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1. KRITHEOMERE

1.1 {715 E B

MR, ENEARZEL, K 7052 FT/i,
T Bk 126 JT/miEsk-1.76%; BEO$F. P RIGIMMN
EHFER, SEFFRRZMESEASLY; SMETTE, b
AR YRR A REH—RINEFRSHRK.

1.2 FHRE

HyTTH, ERABERT, 2 AREFERH
M-3Rt O BIREE TR 18.6%, FELTIE 8.85%, 2
B A 3 8 IRE TR 18.3%, EIEET I 7.5%.
BT, AEAEREERREFGHA—, HA,
FRESEEEEFSHIEE 5.9%5 65.8%, X2
BEFSEREBNEFN 25 ER4.9%5 5.4%.
TF, ® ZRUNEOE, BumkPrRKiEss; &
WH, BOMEBERE, ETELRE, KRB MK
[, TiABEEHS. BIEE, RMEHAHER
TBR, TIHHANEREESUERZER.

1.3 SRREEIN

EUGEENE, ESE.
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2. 48324k

2.1 BRABEME

F: HOFEASH RGNS (SHX) HiE

Ll ZR B X (T /i) I ZRHIX (T /0D VLA X (o /D
4 HIAM 6800-7300 6900-7300 69007300
B H A 6800-7300 6900-7300 69007300
Tk 2k 0/0 0/0 0/0
HUESRIR: Wind, MIEHRERRFA SR
22 BRIBRME
x: HOZESTHRIENE (S9&mF) —PALLZER A G EEE
44 2021/03/25 2021/03/24 2021/03/23
| PR L 2R 7200 7200 7275
B Ou/ ——
i) PORG L R 5600 5625 5625
A — 5 1Y 1600 1575 1650
HURRIR: Wind, JIERRERHFA SR
B: ZAS&AMRNZE--LILERAE (A1 JT/iE)
7000 - 1200
6500 - 1000
6000 -
5500 - 800
5000 - 600
4500 - “, 400
4000 -
3500 200
3000 0
AN N OO0 o = N N NN OO0 OO O LW UOUMNOOIDDUOUNOCODOOWIML ININO®
PV F LT OQYAONGTOYNTONFOO Q@GO
A A NN I TN O O N0 OO d A N d AN AN N I N O NN
O 0O 00000000000 A -HA-AAOOOOODOOOOOoO
D S G G g
Coo0o0o00co00co00o000000S33333888
N AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN AN NN AN NN
AR A D — YR — PORY

HIRERIR:

Wind, JIEHASSH &R AP
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2.3 ZIBALIMNAE

x: ARYPBENESAREMEITETNEIE

H 1t 2021/03/25 2021/03/24 2021/03/23
gy 7052 7178 7180
& - 964. 23 966. 40
#A b — H ik ks —1.76% —-0. 03% —=0. 75%
HIERE: Wind, JEREIM, MXIEHEASRIFLER
B: KERAREHEAWRENERE &: TR ARMABENERE
8000 - 6.58 -
7500 - 6.56 -
7000 - 6.54 -
6500 - 6.52 -
6000 - il
5500 - 6.46 -
5000 - 6.44 -
4500 - 6.42 -
4000 - 6.4 -
3500 T T T T T T T T T T T T T T T T 6 38
FAAATDNAO QAN QN A v v v v
NNOODAO—AANN— = NN MM 0 Q\' 0’1« Q")
229922 TIITIIPRRRQQ o N N N
00000000000 Q’\, 0’\/ 0’» Q’L
898885825828828883883 v v v v
aNANANANANANANANANANNANANNNNNN R N
ARI T & LW —— R E R ART
HERIR: Wind, SOEHREREFA R
2.4 BRI
= RRHRE AT LR R
FFA% A | U Tk R B | R
Wilrey s ik Hah AZ) (%)
ni'g ’ﬁl\ e | ’ffl\ ﬁl\ @) D E=EN @) % (]
SP 2105 4830
o 7184 | 7216 7050 | 7052 | 126 | -1.76% | 175000 | +3.37% -24. 18%
o/l 00
SP 2109 4059
o 7204 | 7250 7100 [ 7100 |[-102 |-1.42% | 51496 | +4.32% -18. 92%
o/l 5
FHERIE: Wind, MIFHRERRAER (FRERSEIDITE)
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o

B: SP2105 5 SP2109 &Mt E

- 400
- 300
- 200
- 100
-0
- -100
- -200
O T T T T T T T T T T T '300
WSS NS I I N A AN I R S v
S AT AT A A A A A A AP A
EOSERO S RS R S SR, S R, S R, A AL R S s S o
O S A A S S S S )
e 5-9(4) ——SP2109 ——5P2105
FHERIE: Wind, MIERRERRTAED
B 43 SP2105 AU CEAES A 4 SP2105 AN EES
250000 - 500000 -
450000 -
200000 - 400000 -
350000 -
300000 -
150000 -
250000 -
200000 -
100000 - 150000 -
100000 -
50000 - 50000 -
0 T T T T T T T T
0 T T T T T T T T m o m m q- w m o m
0 S H 0 W S o 0 ! RO A AR SBO:
T3 A AAd D T 53888833
@ @ @ @ 9 9 @ 9 9 R R 8 8 &8 & &8 & N
i i i i — — — — — o o o o o o o o o
o o o (] o o (] [} [} o (g\] (o] (g\] (o] (g\] N o~ (o}
o o o o o o o o o
o (a\] o (a\] o (a\] o~ (o\] [a\]
—faE (PA: 5K BRAS R (BT 5K

