O LW B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SHTER/ERERMR - X

EXK: SMNETHIET

FIEHASR R = RS

SLEME. A o o 2021 5 03 5 09 HER—
K= a5 B IX H %
5[ 5%
Mok e 5. F0292230 I EXTIEEEBERIERR oo 1
#FK 5. 20012887 1.1 ?'}’Iﬁ@]ﬁﬁ'—l\ ..................................................................... 1
o L2 FBTHREE oottt s 1
Mok e %2 . F3015232 (R 8= - N 1
REE 2 BRI e, 2
Mok A2 . F3071150 2.1 BRI oo 2
BEE A 2.2 RAKHA BT oo 2
o 2.3 B RHAEEI I ZE o, 3
021-20370941 2.4 RAKEEZE (oo 4
huangwe i @xzfutures. com S R K EETE oot 5
Bl RAKEETE oot 5
B2 EKBEEIE oo 6
R =5~ 7
A1 FERBRTHEREN (oo 7
4.2 FERKBETHEAIBAL ovoveeeveeeereeeeeeeeee e, 8

T S 3 g | AT 9



O SLHE B4 A T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. EARITEOmERE

1.1 {715 E B

MR, /&% C2105 /Nghik, E2H—E
ik 2831 JT/MES R, SKU 2824 T/, LK S Jr/
sk +0.18%; B 537w, ALTTEHAMRMBREET
BX, mITAAKNMKREMELE%. SMEHE, XE
AZHiIHNrRERTERTHAZE, HAKS.

1.2 EHRE

B, BASEEZOF, FiEERLRE
MEMEIERBEET, TR ETEMRIEEMN;
s, REIFESL, AEXTRRH K EL AR
Hi, B TR ERRLEFIEE, N EREEFZT;
BEZEITE TR IeVHERRRE, £XK
FRIWRF T ZERRRAT, Mt EKEH

A N

SN ESHIEIT.

1.3 SREEE I

EICENE RN RXEBKES], XHESE.



HE# &

O LW 1%

CHINA INDUSTRIAL S

A B 23 ]

ECURITIES FUTURES CO.,LTD.

2. B KMH&

2.1 EXRBEBMNIE

Z: CRAH RGNS (DHX) BiE

B
2021/03/08 2021/03/05 2021/03/04

TR T ER IR 2910 2930 2950

H AR i -20 -20 0
HESRIE: Wind, MIFERGRIFAER
B EXRIMENMEERS (B4 T/ih)

3200 -

3100 -

3000 - =

2900 -

2800 -

2700 -

2600 -

2500 -

2400 -

2300 -

2200 -

2100 -

2000 1 T T 1T 1T 1T 1T 71T 71T T T T T T T T "T T T T T ™71
<t O M 0 Mmoo AN INAN dWOW H N O N O OO OO 00 N IS
QT Q@ Q@ <1 Q@ o Q < O o M o m M qgdaga g
N N < < LN N W O NN 00 0 0 OO OO O O = N N 1 1 N N
QR RRRRARRRRR A d 44 94 4 490 0 0 O
O O O O O O O O O O O O O O O O O O 0O O O d dA A -
AN AN &N &N AN AN AN AN AN AN AN Al NNl Nl NN N NN NN
O O O O O O O OO O O O 0O 0O O O o o o o o o o o o
AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN NN NN NN NN

—— LN AT o/ PUREEOHE AL /D

EXRIGMNEE, FER, dEHFEOHRNE
RiZESEM AR 2910 so/if (-20), &t EEE#R 3000 (-20),

M Fz 2960 (-40).

2.2 EXRIBMNE

AR RIE —%'E—ﬁ'JZv%ﬁL, SO A D

ETE, MAAARKNMIEEMAE%; BAEE,
T ZRAE O &R 2980 (-10), 184S

Aw

Wi

%L*E%ﬁ‘

. FAKHBRENELN C2105 WEMNEEE
2021/03/08 2021/03/05 2021/03/04
2824 2819 2758
+0. 18% +2. 21% 0. 18%

#IERIR: Wind, JRRER, XIEHIEIR LR



O LW A B 4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE# &

B EXENEAURENELHE

2950 -
2900 -
2850 -
2800 -
2750 -
2700 -
2650 -
2600 -
2550 -
2500 -
2450 -
2400

—— 2105t EM

BUESRIR: Wind, MIEHRERRFA SR
ERENEAETHEL/INBEUK, SEFRUET 2824 jo/if, E3K 5 o/ifisk+0.18%; BEF,
EEMERR. IENEE. AVEBERLELOIBESEEEZMT, TAREHRHNMEMEEM; mT
HFEVTEEIMNE, FIZERFK; ZERRZAT, MitEKRKEHSMAEFIZT.

