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CCB Futures
N AHEE S #RERR
> BTERZ

1M A 38,45 6E0A4KEMNHN 634.50 /v, £ 0E R L3k 0.87%, TiE
4 Bk 3 R, AT 20 = Kk B4y 442570 F, A 0E B 38w 0.25%, AT 20 Sk H e H
405658 F, £ 0E H 3w 1.76%, B0 RA, AREKH & RFRHRZ RIARK K@
B& 34, 2oUmEsBREd I,

A3 BERE, EFAMA LKA L T5bp, 208 R AT BR B8 THAGEK, B
AT G EAPBIKREATE, 7@k TREAE 12 AR &R E, BATH
AR Gmb, SLBAER 40 FHEBZHBERKFRAE, REMERAS
B, EAIHTHTEAR, FHBTELKKEST R AMX LR R
&, BIRAZRHEE, 12050 5748 XA ATRES.

BHETrm, A9 ARKELT, GHAHERILTE16.16%, MEmgh
FE, FRFHFERBRALERK EAARFF, BUELeaRR kY 8
H 56.6%4" K & 65%, #F T@ARE AT % 44.36%, IR L v@EE T iFE K
A E, 20 KGEET A ACEMBEREEGTTARAEZH[NEFTH
M TEWEEHGR—BRGERNY, LnFE R MAKT R EZENAZTREZ

AABHIETFALIEE, BATARARE RN Y wssr @ M4bey £ 278
£, 10 F 28 H,247 R4 @ I TF K 81.48%, 4 L JE MY 0. 69%, €& Lk
3, FheA R & 87. 64%, 3 LAY 0.70% B ¥R F 2 AR 236.38 7ok, &
LB Y 0.70%;10 A 20 B, 4840 B 3 & A 206.49 F ek, RV 2. 03%, i LK
b3 o

E, AFERSIRAFENL, STHEOEFRERNEAEL, m EEKETF
54555, RARBAIMAEAR PTRGE, 28 M TR EMAR R, #3URMELAES

HHEELEWEHR -2-
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CCB Futures

# B RE

2022-11-03% % & = /1 & A R R B

2022-11-03, 5% HEERRKKEE
@ ZLDCE -O- MA2 -O- MA4 @ death cross @ gold cross 950
/‘ \if ey IV N L 900
\
v \ y \
+850
I f { ) \
\ 'A ) { 3! !
‘; ' , ! | 800
J \ ) ," H
T I\ h
Ny ‘»’ \ ’ L 750
IR f .\ ’ i} . 2
o Ml - W WY Al 700
N g
l ‘ // 3 ¥ X
\ L 650
+600
L 550
@ vol_up @ vol_down position 1,200,00
1,000,00
800,000
600,000
400,000
| (LA Il JULLL]
0
-200,000
@B VACD -O- DIF DEA 20
20
_-Iullllu.-llllllllllll. II|||II|_.-II--.I“IIIIII-I nlllIIIIIIIIII- .IIIllllIIll.._ - ] || [ [ F—— 0
r ==y - "1 LT 11 B (L (1
|||||||||| ||||||I|||||I ||| ||||| |11 n LI
-40
-60
120
90
60
30
0
-30
2022-01-04  2022-01-26  2022-02-24  2022-03-18  2022-04-13  2022-05-10  2022-06-01 2022-06-24  2022-07-18  2022-08-09  2022-08-31 2022-09-23  2022-10-24
ik g A Be® AR
H 3 FEA  RKaEH KKK KEH AR KB BRE #HeE -
HH I T 1)
2022-11-03 629.0 627.5 641.0 623.0 634.5 5.5 0.87 821772 751252 -6897 -0.0
2022-11-02 628.0 628.0 638.5 620.0 629.0 1.0 0.16 840946 758149 8635 0.04
2022-11-01 606. 5 608. 0 630.0 599.5 628.0 21.5 3.54 1029080 749514 -16278 0.04
2022-10-31 624.5 625.5 628.0 602.5 606. 5 -18.0 -2.88 922287 765792 -23091 -0.17
2022-10-28 643.5 640.0 645.0 618.5 624.5 -19.0 -2.95 935936 788883 5395 -0.07
w20 %% 20 %k Y3
2] T 20 % % 20 &3 Z3tib
# W20 2 KHL 20 EkHEe BaTi BaTi %z
2022-11-03 405658. 0 442570.0 7891.0 2957.0 4934.0 1.16
2022-11-02 398627.0 441461.0 9863. 0 3277.0 6586.0 1.57
2022-11-01 388937.0 438184.0 -8503.0 2275.0 -10778.0 -2.61
2022-10-31 404754.0 438749.0 -19554. 0 -16528.0 -3026.0 -0.72
2022-10-28 424702.0 457595.0 4541.0 3189.0 1352.0 0.31
i P R LB Y B A -3-
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2022-11-038k8 BHEESIEEE
51 -O- 2022 -O- 2021 ~O- 2020 -0~ 2019 O~ 2018 -~ 2017
1,500~

