSo0S00888 rrre e
. TERENESS SRR E L
i Eﬁue_égjs E Q0O QCCCCoCOCQOOOOO0COOoCOoCOooOoOoOCC
| ERRIPBEC A mEE a5
15% | é 00 - __mE 4000 5000 s ff MAﬁ_ﬁﬁﬂ - 12000
° ! | — & | — % pial:i] b e L 10000
| . 1500  ——%E - 3000 4000 — zm R
! i 3000 | [ 800
| : 1000 | - 2000 - 6000
i | 2000 | | 4000
' ! 500 f - 1000
: : 1000 | - 2000
0 1 !
10% ! i 0 -N-mvmm -0 0 T 'w' L 0
i | BEET
: | RICER Al EIEIE A
! =RV _ =X =] . !
A RERX | gprxi et BAFHLERD |
504 ! KB V'S B3 _El &R E ™ |
D wEmE A ? EXIELAT ETRLREE |
: ¢ BEDHE o ;
A b t T L = gf}ﬁcﬁé?} A
I : : pr A : : neN EUIL.‘{‘B
& 1 EEER A A N
= | L SRR * . B RIS/ S ADE
O% : 1 ‘ ! . o
0.000% 0.005% 0.010% 0.015% 0.020% 0.025% 0.030% 0.035% 0.040% 0.045%

HiERIR: WHO F{EHAssRf st an



=E=
E S

E: EREJIRE, FEHERIRI

FP%‘EHE:

CITIC Futures

BiediRE

m B E3R16HEERITHRI23802 AL T NERETIN
m BERMERX: LM (769) « AL (746)
R (458) , FRIEZE 5.5%, 0.8%. 1.3%. FETTH
426k BERRTR, Z5RI—FERBX.

800 r

700 r

600 r

500 |

400 r

300 r

200 r

100

—— ZE IS
—— ZEEAITRT
—— EXEZIAR

—— EERIHL ()

02/21
02/23
02/25
02/27
02/29
03/02
03/04 |;
03/06
03/08
03/10
03/12
03/14

03/16 |

- 4000

- 3500

- 3000

- 2500

- 2000

- 1500

- 1000

- 500

BhiEitt

SR16AFEEMEA e LtRR, BTERL
ATREE7-8 A AL R, EEM X REEES
BEEE, BETELESEEAXE. BNSE
15RERIOANULNEE, BERBRFHEFE.
SABHY B ERHANEREZ2RE; Boi50012
ETERASRMNEE. BEIEBAINNMNEITE
HNRSRTS; REKEERUR AR, BUE
RBEELFEM. BoiREELWEHER.

3R BEERIEFILRRI—FE3400H iR EE
MAART, EHoEBLREHERE. ESH
B A EiREIPTH R FEE R TR e 70008 &
1. 5L EE A FTRERLTRES .
SANMHEEEMSHFMREEIMRONL % ZXE
T BRALEE. 13 REMBREMARITES.

HOIESER: WHORSHRESTAZTER



BAF: BIMNRICRE, RELESS G s

=iEEE P R
= MEIFIOAMARRIHILOBA, RTIBIA, o 1531 REARBATERIEN IR E E R,
n ﬂx;ﬁgﬂ \EH B ARESER, HERTXR m SHSHERHEHEMILERER DI mE M, 3AIHEH
@%;iggﬁ;%, o_—l;l—:.F3 5% EPREIKE GR SEY AR S EHE.

m B TERRASHMEHRERT (BRIE.
4000 r :;ﬁ:giﬁ‘; - 30000 Z2FRARETRR) , BABTEREEARSRA,
B0 | g s SEEENRLERAALES; LAABBEAR
s000 | < EAMRIE®L (B) 7FT. BIEMMEMERE6E18RTE L, B8]
2500 | 20000 ERFEL—KWES,; HHBHXERRATRER
2000 | L 15000 ARE, sMEIFEIR=TAKE.
oo | = 35 12A P ENEAFIEEREETSREI ALK
ouo | o SRR . 38168 ETSBABBERR
oo | - 5000 IHEAFBAFIREEE

n EREMXEZREEART AR R ™IEPEE

02/21 &
02/23
02/25
02/27
02/29
03/02
03/04 |
03/06
03/08
03/10
03/12
03/14
03/16

HOIESER: WHORSHRESTAZTER



v 15 0] B

i1

Eiyiﬁ : ﬁﬁi@ﬁﬁ“%ﬁ%. éﬁig 152: 2 Iil CITIC Futures
s R PR
= BLESA16H RIA RitHIZe032)h, FLT293), u 3514 EHET & A A 14 F A2 HEA S B 5 A

BRS17TA. EbmMiZindEckE L EEREERKX,
m SA16HAMFBEEE, RAMNNKTHE. EXF.

