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

Aa Wty | Bk W | /e | T | R | Tk
&%) | & %) | B (%)
SR2009 5141 -36 069 |038 |-11.81 |0.05 |-88.57
T/
SR2101 5163 -26 -0.50 |51.89 |-250 |40.06 |-2.68
7o/
=
BT £5-SR009 BT £5-SR101 BT £5-SR105
(FT/mE) (FT/i) (FT/m)
LHEMN 304 282 310
BI—H®M | 258 246 273
KR 46 36 37
Hi=
SR009-SR101 (5/id) SR101-SR105(5¢/)
HEKMN | -22 28
B—H#&MN | -12 27
JEINZS -10 1
FEFK B OHX FEHX
BT (A | BT |BRR | B0 | Bl | RE|RX | TN
WA | 5410 | 5445 | 5320 | 5265 | 5455 | 5455 | 5660 | 5530 | 5650 | 5525
N
BIH | 5410 | 5435 | 5295 | 5230 | 5415 | 5415 | 5535 | 5380 | 5720 | 5525
A
KEk | 0 10 25 35 40 40 25 50 70 |0
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HER =2Fya JENiA BRI BERF
3k 9494 433 9927
T 3K 0 0 0

WS |k | | Bt | T | BmX | T
(%) IFE | (%) FE | (%)
11 2452010 |1258 |-008 |-063 |3580 |0.11 |[6.05 |117.25
ED RS
11 2#52103 |[1322 |-006 |-045 |2699 |046 |4.49 |186.26
ED RS

EEES
ICE2010/ICE2103
=1=EiA 0.952
B—H&MN 0.953
KR -0.001

2. WHSHLRE

MEHEERS, BTIERMN LA 10 T, BHEE 2101 £4E 0
E, REEVHFR 5 AiY%k. HehE, HeESE -1 X5HTHE, HAE
HZLHECRANE. NMEAEE, 7 AHOEDTHH, T ERERX
W&, AHEBEE. 8 B ZrfHlE 28.81 ik, [FELEhn 13.17 i,
HERDRE, X mEE. KEKRE, MREOBKZERZENIE, BNHE
KL TRBXE, FTUERFTEHBmNFZE, NHES=.
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B 1: XPEEO-1MNE

HIESKIR: Wind, SFHRERRFA SR
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BIRRIE: Wind, SGESIESHT &
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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.