1,200 4

900

600

3004

0 T T T T T T T T T T T T T T T T T T T T
01-02 01-19 02-05 02-22 03-11 03-28 04-14 05-02 05-19 06-05 06-22 07-09 07-26 08-12 08-29 09-15 10-09 10-26 11-12 11-29 12-16

2022-11-03Z B LF RN EELER

-O- 12211.DCE -0~ 12212.DCE -~ 12301.DCE ~(O)- 12302.DCE (O~ 12303.DCE —()- 12304.DCE ()~ 12305.DCE (- 12306.DCE (O~ 12307.DCE 12308.DCE -~ 12309.DCE -~ 12310.DCE

1,000

900

800

700

600

500

2022:01-04  2022:02-07  2022.03-04  2022.03-31 20220429  2022-05-31  2022-06-28  2022-07-25  2022-08-19  2022-09-16  2022-10-20

2022-11-03% AERSLHKE @B 2301.DCE (@ 12305.DCE @ =

950

ZZZ H'ﬂl“l“*”hr nh
oL |‘"' ] |J‘l iy

700 ih" ' t" ::I I:: M 1:i:

sm Mm. w w%wwp wﬂi*ﬂw”ﬁﬁw

600

i

U

550 T T T T T T T T T T
2022-01-18  2022-02-18  2022-03-16 2022-04-13 2022-05-12  2022-06-08  2022-07-04  2022-07-28  2022-08-23  2022-09-19 2022-10-20

r 50 7T/

- 40 7T/

30 T/m

20 JT/m

10 7o/M

0 5t/

HIEFF: ER, Wind, ZZHFFHEF
> HBAA

i P R LB Y B A
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2022-11-03, ki GEAMME

-O- Mxints @ 'ZLDCE @ E=(Al)

N FBISHALS

CCB Futures

1,100 Fo/0E ~ 350 o/
I 300 o/0f
1,000 75/
I 250 F5/0f
900 7t/ -
l ' 200 Jo/MH
800 7T/M - |1 ||
.“ ' | \ - 150 7T/M
b | | I e
/s 0 !|‘ T
. bl ImiI b F'“I’I |1' |Ii M\ | 100 5/ms
| l fi
600 7% ' W [
75/ 1 || || L 50 55/m
i ||
500 75,/ | ! . . ! . . 0 5%/
2021:12710 2022—|O1—21 2022-03-10 2022-04-22 2022-06-08 2022-07-19 2022-08-29 2022-10-17
HIEFRR: FF, Wind, ZEHTFFHF S
i i E S B 7 BA -5-
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2022-11-034k 7 L4 45 3 37 R P WEIL