PRI E TR E TN REEE
m A EHEETEHRISRIYRE.

2500 —— WIEF HTIEHIS
—— PRI 2T
2000 | —— PIEF RiA R
— WmIF RIS (H)
1500 }
1000 }
500 t
O e e 1 1 1
— o L0 N~ (o)) N < O o] o N < [{e)
N N N N N o o o o — — — —
Jd d & § & ® ©& ® o ® O ® o
o o o o o o o o o o o o o

- 10000

- 9000

- 8000

- 7000

- 6000

- 5000

- 4000

- 3000

- 2000

- 1000

RRRTS, FHEEESEE A AR S REHiE.
RWERY. AnFwFEm, AfEERMIRT, E
TR DATIEE, BRBESE AFRKEANFH
EFRN, EERXGIAFERT, T EHLED.
2EXAFAEER. BT, BREREZEEELE
miEERE, REEMSHEAUEREL. BN
RERRI[REWFRLYER . HIFRBINTHTF.
SH1SHINZ B K ESR S B SMKIEIE. FHESF
KA EAHIEIZRREFEERETESF. bH
RNCERBEZZRB—AIFEEDE, HIW
r Al sRiE M O FE K

3R 16 B AP A BB K Ef EXNH Hibhithin iz,

BRAFREAMT EEMAEKRAEEENE.

HOIESER: WHORSHRESTAZTER



i

F

ETTHARS

=

t, JECELEREAR

FP%‘EHE:

CITIC Futures

BiediRE

A

m B E3F16AEERIT#I25813 A, FET13A,
46*0

=P

=

n EEREKFEEERREER— (0.2%) , VALF
IR ETTRARKFEMESMNET AR L.

1400

1200 |

1000 |

800 r

600 r

400 r

200 r

02/21
02/23

—— EEETHIS
—— EERIET
—— EERITAR

— EERI#IZ (A)

02/25
02/27
02/29
03/02

03/04
03/06
03/08
03/10
03/12
03/14
03/16 .

- 8000

- 7000

- 6000

- 5000

- 4000

- 3000

- 2000

- 1000

BhiEitt

SA10HEERIEAR R REE™EBRAI8EH0%
ZE70%MEE NG RAER GFERE.
SH14HHEMEMRZEILS0 AL EBS, £HEFMK.
#5E. 5T REE. BRIE. BIEFIEXH.
SA16HBXFEMNERFNEIRS, XFRSE
F. EMNEESEI6NIHEBMNE S IBIFIR.
SA16HEEBMARXIFAE, MERF], K.
FE. ARE. AEZEENTESmRER, it
Bzt . BRI SR E AN ERESCE A .
EEBRMERAEERE, BRI TEREEM
RIEBEWEKRERER. BIFREINOS U EAR
B RIKE R .
EEDEBKAABRIREEAREIEE, Z5FERK
It 255 Al e i IR B EI3F A < [EIFR.

HOIESER: WHORSHRESTAZTER



EEl: KABEIRLEE,

2 %3

g

FP%‘EHE:

CITIC Futures

BiediRE

m B ZEZ3F16HEERit#E5426 N, L1128 N, jEA

28 A\

=

n SEZEBRIE A E L MAIRRKA S AL SIS RS,

1000

900 r

800 r

700 r

600 r

500 r

—— EEFEL
—— EERIIET
—— EERIHAT

— EERIT#HIZ (H)

TRRELER, 7T

- 6000

- 5000

- 4000

- 3000

iR SR 0 BT

https://www.yunbaogao.cn/report/index/report?reportid=1 6421

BhiEitt

n SAREEMA T AL LESES, 3R13HER

BAULESES, 3H14HEGXAMRBIELEE
AETETNIAER
SA16HAER S S LB BN HEERENA.
BEREI7THZIERARTRKISANHITHREIR M,
TIEMFEZINAEIELERIT. XHIREEFIERR
Xi#iR30K, EKREABEAURAIGEHITZIEDD .
MEENEMRESRZEXEN IR ERFEERE,
A RERXFIEF A RN OESE/HIPMENER,

STHASAINUWIA A IHEF4N | BfAFAA G TARE = 43 A