BEsRE: Wind, MIEEABSHT & AR
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2.5 {REE
xR EASTHIREZELE
I ZR R B TR -SP2105 (76 /1) 1 AR AR B2 L BR-SP2109 (7T /W)
2 HARM +73 +25
B — H ikt -53 -77
Tk % +126 +102
¥HEskR: Wind, SIEHRESHI &R
B FAStHREZ--ULARAE (B4 FT/ik)
8000 -~ 200
7000 100
6000 o
5000 ww -
4000
3000 ~200
2000 -300
1000 -400
O T T T T T T T T T T T T T T T T T T T T T '500
a M 0 M 0O N N «+ O «+4 W O 1N O 1N OO < 0 /mm O un
R B B B U B L B B I
n O O N N 00 0 O O O O «#H = N N o o< N &N 00 M
QLI IPPLPPAY P AP Pg g g o 9 9Q
O O O O O O O O O O O O O 0O O o ™« « « « «
[} N [} N [} N N [} [} N o~ N N [} [} o~ o~ N N [} o~
O O O O O O O O O O O O O O o o o o o o o
o~ o~ o~ o~ (g} N N o~ o~ o~ o~ N N o~ o~ o~ (o} N N o~ (o]
LR AR A -SP2105(£1) ——SP2105 HIZRERE

ool SEIRIM, MEHRFL R

2.6 XRSMEMAE
BEEHRINEBNEIE (B

P m% YNGEN ) R
JeA 7350 -
EIRIE 7200 -
e H* 7200 -
AR & 7200 -
T 7150 -
I ps 7150 -
A RE 7125 -
P 7125 -
% EN S TN 7125 -

FHERIE: Wind, JRRER, MIEHIGRL R
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B FEFHRIEARGREESHMESNEME (AL EIT/If)
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QR Fd A A FFT QR
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—— INERE M =AM (AL SETT/MD

—— INE RGPS a A (A SETT/mE)
INEEREHH ARSI AN Rz SETT/m)

¥Rl SEIHEIM, MEHRALRR

3.4tk

3.1 KL IZEQHOE
HKEW-20 RiEE

F# | R 4pIE FH | Fk
A K 1A | AW | 192.2 -6. 9% -8. 1%
K LA | 7amE | 213.1| -18.7% —4. 5%
IR =8IERM, SERAGEMAR

W-20 Kizt:




HE I 5 A B2 vl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HEARREOBHFXSEE (B

HE#R &

J3 )

A -

300 +

275

250 -

225 -

200 -

175

150 -

125

100

12

11

10

—2019 —2020

—2018

B

R, LRSI R

3

SRl

Y

EEIEES

AGRRER

41 FEBOERF

F-lir)

BOGRRER (B

EAEE;

A :

Trrrrrrrrrrrrrrrrrrrrrrrrrr 1T 1T 1T T T T T T T T T T 1T T T T T T T 11

1400 -

1200 -

1000 -

800 -

600 -

400 -

200 -

0

8¢-¢0-T¢oc
T€-¢T-0¢0¢
T€-0T-0¢0¢
T€-80-0¢0¢
0€-90-0¢0¢
0€-v0-0¢0¢
6¢-¢0-0c0¢
T€-¢T-610¢
T€-0T-6T0¢
T€-80-610¢
0€-90-610¢
0€-v0-610¢
8¢-¢0-610¢
T€-¢T-810¢
T€-0T-810¢
T€-80-810¢
0€-90-810¢
0€-70-810¢
8¢-¢0-810¢
Te-¢T-L10¢
T€-0T-L10¢C
T€-80-L10¢
0€-90-LT0¢
0€-v0-L10¢
8¢-t0-L10¢

— Wik —— e

A

SHFEM, MEHETRAER

N .
7N -

/

HIER



O SLIEN B A B

E] gjﬁ% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
WF O L
At Efr
. H 5 2 H J3m 106 | +15.22% -13. 11%
N
Py H R g 2 H T 75 | +7.14% 0%
PR i 2 H J3m 11| +37.5% -31. 25%
HIERIR: 2ZEIEM, SERARIAES
42 EERE

I3 W-20 BEFE RS

At Efr B
EER R 1 H VN 39 10. 0% +9. 1%

W-20 PEAFREL ——
TEERE 1 H PN 37 +5. 2% -20. 2%

HIERIR: 2EIRM, MOLRERLE

B AREGREHFNLE (B X)