BISHAS

CCB Futures

C

2022-10-28, % AEARAEERB Rt
Fu-O- 2022 —O- 2021 -~ 2020 - 2019 ~(O- 2018 - 2017
4,000

1
3,000

2,000 A

1,000 4

0 T T T T T T T T !
01-01 02-11 03-20 04-30 06-10 07-17 08-27 10-07 11-20

2022-10-28 $Xf GiEME LS EIEA Rt

Fu-O- 2022 —O- 2021 -~ 2020 - 2019 ~(O- 2018 - 2017
0,000+

8,000

6,000

0 T T T T T T T T !
01-01 02-11 03-20 04-30 06-10 07-17 08-27 10-07 11-20

2022-10-28,45 B Sk AEES

F-O- 2022 -O- 2021 -0 2020 O 2019 (- 2018 ~(O- 2017
2,829
2,700

2,400
2,100 A

1,800

1,500
1,415 T T T T T T T T ™
01-01 02-19 04-09 05-22 06-25 07-29 08-28 10-01 11-05 12-24

2022-06-30, UXH LU FE~E

@ xTs @ FVMG @B it @ pinds
-O- HIFABREL -O- FMGREEL
7] -O- BFIFEREL

8,500 15 %
8,000 A
7,500
7,000 A

6,500

6,000

5,500 4

2021-12-31

|
2022-03-31

5,000
2022-06-30

HIEFEF: FH, Wind, Z1ZHFHE PO

HEEGRIT:

10 A 28 H, %5 & K+

VA B R REH 6286.00 Fob, 45 GE.HF &

RN 2639.70 Hok, 45 6 H KB BHS A 2566. 70 7 ok, 53 L J& 38 Ho

198.30 77wk, i L3 A 2 J7 .

ZE KRS E A 7410.80 F ok, B EL Y 2. 08%, FMG = & % 5920. 00
ok, Bl IRV 8. 78%, 46 =& H 6863.99 Fek, Bl HiEm 3. 62%, LAl 6 F &
K 6416.20 7ok, Bl LA 1. 66%.

i P R LB Y B A
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CCB Futures

2022-10-28, 247 SFHIE
o -O- 2022 -0~ 2021 (- 2020 -~ 2019 —(O- 2018 —(O- 2017

90+
80+
704
60+

504

45.97 T T T T T T T T
01-01 02-22 04-02 05-10 06-17 07-24 08-31 10-08 11-19

2022-10-28,247ZRMI F=HEFIAZE
o -O- 2022 -0~ 2021 (- 2020 -~ 2019 —(O- 2018 —(O- 2017
95 -

90+
854
80+

754

704

66.61 T T T T T T T T
01-01 02-22 04-02 05-10 06-17 07-24 08-31 10-08 11-19

2022-10-28, 247 sk Qg2
AHiO- 2022 -O- 2021 O 2020 -O- 2019 -(O- 2018 —(O- 2017
253.3 1

240

220 4

200+

180
01-01 0222 04-02 0510 06-17 07-24 08-31 1008 11-19

2022-10-20, 1B A==
Fu-O- 2022 —O- 2021 -~ 2020 - 2019 ~(O- 2018 - 2017
2401
220

200+

180

160 A

145.07 T T T T T T ——
01-10  02-28 04-10 05-31 07-20 09-10 10-31 12-20

HIEFFK: Fi, Wind, ZEHTFRES

RS

10 A 28 H,247 R &I TEH 81. 48%, 5 L F Y 0. 69%, % 428,
S 3R, AR R E A 87. 64%, B ARV 0. 70%, B ¥skK E & H 236.38 7 eb,
B _F RV 0.70%;10 A 20 B, 4140 0 34 =& 4 206. 49 F ek, BV 2. 03%, CiE 4%

B 3 Mo

i P R LB Y B A -7-
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o\ BISHAS

2022-10-28, 458 8O0FEF
Fu-O- 2022 —O- 2021 -~ 2020 - 2019 ~(O- 2018 - 2017

16,000 A
15,000 A
14,000 A
13,000 4
12,000 A

11,000+

10,000
01-01 02-14 03-25 05.04 06.10 07-16 08-21 09-28 11-09

2022-10-28 418 EOEF

15,691 -

14,000 A

12,000+

10,000 A

8,000

Fu-O- 2022 —O- 2021 -~ 2020 - 2019 ~(O- 2018 - 2017

01-01 02-14 03-25 05-04 06-10 07-16 08-21 09-28 11-09

2022-10-28,418EBOEF
Hi-O- 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 (- 2017
15,691

14,000 +

12,000 A

10,000

8,000+
01-01 02-14 03-25 05-04 06-10 07-16 08-21 09-28 11-09

2022-10-28,BHER

4,995 4

4,500

4,000+

3,500

3,000

2,500

2,000 4

1,500

Hi-O- 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 (- 2017

01-01 02-14 03-25 05-04 06-10 07-16 08-21 09-28 11-09

HIEFF: BFE, Wind, ZEZHFTFHE P&

FHEH LRI

10 /] 28 H,45 B4 5 & E 5K 12944, 22 75 ob, & L B 38 0. 24%, BtV
7.84%; A1 HSk G E G R 12382, 22 ok, Bk b ¥ A 0. 30%; (B E G A
5257.15 ok, B LAY 0.97%, C.iE%m )y 3 B O HEG A 4362. 53 7wk, &

