CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
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1. BERE—

Aa Wty | kiR W | FHe [T | R | T
&%) | & (%) | B (%)
SR2009 4982 -122 239 |4572 | 666 |53.85 |-17.59
T/
SR2101 4813 -105 214 |21.77 |595 |753 |14.16
7o/
=
BT £5-SR009 BTI&-SR101 | BT I £5-SR105
(FT/mE) (FT/mE) (FT/mE)
LHEMN 433 602 610
BI—HIRM | 331 517 537
KR 102 85 73
Hi=
SR009-SR101 (F/d) SR101-SR105(5¢/)
LHEM 169 8
BI—HB#RM | 186 20
KBk -17 -12
FEF~X B OHX FEHK
BT | WM | B | ET | R |EQ | BE | RE | X | M
%A | 5400 | 5415 | 5275 | 5325 | 5515 | 5515 | 5500 | 5520 | 5730 | 5535
N
BIHE | 5430 | 5435 | 5290 | 5325 | 5540 | 5540 | 5500 | 5520 | 5730 | 5570
A
iKEk | -30 | -20 -15 |0 25 |-25 |0 0 0 -35
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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 |11.69 |014 |[121 |1.01 |-4832 [1.09 |-54.56
ED RS
11 2452010 |[11.78 |0.16 |1.38 |4141 |003 |[579 |-7.03
ED RS

EEES
ICE2005/ICE2007
S HRMN 0.992
B—H&MN 0.993
KR -0.001

2. WHSHLRE

BRERRS. HEARNLPEOmE, HXRimf=EH. XBETEE,
NEENZENETE, TUIHOSERBLEZN, ERNHEERER
AUE. AEZENFE/NETR, IREZWHEGR TR, HOHRB
HRAYER o IEHTHIE O F R AR ABERIE— XL, BINE
HIRE



O >IN B LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

3. EEER

B 1 P o-1r=E

2020/06/10 B iR
Ei82009 - Ef101

HERIE: Wind, XIEERERHT A BB

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
IS I S S S S S S O I
F P SFY
FFFF PP
DT DT AT AT DT DT DT DT DT DT

O BB VRO B A R TR R e H

WATRICRE A (RS £): A b

BIERIR: Wind, SGESIEETL
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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
il EEMBRT, RRBRIMEFAABE LR AR EFRERASTHSI
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.