2.3 EXHEARINE

. EABBSAX LR

MR

s | mete [ owes | owe | omeem | e | owa
meas | s AsE | a0
o " wol o wo| omo| o %) 8 %)
2105t/ 6850

2818 2831 2798 2824 +5 +0. 18% =4.11% | 612000 | —25. 82%
i ) 00
C 2109 (Jo 3110
) 2758 2769 2747 2761 -4 -0. 14% 00 =0.80% | 112000 | —37.43%

é&:ﬂ%ﬂ%ﬂg Wiﬂd, /\'LJ-.EHH E%tﬁ[g



O LW A B 4 )

E] gﬁ% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
B: C2105 5 C2109 W& Mx LA B: XK C2105 EAFCEIHREER
2900 - 40 1200000 -

2800 - 1000000 -
2700 - - 20 800000 -
2600 - ) 600000 -
2500 - L 50 400000 -
2400 - 200000 -
2300— 7-40 0 L L L L L L L L L L L L L L L
2200 - -60 NN S S T A S RS S
8RR8I 23 X8 888’5’5888828::&25‘8888
28388888 §§§§§2§2§2§2§2§§§§§2
59(4)  ——C2109 o '
2105 —FaE (BEA7: 5K
HIEFRIE: Wind, SEHRESMEA SR
. ERNELEE
H 1t 2021/03/08 2021/03/05 2021/03/04
€2105-C2109 (JG/Mi) +63 +54 +48
B b — H ik +9 +6 +8
HIERIE: Wind, SEHRESMEA SR

MEH, C2105 &

ZTE, RXETE, C2105 SANXZEFAL, BRMIHMIE
BREARNMENREE. BHRNZSE, EXK C21055 C2109 &AMERFLEY Ko

24 EXKEE
Fx BKREEHE
ToRERNIERLFE-C2105 (Go/Mh) | B KERMMEEEL$2-C2109 (GT/)
2 Hhr +86 +149
Al — Bkt +111 +165
Tk 2k -25 -16

FIERIR: Wind, >IE

HATRAR & FB

AR ERRIMEARN T 20 7T/, EEZ7HE, EREMIAEES C2105 EAEZHN



@ MUt A R AR
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER S

JEXKERE

3.1 RXKAEOEFRF
E: FEATEOEKES (i T

5000 +
4500 -
4000 -
3500 -
3000 -
2500 -
2000 -
1500 -
1000 -
500 -

14 283 38 48 sH eHd 78 8H 94 10H 11H 124

m 2019 m 2020 w2021

HIERIE: FEIRM, MOLMEMLE

B: mEEAFEOERES (B4 TH)

1400 -

1200

1000 -

800 -

600 -

400 -

200 -

14 283 38 483 sH eHd 783 8H 9° 10H 11H 12H

m 2019 m 2020 w2021

Rk SEIEM, ML



O LW B R
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE# &

ENEOEFTE, 82 1 AR, tHEAOEFNREGEQEFS AR 384.2 Hit
#1312 Fomg, IREEYH Eif. XETRELERBREZWT, YRCRAMZE, TR
BATRER, BIAEFKEREAERMETT.

3.2 EKECHEEHE
F: TKCBEEE AR F)
B AP itk 3
XK HrHERR(D 1,584 -7
YR NED 592 0
LEUELRIN 992 -7
K BRI 13,605 0
EMERNL 13,605 0
K PRAGIRR 4 0
FRARATTE 4 0
EXK AR~ 1,855 0
NEIRKRE 1,855 0
EK FREHE] 7,250 0
TR 7,250 0
EK FRHE 2,013 0
FEMEBEEX 70 0
ERRES 1,943 0
K RisFE 6,239 0
RIZEFEX 3,449 0
AR 2,790 0
K Ki&EPRR 9,249 0
REFREEX 9,249 0
EK tRiE 22,120 0
IERBEEX 22,120 0
EK EOBFH 4,149 0
EK KiERIGRSRE 2,420 0
ERKINT 70,488 -7
=it 70,488 -7

HIERIR: LBHARRSAT, XIEHEMA R
SHO8H, ERECRHEAEBTHE7F, ERTEHRERTK.



@ LU B B 4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER S
4. ERE\EX

4.1 EXRRTrER
E: BEAFEEREAE (R 5T/%)

3000 -
2500 -
2000 -
1500 -
1000 -
500 -
O T 1 T T 1T T T T T T "T T T T T T T T T T T1T“71
M 00 N IN M o0 N N AN N "1 O d O A N O T OO T OO 0 n 0
~N - SN 1 SN -1 N -1 YN -1 TS 1 TN H1H N AN =5 N - N - N H N
D T o N B 2 o T U e e N
— o o < n (o) N IN 00 00 OO O O O 1 = N
™ = = = =
—2020 —2021
BUERIR: Wind, MFHRESRFL SR
B: e ESIAETRE (B)
50 -