L& 38 % 2. 00%;

i P R LB Y B A -8-




6 BISHAS

'ﬁ‘ EI 'ﬂi% CCB Futures
2022-11-034k#™ & st & 53 0 48 X R H KA
2022-11-01ZERAHEIEEL 2022-11-02, FinliEaHR S
ST/ SRR BNMEISE58%Fe.CFRE DS EMEO- 1248 -O- I BIIEEHmntE -O- 2348 -O- 318
1309 O EERSH AMEIEE62%Fe:CFREF S 1209 -0~ 698
120 B PR IS E65%F e:CFR 5 B8
7 110
110
100
100
90
90
80
80
704 704
60 . . . . 60 ; ; ; ;
2022-08-17 2022-09-06 2022-09-26 2022-10-21 2022-08-22 2022-09-12 2022-10-03 2022-10-24
2022-11-02,/GiE24EH 2022-11-038kH BEFFEM
£ -O- EEMSEESTEEED) -O- HEMSEEIgEEIRRBC) /MO~ ¢ AR B S BEIER)
3,000 404 O 4 AEMRNENASHTR--hE (SRR
-O- $0 BEFEN TERAFIR/R-5 B(5IHR)
2,500 354
30
2,000
25
1,500
20
1,000
154
500 104 WNW
0 ; ; ; ; 5 ; ; ; ;
2022-08-15  2022-09-05  2022-09-26  2022-10-14 2022-01-04  2022-03-14  2022-05-19  2022-07-25  2022-09-28

HIEFFK: Fi, Wind, ZEHTFRES

FiE G

11 A 1 B,58%Fe & KM A 55 A 70.25 £ 4/vk, 59 H L3k 0.57%, 62%Fe
& KN A2 A 80. 15 £ /v, 259E B L33k 0. 82%, 65%Fe & K M 44254 4 91. 35
£ 7U/ok, B WE B LK 0.38%;11 A 2 B, 1 ANF #2346 A 80.52 % T/ vk,
BuEH bk 3.10% 3 /A % 78.85 £ L/vk, ki 0E B ik 3.04%, 6 A 4 77.28 £
/v, B E B Bk 2.75% 12 AN A 74,55 £ 7/vk, 0 B £k 2. 46%, 23 AN A A
70.01 £ 7/vk, £ B L3k 1. 91%.

11 A 2 8, K T HEHAH%: T4 BDI) A 1321.00 &, 2 0E 8 Tk
56.00 &, &L T2k 11 X, B ¥ 09 &2 45 40 #2274 (BCI) % 1286. 00 &, 4 F
HTF#k102.00 &,11 A 3 B, &-FM R-+ B 45 GiEH A 12.50 £ /b,

i P R LB Y B A -9 -
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CCB Futures
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2022-11-034#5 & R v % Z ¥ K E

2022-10-281Z4 =2 2022-10-28EREEE
Hi-O- 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 (- 2017 Hi-O- 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 (- 2017
400 4

340 A

350 A 320 4
300
300
280+
250 4
260
200.4 240.7

01-01 02-10 03-23 04-30 06-08 07-16 08-24 10-01 11-10 12-27 01-01 02:10 03-23 04-30 06-08 07-16 08-24 10-01 11-10 12-27