50 1 %= 2017 2018 2019
2020 —— 2021

20 I I I I I 1 1 | I I 1 1
1 2 3 4 5 6 7 8 9 10 11 12

Rk BERR, XEREMLE
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43 KR CHERE
= ZBRSTM R CBEEIRE
X eE Hits YR
0
i v 961 0
&1t 961 0
Hh LR I 0 0
) H R b 10162 0
=1 10162 0
WriL AR 1000 0
5 bR 31886 0
Az RSN 27198 0
LI HEHEER 8060 0
HERWI T 14433 0
&1t 81577 0
AEETE (BAL. M) 93700 0
HiERR: BHIRX S5, SERARIAES
5. KRFXK

x: ARAMMETHN

BmaRER (BhL. To/mE) 2021/03/25 2021/03/24  Z5zh

LR | RS R 157g A 7050 7050 0 25 & B B
KU RS =EE T0g 7300 7300 0 WIS BUE S
AR | RIGE 250-400g 9550 9550 0 FIRE R

GRAPAEN KR AR 6550 6550 0 RIS

R4, 5 B 4R 2234 2235 0 AR it
R4 JR AR 4% 2790 2790 0/0 JTRARGEE R
JRAK A 4R 2494 2494 0/0 L 2R HEYS T

skl SRR, MR LR
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/R FEET
= SP2105 HJ 20 A FCIE AR
Vg Fan T
WE | &R| cRER | BNE | ER | ARENG) | 5EE | ER | SBERG) | TEE | ER | TE4HN
W03 ITEAT | omel -lum| | wmn o -mal 180 w00M S 1L
021035 BTEST | GME|  -len0l  R006| 24880 I O I 31 IO A
N1-03-05 BOtEAt | wmm -mml eLT3| 2T A RO I 11 O A
W0 | |RESE i R X G 0,38 gAY 0.7
m-E | ofFEE AR 0 A VN | -4 0,26 AL H 0.7
-0 | o|EESE T N N N .48
W0 | u|fEEE G VIS 73 N 8 N a7 L -0 Rt
NA-0305 | B[R i S U R . 1 0 0,00
-0 | o|EEER IR 0B 303 1406 39 LE| 12049 0 1.3
N0 | T|EREE i S )| R X i - 0,3 G 0.5
W0 | pEaEE Wel M 2 w0l -fll 0,6 e -1 1,01
-0 | OBl MR 215 14692 154 Ll me 218
W0 | 0ERE Vi R | A i i 0.73
N0 | 1|TEEE 0 18 LT
W00 | 1fEEEE ok I 77 R W 11 i 0.5
W05 | BEANE e - L § 0 0,00 koA 0,37
W05 | 14| RIS R B LW e Tht 0,5 AL 0,67
0010325 | 15{RE 1 7 I . 4593 -1 0,59 w0 0.3
NN-03-05 | 16| 10 17| R X ol - 0,6 0 R 0.10
W00 | 1R TE <306 1.3 4 1 0,00 B 100 0,08
-0 | LEAEE L S 5 R . 392 300 0,44 3% 0 0,04
W-0r% | 19|5EEE mes - 1.3
W05 | AFEHE 0 I I U8 NN 1) SRS 1 A R AL I 361
HHESRIR: Wind, SFRRESRFAER
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AANABHIRWASE, M. ENHEARRSE. AREEMETHTR
BRY AR ARBRMR . WMEFRANBIESIRB AFER, 2ITEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &, &
ZEME=TTHNEREZLW. FATEEEFIERREFTHREEER
R R T B e s B i W B A AT AR

FIRENEEHIRBTAFRER, BARXNXLEEEEFRMEMTEMER
EEMRIE, ERNMRIEFFESMESENENASLEEMEE. XHHMN
R ERFMEBWNHESE . XERARATLEECSARERBAT -
RERBEEHNRE. AMELRZFRERMESATRNTERE. I
B aWTE. REFEER BALEN RS R T L LR ER
HASS H AR ST

BEPARNMARENELIRFRBNE—ER AREPIENRE LR
FHRPMESTAINER, FTHREFRBABEN . KREARBREARS
RAEERINAE PFHRNREBR. MERAHFTE. AAARUES
NEEARENEMERANBNESHERSFENRRL, Uk (FELE)
BT IZIRE B

HEEFERT, AEPHNESIARRNELFAEHRIEFMANRE
Bille HEMBRAT, ARABDARIEAAREEREREFHEAMARAS
HMIRK AR TE.
FERENURAESREAMNMRAR KL, WTETARREEHK
MBAENRZZ ER, FEBEFHSHR, AKEMETHRLZREBRAEBSR
%.
RIREMBNAXEEERRBFE, REFEFH, EFATBEFIPA
NEUEMRE BN . EFFAT. W5IH. Flk, BIRLLERK
MARLZED, BEASYAREHTEIFRENSIA. WHMER.
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