O SLHEW A 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

L TR

SCFHIE B 7= 5 R 5 HOXRRE, B
H

U 2020975280 EH—
i‘&? REACIIN NieE

%

Mok A& 5. F0292230 FRABDBRNERERR, BETH 2101 EHRECE, O
B E MRS : 20012887 BR 20 A%, 8 AHOHRRE, MHHaER T OK
. %. NEAEE, BENI ERE, HBFRES
Mok F A% 5 . F3015232 FARRAE, HNWEERTEM. srEEn LikE, FIZHE
A KBS 70013331 RELET H I TIHN T RGN R R E e

ST, BATRERAHNARTEHNRE, EN T
SRS ETOFNZRE. NHsE.

A A

%1

021-20370941

huangwe i @xzfutures. com



mailto:huangwei@xzfutures.com

O >IN B LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. BERE—

Aa Wt | Bk | Fe | T | R | T
&%) | & %) | B (%)
SR2101 5227 -8 -0.15 |43.35 |-1.40 |33.17 |-36.28
T/
SR2105 5171 -21 040 |7.45 |-086 |3.39 |-23.27
7o/
=
BT £5-SR101 BT £5-SR105 BT £5-SR109
(FT/mE) (FT/i) (FT/mE)
LHEMN 383 439 408
BI—B®M | 375 439 406
KR 8 0 2
Hi=
SR101-SR105 (5/id) SR105-SR109(5¢/)
LRk |56 -31
BI—H#®M | 64 -33
JEINZS -8 2
FEFK PO X FEHX
BT (MM | R | ET |BRR | B0 | B | RE|RX | TN
%A | 5535 | 5610 | 5545 | 5480 | 5715 | 5715 | 5850 | 5640 | 5860 | 5650
N
BIH | 5535 | 5610 | 5545 | 5480 | 5715 | 5715 | 5850 | 5640 | 5860 | 5650
A
KEL | O 0 0 0 0 0 0 0 0 0
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HER =2Fiv; JENiA BRI BERF
G 6381 0 6381
T 5K 0 0 0

WS |k | | Bt | T | BmX | T
(%) IFE | (%) FE | (%)
11 2452010 |[13.03 |019 |148 |7.76 |-12.30 [350 |10.12
ED RS
11 2452103 [1353 |016 |[1.19 |4038 |025 |541 |-8.28
ED RS

EEES
ICE2010/ICE2103
=1=EiA 0.963
B—H&MN 0.961
KR 0.002

2. WHSHLRE

E AN ARFFRR, BIEE S 2101 SLYREE%, EER 20 Hk. 8 B
HOBFERT, THHREFRRTHOBR. MEXEE, BBENL &
f25cie, MEBEAEULEARKAE, HNREEAEMN. s L
e, AZERELELZI. N RERRBAERHE R RO HE
ZNMHE, BRIREHRARDARZENNRS), BNTREFEZRESS
MHIF Z . ESE.
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HHRSKE: Wind, SFHRESRFE SR
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BRI (T ER 5 20): A 0 RE H

BIRRIE: Wind, SGESIESHT &
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AANEBHNIRNSE, W ZYHEARRE. RREEWERITER
BRT AARRARR . MEMRKAMNBIEHIRELFER, SWEEET
AANNBAER, BYSEAMNBLEL, IREUR. 20F, &g, T%
EAE=TTHNREZEH. EATEROHRSEAARERHEGEEERL
SV R T B R Bk ) i K R T TR AR

AR ENEEEIRRT AFER, RARNXLEENERIEMTEET
EEMGRIE, ERRIEFFESMNESNENASLEEMTE. XHHMN
R SGIEMEUNHSE . XERRTLREREESAREMAELT—H
RAERBELHREG. ARMELZFRERRESSITRAMRAERE.
BESTTE. WERHRERM BREHENNRROT R T L HIHRER
HA = H IR AL B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHEN. EARRBRERS
RAEZERIDHEAEFHRNREBR. MERAKFTE. ALREINUEH
NEEARENEMEARBWESHEREFERRN, Uk (FELE)
B E B

HEMERAT, RREFNEEIARANERHTEEIHEM AR E
il EEMBRAT, RRBRIMEFAABEERAREFRERASTHSI
ESGOE AT SUARE S g o
FRENURAEEREAMNMRABHN L, NFETFARREEHK
MAENZZ ER, FEBEFHSR, KNEHETMRLREBREETR
£
RIREMBNAPGEETERXBFE, REBEFH, EFAMNBFIDPA
NELMEMAEZ BN EFFNLH. M5IA. 1%, FERLLIGEREEH
REREH, BAENARESHTEFRENSIH. BTFER.



