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| EEHE—

Aa Wty | kiR W | FHe [T | R | Tl
&%) | & (%) | B (%)
SR2001 5564 3 005 |3275 |-8.63 |48.16 |11.47
T/
SR2005 5431 8 015 |[39.29 [3.34 |27.46 |3561
7o/
=
BT I £5-SR001 BTI-SR005 | BT HI£5-SR009
(FT/mg) (FT/mE) (FT/i)
LHEMN 196 329 281
BI—H®M | 229 359 314
KR -33 -30 -33
Hi=
SR001-SR005 (I/Mi) SR005-SR009(5T/M)
LHEM 133 48
BI— B | 130 -45
RER 3 -3
FEF~X PHOHX FEHK
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
WA | 5735 | 5760 | 5905 | 5725 | 5945 | 5945 | 6150 | 6050 | 6250 | 5900
N
BIHE | 5755 | 5780 | 5920 | 5725 | 5945 | 5945 | 6150 | 6100 | 6250 | 6000
A
ek |20 | -20 -15 |0 0 0 0 50 |0 -100




O > i L 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER =2Fiv; JENiA BRI BERF
G 0 622 622
T 5K 0 0 0

WM | Bk | BB | Bt | T | BmX | T
(%) AFE | (%) FE | (%)
11 2452003 |[12.88 [013 |[1.02 |4759 |-213 |[6.05 |-19.80
ED RS
11 2452005 |[1294 |012 [094 |1947 |037 |[285 |10.64
ED RS

HiZ
ICE2003/ICE2005
LHEMN 0.995
BI—H#®RMN 0.994
KR 0.001

2. WHSHLRE

EERZ. LN ERZRAZEFRRK, AENHBER, EER
SHHEE LK. AEENE LRIBNEMNLE, THNX5EEEE
TEZHHRE. MRFHEZENREEBMIPRTNE, BRRFRIRLE
A FERLE. NEXRBERMEEBERDAMBUBENA S, Bk
EFEENAEFER, PRAXIESEENIS.
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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
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B E TG

HERMERAT, RREFNEEIMRENERDHTEEIHER AR E
Bie EEMBAT, AARRIMEMAREREREPREAARTH
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£
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