REE R AR (1)

kiR Wind, SIEHAGIRA B



D B H R AR
C VA Uk H
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HER S

B 2016-2020 FEAREEBEFEI=EXTEE
sim: 5 20162020 EEIlN e A EEEESTHE

4000
3800

F600 -
-

3400 -
F200
E000
Z&E00
2600
2400

2200

2000

1800

18 28 38 18 58 588 ™8 =] RS 108 11 8 128
20 15EE e 201 TEE e 20188
20195 2020 = = = 5 1Y AT g

WIRTR: RTRE, SR
BREE, BRUBFFMEET, BN 10 BHEESEELESAFLRK 31.5%, 7

EEHBIC 3.1%, LS MAIEEK, eEEREFLEE. R ERA. FETE, LA2H,
AREIIPNBRES LERENTIZN, FEFBER TR/, BAEFIEKFER 2020 F40 74853
AL

4.2 RARA TR
H: BEAFABFEE (8)

D R D A S > D
-6 -
—— FRGEAE: 817X (FEAZ: o/
-8 -

HIERIR: Wind, SIERESAF &L AR
1 B, ABHFEFEREFRFEEF, AUEKAABEERDT, IXNERRNEEREF
X



WE I
S5.ERBETH
F: 62105 7] 20 RZFEIER
e F480 THES
HE | &0 | chER | BTE | BR O|ATALK)| 388 | ER |EEAHO)) TEE | ER T84
201-03-08 BREET | oaoss| -taors|  eL13| 4| o 1049 413 461933
2021-03-08 BTESt | omamel -imes| e | eS| mmd| e eml - L%
201-03-08 BtE& | wwms -adoel RO Toaon| 43| %6 BGRIS| 107G 3R.6L
000308 | 1[FITERS G0 -a078E|  18.45 1384 T IR T I T Y
000308 | I|EFER 08 | T 90551 gl 8T 453l a3 L
000308 |3 L I A 25044 B L0 181 S 0
W-03-08 | 4R Ak N 1 RN
000308 | 5|EEHE 0 4 8 19671 |4 080 5 AN
000308 | 6|EHE THR 2640 462 ik I | I I moo4u
-0 | TEAES BRL -l 32| ;e -1B3 &S OB, -0l 2.0
000308 | B|REHA 5107 -26%8 298|  LB6Te|  -168lg 85| TEER 80
000308 | o[RS WEm 1M 260 SRl 2008 24| 156437 i
N-0-08 | 10/ FTEE W -ldsy 187 w17 08| 17N M0
N-0308 | 11|MEER AKE -MH L8 -1 L0 2878 AL BV,
N0-0308 | 12FREEE W08 et L.l 15881 8 08| 1am 41 0.5
N-0-08 | 13(EES el 6% L5 144 ! 1687 50 0.0
N0-0308 | 14[FRES prA V) I I W 14447 4l 0w
N2-0308 | 15RFRE 080 1085 L2 Bééd B0 B350 A 0.3
N-0-08 | 16EEEE 66 14815 0.9 28430 ®| L6 w3l T 0.4
N0-0308 | 17|ERRE 40 -1Em 0.8 | R U1 1 2 e 26
N0-0-08 | 15| ERERE 15 Gl 0T % 0.0
000308 | 1o HgR bt B i IR 7
N-008 | 20| MEEES 0 IS T I 17 -6 00| AT B L0

B Rt B2 miIHEI R S Kk 792407, -47303,

ZREELFTE, ZXREEE,

sk Wind, SIEHASIA R AB
& Wind i 2/R, C2105 SANRIF R AN ARARRAKRIENE. BRER. £RHY

% 3L 3%-595,806319, -10756,

ERMERZABHERSEEE, Saihina K EEmRE—



HE# &

@ UL B £ A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AANEBHNIRNWSE, M. FYHEARRE. AREFMTERTTR
BRY AR ARBIRAR . WMEFRANBIEIRB AFER, 2ITEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &L, &
ZREME=TTHNERELW. FATEEEFIERREFTHREEER
R R T B s B i W B A A AR

FIRENEEHIRBETAF R, BARXNXLEEEEFRMEMTEER
EEMIRIE, ERNMRIEFFESMESENENASLEEMEE. XHHM
R ERAMZBWNHESE . XERARATLREECSARERBET -
RERBELHNRE. AMERZEFRERMESATRANTERE. I
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H RIS B

ZEPARNMARENELIRFRRNE—ER AREPIENIRE LR
FARTESTAER, THMREFRAEHEN. KLFRBRARE
RAEERINAE PRHHRNREBIR. MERAIFTE. ARAFEWUEH
NEEARENEMEANBNESHERSFENRRL, Uk (FELE)
B E TG

HERMERAT, RREFNEEIMRENERLHTEEIHEM AR E
Bille HEFBRAT, EABARIMEAAREREREFHNERMARAS
HMRK AR TE.
FERENURAESAEAMNMRAR KL, WTETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
FIREMRNAPGETTERRBFIE, REBEFH, EFAMNBFIDPA
NEUEAREXEM. EFFMAH. WA Fk, TEBELEEAK
MARLZESD, BEASYAREHTHEIFRENSIA. WHAER.

10



