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Aa Wty | kiR W | FHe [T | R | T
&%) | & (%) | B (%)
SR2009 5166 76 149 |41.21 |21.71 |67.68 |1.28
T/
SR2101 4997 89 1.81 |16.43 234 |[828 |23.70
7o/
=
BT £5-SR009 BTI&-SR101 | BT H£5-SR105
(FT/mE) (FT/mE) (FT/mE)
LHEMN 314 483 491
BI—HIRM | 370 552 540
KR -56 -69 -49
Hi=
SR009-SR101 (F/d) SR101-SR105(5¢/)
LHEM 169 8
BI—HB¥#RM | 182 -12
RER -13 -20
FEF~X B OHX FEHK
BT | WM | B | ET | R |EQ | BE | RE | X | M
WA | 5475 | 5480 | 5355 | 5350 | 5605 | 5605 | 5550 | 5560 | 5770 | 5565
N
BIHE | 5465 | 5460 | 5325 | 5350 | 5575 | 5575 | 5550 | 5560 | 5750 | 5520
A
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HER =2Fya JENiA BRI BERF
3k 11657 | 130 11787
T 3K 0 0 0

WS |k | | Bt | T | BmX | T
(%) IFE | (%) FE | (%)
11 2452007 |11.89 |-013 |-1.08 |2552 |-656 |10.00 |17.47
ED RS
11 2#52010 |[12.00 |-009 |-0.74 |30.05 |3.74 |867 |26.89
ED RS

HiZ
ICE2005/ICE2007
LHEMN 0.991
BI—H#®RMN 0.995
KR -0.004

2. WHSHLRE

PRREERS. 5 B TR A HE 45 HE, IR 16 Bk, $HE
RIERE, BFEFET. xR TERE, BENERENXENE TR, AIHOE
BRAXKEZNL, BRNHRBERRENRE. AMSERN~B/NETRE,
ZRIGHNHB A TR, BB ROGRO. EHHHIECHFRD
UL OBRIE—SEL, KETHEREEENE.



O >IN B LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 1 AP O-1i=E

2020/03/23 i
#2009 - #2101

215

1909 190

HIESKIR: Wind, SFHRERRFA SR

2: FPHECE

40,000 5,700
35,000 5,500
30,000
25,000 5,300
20,000 5,100
15,000 4,900
10,000
5,000 4,700
0 4,500
I I I I I I
NN K S
INZRERN RN RN - SR S\ SR\ SR\ SN AR\ S 4
DX S S S NS S S S S\

O BB VRO B A R TR R e H
TR (RS £9): A b

BIRRIE: Wind, SGESIESHT &



B EIR&

) LUk Bt 3 B 2% )
C 3R 2 H
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
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