P . .
2022-10-28 & FEFEH M 2022-10-14. 58I =125 5042
B0 2022 ~O- 2021 ~O- 2020 (O 2019 O 2018 —()- 2017 B0 2022 ~O- 2021 ~O- 2020 (O 2019 O 2018 —()- 2017
2,100 - 1,000 4
1,800 4
8004
1,500
1,200 600 1
900+ 400
600
200
300
0 T T T T T T T T — 0 T T T T T T T T ..
01-01 02-09 03-22 04-29 06-05 07-13 08-20 09-27 11-05 12-21 01-01 0209 03-22 04-29 06-05 07-13 08-20 09-27 11-08 12-25
== = e iy .
2022-10-28 $ZENFRMTERE 2022-10- 28BN RN ERIZERIT
F-O- 2022 -0 2021 - 2020 - 2019 ~O- 2018 O 2017 F-O- 2022 -0 2021 - 2020 - 2019 ~O- 2018 O 2017
500 - 21,000
400 18,0004
300 15,000
200 12,000
1004 9,000
0 6,000
-100 3,000
200 0 : . ; ; ; . : ; n
01-01 02-11 03-24 05-01 06-09 07-17 08-25 10-02 11-12 12-28 01-01 02-11 03-24 05-01 06-09 07-17 08-25 10-02 11-12 12-28

HIEFFK: Fi, Wind, ZEHTFRES
RS

10 /1 28 B, M K & A H 786.18 vk, & LRy 26.73 Frvk, €& 5
W 3 B, EHMM AL B 55 510.05 77 vk, 2 L JBR Y 20. 89 75 ek, L
3B, EAMMM BB A 276.13 ok, 32 LMV 5.84 Tk, SBLEMEFEH
305. 02 7ok, 2 L 3§70 5.83 vk, ALK JE Z & H 311.85 ok, & EJE KV

HHEELSH B -10 -




# B RE

o\ BISHAS

CCB Futures

3.64 Troko MMEKME KS 324.96 77 ok, 3 L JF 370 2. 87 Tr ok, MEL K WE K
Rt H 12135.87 77wk, R 12. 77%.

2022-11-03 53t = A8 k R 3

2022-09-30, Bt S A FERTERKIE: BH

2022-09-30, Bl =i BAFR KR Rit

(77O 2022 —O- 2021 -~ 2020 - 2019 —CO- 2018 - 2017
250,000 -
200,000 -
150,000 4

100,000 -

50,000 -

0228 0331 0531 0731 0930  11-30

(77O 2022 —O- 2021 -~ 2020 - 2019 —CO- 2018 - 2017
25,000 -

20,0004

15,000 A

10,000

5,000 {

0228 0331 0531 0731 0930  11-30

2022-09-30, A FWE T EFR: Rit
FEpeO- 2022 O 2021 —O- 2020 (O~ 2019 —CO- 2018 (- 2017
30,000 -

25,000

20,000+

15,000 A

10,000 A
5,000

0 T T T T T
02-28 03-31 05-31 07-31 09-30 11-30

2022-09-30, FAFEMWEFHER: 8
FERAO- 2022 O~ 2021 O~ 2020 O~ 2019 —(O- 2018 (O~ 2017
5,000+

4,000+
3,000 {

2,000

0228 0331 0531 0731 0930  11-30

2022-09-30, BEEMAIER:Eit
FEO- 2022 -O- 2021 —(O- 2020 -(O- 2019 (- 2018 -~ 2017
250,000 —

200,000
150,000
100,000

50,000+

02-28  03-31  05-31  07-31  09-30  11-30

2022-09-30, BEHiAIER: 2H
FEO- 2022 -O- 2021 —(O- 2020 -(O- 2019 (- 2018 -~ 2017
30,000~

25,000
20,000+
15,000 A

10,000 A @

5,000

0

02-28  03-31  05-31  07-31  09-30  11-30

i PR LB Y B A
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CCB Futures

2022-09-30, Bt =i TER:-Rit
FEpeO- 2022 O 2021 —O- 2020 (O~ 2019 —CO- 2018 (- 2017

975,387
878919
00,000

300,000
700,000 |
500,000

500,000 |

0228 0331 0531 0731 0930  11-30

2022-09-30, BEitiF=iE TE: 88
FEpeO- 2022 O 2021 —O- 2020 (O~ 2019 —CO- 2018 (- 2017
39,223+

