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L TR

SUEHA R W& F= @ R 5 B7ARE
=" -]

O SLHEW A 4 T

SRS G AR 2021 F4F7H EHZ
iiF S 52 ) A NaiRE

FH 5%

Mok FHe %5+ F0292230 BEES. B THREMEES, TEEFEAE
RS . 20012887 X+E, XIFHEEFEZk. BRNTE, 12 B#EOEF
4 Eeigmm, AWt 3-4 B#EOEN B NkE. BRI fEE
Mol F#e 25« F3015232 FRTFHESMN. IHHERRER, REHEEINEHE)
AR RS 70013331 BRERRKERE, XFXERE. SHKE, MItEETHRS

[BIARK, WREREFRER, BN BRIRESR, WIS
R ETKRIRE, EFERE, BNAEER. NQRET
BE A EHRENERFEESE, BNER BHENE, ARENER.
4
021-20370941

huangwe i @xzfutures. com



mailto:huangwei@xzfutures.com

O

UL 53 A3 PR 23 W)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. BERE—

AR A W | BkeEk ek | Fme | Z | R | Ef
&) | & (o) | E (%)
SR2105 5297 23 0.44 12.57 |-6.17 |5.88 64.28
T/
SR2109 5372 39 0.73 43.65 |-3.72 |20.41 |10.97
T/
2=
BT 5-SR201 E T 5-SR105 FT I R-SR109
(7T/mk) (FT/k) (FT/mE)
=1=Ei4 iy -183 33 -42
BI— Bk | -149 56 -3
A 34 23 38
iz
SR109-SR201 (FT/i) SR105-SR109(5t/Mik)
HHKMN |14 -75
RI— AR | -146 -59
B ER 5 -16
FEFK i Wp:u FEHK
BT MM | BT | BAR | E0 | B | X &R [N
2 H | 5330 | 5360 | 5245 [ 5290 | 5445 | 5445 | 5670 | 5380 | 5730 | 5480
A
B7H [ 5330 | 5360 | 5245 | 5290 | 5445 | 5445 | 5670 | 5380 | 5730 | 5480
wn
KEK | O 0 0 0 0 0 0 0 0 0




O >IN B LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

A | ®f | 6% | ARR WL
B 21737 | 2510 Yo
Tk 5 0 0 5
FIESRIE: Wind, SFHRESHF & SR

WM |k | | Bt | T | BmX | T
(%) FE | (%) IFE | (%)
11 2452105 |[1506 |022 |[148 |31.88 |-1.31 |[654 |118.14
ES RS
11 2452107 [1495 |021 |142 |2629 |-029 |4.73 |117.32
ES RS

EEES
ICE2103/ICE2105
=1=Ei3n) 1.007
B—H&MN 1.007
KR 0.000

MIESRIE: Wind, SGFHAEEIA SR
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HHERIR: Wind, SXiE
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—2014~15 —2015-16
2019-20 —2020-21

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 -
RERBELHNRE. AMELRZEFRERMESHTRANTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
Bile HEMBAT, ARARRIMEMAREREREPREFAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEMAEZ PR EFFNLH. M5IA. L, FERLLIGER TR
RERED, BEAENARESHTEFRENSIH. BTFER.



