O SLHEW A 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

L TR

/\TJ_.EHH E}Fkﬁﬂn?ﬁ” ﬁﬂgﬂ

EEPy 200 7H 130 EH—
R 7F S H 50 B A NEEE

FH %

Mok K22 F0292230 FRAZEES LT, A=EmEE LK, ATES#HOK
A REBE . 70012887 RHIPHRAX, AEHRBEEHHERILSE. BEMmMN/IMELE
& B, BEGEESE. RHRE, FRREARE, FLFK
Mok K42 . F3015232 mAEHERNIER. BRI OEBSK E’]ETZMEE@THHEE, ™
KBS 20013331 DR FESE, THNKRERKR, FHEWNEHNE. MF

KHE, MRBEGRRALZENENE, EABRNATRESERE
IEAXE, BERARZFZHRHER. XHEE,
RAEA
¥
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 (%)
SR2009 5211 -33 -0.63 |37.73 |-2.12 |48.88 |0.36
T/
SR2101 4947 -18 036 |24.85 |232 |10.57 |69.59
7o/
=
BT £5-SR009 BTI&-SR101 | BT I £5-SR105
(FT/mE) (FT/mE) (FT/mE)
LHEMN 239 503 585
BI—HIRM | 206 485 547
KR 33 18 38
Hi=
SR009-SR101 (F/d) SR101-SR105(5¢/)
LHEM 264 82
B—H#®\MN | 279 62
JEINZS -15 20
FEF~X B OHX FEHK
BT | WM | B | ET | R |EQ | BE | RE | X | M
WA | 5410 | 5450 | 5360 | 5325 | 5545 | 5545 | 5500 | 5500 | 5690 | 5580
N
BIH | 5410 | 5450 | 5360 | 5325 | 5545 | 5545 | 5500 | 5500 | 5690 | 5580
A
KEL | 0 0 0 0 0 0 0 0 0 0
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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 2452010 |11.76 |-008 |-068 |4008 |-1.27 |558 |-3.77
ED RS
11 2#52103 |[1248 |-009 |-0.72 |2097 |238 |[347 |4.97
ED RS

EEES
ICE2010/ICE2103
S HRMN 0.942
B—H&MN 0.943
KR -0.001

2. WHSHLRE

FREERS. BREOBK%M, BRAERBEANNE, hinis
HFHESK. BRIBCRIDERHEN, TNERERA, HHEINEZNE. M
BEAEE, HERLBPEEE, HRmFI=EF. MAHOBKE, BAF
EHCE R, ERRLERZ LRSS
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3. EEER

B 1 P o-1r=E

2020/06/10 B iR
Ei82009 - Ef101

HERIE: Wind, XIEERERHT A BB
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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 -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERIN B AFHRNREBR MERAKFTE. ARARRUES
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 BN EFFNLH. M5IA. 1%, TERLLIGEREEH
RERED, BEAENARESHTEFRENSIH. BTFER.



