CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
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1l ERRHE—K

Btz
Aa Wty | kiR W | FHe [T | R | Tl
&%) | & (%) | B (%)
SR2001 5540 -3 -0.05 |3353 |238 |31.70 |-34.16
T/
SR2005 5407 -1 -0.02 |[3995 |1.69 |17.04 |-37.97
7o/
=
BT I £5-SR001 BTI-SR005 | BT HI£5-SR009
(FT/mg) (FT/mE) (FT/i)
LHEMN 220 353 304
BI—HRM | 196 329 281
KR 24 24 23
Hi=
SR001-SR005 (I/Mi) SR005-SR009(5T/M)
LHEM 133 -49
BI—HB#&M | 133 -48
JEINZS 0 -1
FEF~X PHOHX FEHK
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
WA | 5750 | 5760 | 5890 | 5725 | 5945 | 5945 | 6100 | 6050 | 6240 | 5875
N
BIH | 5735 | 5760 | 5905 | 5725 | 5945 | 5945 | 6150 | 6050 | 6250 | 5900
A
kEk | 15 0 -15 |0 0 0 50 |0 -10 | -25
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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 [13.04 |018 |[139 |4750 |-0.20 |[829 |37.10
ED RS
11 2452005 |[13.06 |014 |1.08 |19.79 |164 |284 |-0.35
ED RS

HiZ
ICE2003/ICE2005
LHEMN 0.998
BI—H#®RMN 0.994
KR 0.004

2. WHSHLRE

EERZ. LN ERZRAZEFRRK, AENHBER, EER
BEEE LK. EEEMNE LHKIENSMZE, TN 5EEEE
TEZHHRE. MRFHEZENREEBMIPRTNE, BRRFRIRLE
A FERLE. NEXRBERMEEBERDAMBUBENA S, Bk
EFEENAEFER, PRAXIESEENIS.
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BERSRIE: Wind, SFHRSH 43D
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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.



