O SLHEW A 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

L TR

PR A =R ARSI —
‘ R EEKSHRIE, BT B E5

SRR R 2020 4H1H EM—
fi}i S 52 ) A NieE

%

Mok K22 F0292230 PR EIEAREIRIK. ESNGE, RBRETRRERE
KSR E . 70012887 ESEEEARK. AEEENE LT HERE, BRIMER
# 4% HMINET, BEEATERSBIRETMELES, EETHRN=E
Mok K42 . F3015232 AR BEALTE, EEARSEENHORATRE, ERE
A KBS 70013331 MEHARN T, EENENEIEZELEHENNHTERE.

Tt AZEENFE/METRE, XRBEZNHERIGEEM T
B, HUHRBSHROGRO, AESHNHTURERTE. B

AN HiRE, BREXREARN, BNTUREE —LHEREFTER
o M, RETHERAENE.

021-20370941

huangwe i @xzfutures. com



mailto:huangwei@xzfutures.com

O >IN B LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. BERE—

Aa Wty | kiR W | FHe [T | R | T
&%) | & (%) | B (%)
SR2005 5529 5 009 |[8.78 |-4.83 |44.47 |-30.53
T/
SR2009 5503 1 002 |[23.01 |073 |18.93 |-10.92
7o/
=
B T £5-SR005 BT -SR009 | BT HI£5-SR101
(FT/mE) (FT/mE) (FT/mE)
LHEMN 206 232 336
BI—HRM | 211 233 321
KR 5 -1 15
Hi=
SR005-SR009 (5¢./Md) SR009-SR101(5¢/)
LHEM 26 104
B—H#&MN | 22 88
JEINZS 4 16
FEF~X B OHX FEHK
BT | WM | B | ET | R |EQ | BE | RE | X | M
%A | 5735 | 5735 | 5570 | 5750 | 5860 | 5860 | 6050 | 5900 | -- 5880
N
BIH | 5735 | 5735 | 5570 | 5750 | 5860 | 5860 | 6050 | 5900 | -- 5880
A
KEL | 0 0 0 0 0 0 0 0 - 0
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HHA =<K{v2 TH BRIAHR BERF
oK 11399 | 1315 127141
T K 0 0 0

WS |k | | Bt | T | BmX | T
(%) IFE | (%) FE | (%)
11 2452005 |1045 |-028 |-261 |3029 |072 |722 |652
ED RS
11 2452007 |[1053 |-024 |-223 |2527 |058 |491 |-8.18
ED RS

EEES
ICE2005/ICE2007
S HRMN 0.992
B—H&MN 0.995
KR -0.003

2. WHSHLRE

PRRENRRS TEk. ESNGHE, FH%SETHRLEBEESEEREK
BRo ANUEMENEESAT ALK, BaiRANET, BEETESISH
REHIHELLS], EETHNZBER. ERALGE, ERARSEHENZO
AT, BARNIIRN TS, EEARENHNEZLEHENRNHETR
Eo It AZEENFEB/NMETR, REZMHEEEAN TR, #H
BRI O , AEHNHETURERSTE. FHKRE, BFXHEN,
EATREEE —EANERRFTERN, RETHTEERENE.
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AANNBAER, BYSEAMNBLEL, IREUR. 20F, &g, T%
FEME=TTHNREZE. FATEETEFEEAREPHEEEETR
B R T B Bk B B R M B AT 2 TR IR EN o

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

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEMAEZ PR EFFNLH. M5IA. L, FERLLIGER TR
RERED, BEAENARESHTEFRENSIH. BTFER.