30,000 4

20,0004

10,000 /\/

04-30 05-31 06-30 07-31 08-31 09-30 10-31 11-30 12-31

HIEFFK: Fi, Wind, ZEHTFRES

FHEH LRI

9 H 30 H, Hx=KFRFTHEKRRITAH 114298.07 12, Bt b
24.55%, % F] 7 13480. 99 17T, % EAS A 340 11.91%, Bl HLI& Y 21, 27%; 5 3 7 36
I amAir R it 878919.41 77 F 7 &, B ik 5.30%, £ A # 10270.89 7 F 7 X,
B BN P 38 e 8. 64%, B b Y 43.17%; i #e = 3K T @ AR B it % 40878.97 77 F 7
K, BIELs Y 19.87%, % A # 4017.83 77 -F 7 &, B _EAS A/ 16.88%, Fl rbik
5.99%; B He 4K E @ AR E it A 101421.72 7 F 7 ok, R Y 22.18%, £ A 4
13531.32 77 F 7 &, 3 LA J 380 39. 32%, B L&V 16. 16%.

2022-11-03 # 340 £ X 35

2022-09-30, 2 BEIEREAE: EifiRiEEiR

2022-09-30, RitEERETHKE: BiLiRmEEIR

(77O 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 —(O- 2017
30,000~

25,000 @
20,000+
15,000 A
10,000 A

5,000

0

02-28  03-31  05-31  07-31  09-30  11-30

(77O 2022 —O- 2021 -(O- 2020 (- 2019 —(O- 2018 —(O- 2017
210,000

180,000 @

150,000 4

120,000 4
90,000 -

60,000

30,000 A

0

02-28  03-31  05-31  07-31  09-30  11-30

i PR LB Y B A
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C

2022-09-30, 5 BEEEFEIZE e ER LbIgE 2022-09-30, R+ BiZEERE @R LhgE
o, O 2022 (O 2021 (O~ 2020 - 2019 -O- 2018 (- 2017 o, O 2022 (O 2021 (O~ 2020 - 2019 -O- 2018 (- 2017
40 40 4
304 30
204 @ 204
104 104
0 ~ v ’
-104 -104
-20 -20
-304 -304
02-28 03-31 05-31 07-31 09-30 11-30 02-28 03-31 05-31 07-31 09-30 11-30

HIEFFK: Fi, Wind, ZEHTFRES

FHEH LRI
9 A 30 B, krhiZ4Ea3% T E AN 149134. 35 12 L, Bl L3 e 11. 20%, ¥ A
# 21903. 68 17T, 3R L3 e 33. 03%, [ kL3 16. 29%.,

2022-11-03 B Fr Z WK E 27
2022-11-03=EEXENNMEER. EriefisSFEnEEKEMEDS

L= -O- Euig -O- S EKEN O BHESETAE @ EICPILBREH g2
1,337144.15 4
1,200 4 1104
1054
1,000 H
100
800
95 4
600 H P .
90
©©@22
p 1.7
o5 | 1 1@31 4 1 14149
400 -
0.6@ e 0.5 (@
0.250.3 @
©0.1 O
267 1 80l . . — @0@ . . . .
2018-08-07 2019-01-27 2019-07-19  2020-01-10  2020-07-01 2020-12-21 2021-06-13  2021-12-03  2022-05-25

HIEFFK: Fi, Wind, ZEHTFRES
HEEGRIT:

9 A, £EHCPI % ARLA8.20% % ENA TR0 10NEY L, LELTHE
3A, 1A, BIEALBARAER 4.00% L 0.75 4T 5 &,

HHEELSH B -13 -
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CCB Futures

kg

11 A 38, £FmE 754K

10 A 24 B, E40473% 1000 128 40%k = b £ 25

104228, —+KBF

104158, aNERNSEZEMAVMERAERCEY, LZEML150
CANRK T &V 4NE A 4L T A7 & 69 &ML 0%, &ML K A% &
B E. B, HWEABENTRERMLT,

10 A 5 H, OPEC+&X—& Bl &, 4511 Af 12 A, v HFREHEL S
7= BB AT 200 T AR/ B, ik & OPEC+ B 2020 SF#7 A j& 1F 46 8¢ Bl &
K& = ARG R KA BT .

9 4278, “JdE” RARAFTHEEHE,

9 A 228, #IxffmE 75bp.

9 A15 H, £ EES8 A 8.3% CPI 4%,

9A138, LA, BRAERXFELZLI A TREIALZFMEAT L LA
Hith, oL, BRABEAFE, Thffd B30, MK, BH5I3R, HX
BE. MEERH. PERAILNAFELREARNET LA H . W=
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