O SLEW A W4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERERHAR - B

FIUEAS & = m AT

SAEH . AR s

RE S50 A P

FH 5%

Mk KA G5 2 F0292230
R B 5 20012887
LERS

Mk KA 45 : F3034063
¥4

Mok F 445 . F3015232
BRI HF G5 20013331

VN
o
021-20370941

huangwe i @xzfutures. com

2019F6 H3H EH—
AERE
FRABEEFRS. BIPAAXRITIERHEEHRS)
B, AN TESE BN EERS. XMEFREET
BREI2EN, T W—RMETE, MRSE—RT
BRFPEEDEESEMGETEE. BRrBiE 2005 2495 MY
SME 50% KB TR O FELE 300 TER, M THE LM
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1. BERE—

Aa Wty | kiR W | FHe [T | R | Tl
&%) | & (%) | B (%)
SR1909 4949 -10 020 |57.71 | 0.67 |125.94 |82.81
T/
SR2001 4850 -76 -154 | 2720 |4.16 |27.89 |118.91
7o/
=
BT I £5-SR909 BT -SR001 | BT H £5-SR005
(FT/mg) (FT/id) (FT/i)
LHEMN 321 420 552
BI—BH®M | 337 371 514
KR -16 49 38
Hi=
SR909-SR001 (I/Mi) SR001-SR005(5¢/M)
LHEM 99 132
BI—HIRMN | 34 143
JEINZS 65 -11
FEF~X PHOHX FEHK
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
%H |- 5270 | 5030 | 5300 | 5345 | 5345 | 5450 | 5330 | 5630 | 5370
N
A |- 5300 | 5020 | 5300 | 5345 | 5345 | 5450 | 5300 | 5650 | 5360
A
ek | -- -30 10 0 0 0 0 30 20 |10
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HHA =<Ky} T BUIRR BERF
5K 19854 | 112 19966
T 5K -751 0 -751

WM | Bk | BB | Bt | T | BmX | T
(%) AFE | (%) FE | (%)
11 2451907 |[11.70 |013 |[112 |4529 |-0.02 |354 |-45.30
ED RS
11 2451910 |[1211 014 |117 |2792 |068 |[1.82 |-56.20
ED RS

EEES
ICE1905/ICE1907
=1=EiA 0.966
B—H&MN 0.968
KR -0.002

2. WHSHLRE

FRAZEERRS. BIPAARRITEEREFEN, BMIMEH
TESBABNEER. SHEFRHETERNZBIERN, MW
—RETR, MRS E R THRREREDAZ SEMAESEE . B R0 2005
BN MRS 50% KT TRYEHFETE 300 wAA, EMEITHELNE
EXESEE. 2SRRI TAET, EREISIMNEOERFHRE, FE
FRELIFHFTONIBE, RUEFZETBITREZRE, TIHFEEER
EHFRL. XHSE,
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HIESKIR: Wind, SFHRERRFA SR
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AANEBNIRNSE, MW ZYHEARRE. RREEWERITR
BRT AARAARR . MEMRKAMNBIEHIRELFER, SWEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &, &
ZREME=TTHNEREZW. FATSEEFRIERREFTHREEER
R R T B e s E) i W B sCAY AR

KR ENEEBHIRBET 2FAER, BABNXERES I EREMTEMETR
EEMIRIE, ERNMRIEFFESMEENENASLEEMEE. XHHMN
R ERAMZBWNHESE . XERARATLREEESARERTAT -
REBERBELHNRE. AMELZEFRERMESHTRANTERE. I
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H IR AL B
ZPARNMARENELRFRRNE—E R ARERIIEHRE LR
FARTESTAER, THREFRAEHEN. ARRRBRAERE
RAEERINAE PHFHRNREBIR. MERAIFTE. ARAFEWUEH
NEEARENEMEANBVESHERSENRRL, Uk (FELE)
B E TG

HERMERAT, RREFNEEIMRENERDHTEEIHER AR E
Bie EEMBAT, AARRIMEMAREREREPREAARTH
HMRK AR ST
FERENURAESREAMNMRAR KL, WTETARREEEK
MM S &R, TREBMNHSHR, MEHETHRL RBREER
£
RIREMBNAPGEEERXB G, REBEFH, EFAMNBFIDPA
AEAEARE BN . EFMEAH. W5IH. FlL, FERDLIMERL
MARLZED, BEASYAREHTHEIFRENSIA. WHHMER.



