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1. BERE—

Aa Wty | kiR W | FHe [T | R | Tl
&%) | & (%) | B (%)
SR2005 5728 44 077 |2296 |3.46 |31.37 |50.13
T/
SR2009 5746 38 067 |16.45 |411 |819 |82.83
7o/
=
BT I £5-SR005 BTI-SR009 | BT HI£5-SR101
(FT/mg) (FT/mE) (FT/i)
LHEMN 87 69 68
BI—HRM | 156 132 120
KR -69 -63 -52
Hi=
SR005-SR009 (I/Mi) SR009-SR101(5¢/md)
LHEM -18 -1
B—H#&MN | -24 -12
JEINZS 6 11
FEF~X PHOHX FEHK
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
WA | 5835 | 5815 |5690 | 5785 | 5905 | 5905 | -- 5960 | -- 5950
N
BIH | 5835 | 5835 | 5690 | 5785 | 5905 | 5905 | -- 5960 | -- 5950
A
KBk | O -20 0 0 0 0 0 0 0 0
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HHA ==Efv2 TH BRIAHR BERF
EIIN 11009 | 1474 12483
T EIN 0 0 0

WM | Bk | BB | Bt | T | BmX | T
(%) AFE | (%) FE | (%)
11 2452005 |1345 |-002 |-015 |4378 |-1.89 |[6.85 |-10.33
ED RS
11 2#£2007 |1343 |-004 |-030 |2598 |-228 |[519 |-255
ED RS

EEES
ICE2005/ICE2007
=1=Ei3n) 1.001
B—H&MN 0.999
KR 0.002

2. WHSHLRE

EREZEREKEDE. BSHE, BEREEAHETES, EHELH)
RRSZK. BRATGE, BE 2 BRI A~ 574 7, 2 ARERHER
EERL 4.5 . FitEF~8 1020 FiEER. SRBEMEEREBM T
B, HUBRBPERNGRO, AHESNHFTRERFTE, IHRENERFT
B SHIIE R -
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3. EEER

B 1: XPEEO-1MNE

HIESKIR: Wind, SFHRERRFA SR
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40,000 -

35,000
5,500

30,000
5,300

25,000
20,000 .

15,000
4,900

10,000
4,700

5,000
’ 4,500

BIRRIE: Wind, SGESIESHT &



B EIR&

O > B B s )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AN, BYSEAMNSEHELS, REU. QA Fit, &
ZREME=TTHNERELW. FATEEEFRIERREFHREEER
R R T B e s B i W B A AR

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMZBWNHESE . XERARATLREECSARERTAT -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG
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