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1. BERE—

Aa Wty | Bk Wk | FHe | Th | KX | Th
&%) | & %) | B (%)
SR2105 5281 -20 -0.38 |10.33 |-9.76 |4.84 |41.46
T/
SR2109 5362 -15 -0.28 |44.34 |1.07 |26.55 |43.49
7o/
=
BT 5&-SR201 BT I 55 -SR105 BT 5-SR109
(FT/mE) (FT/id) (FT/m)
LHEMN -171 49 -32
BI— Rk | -184 29 -47
KR 13 20 15
Hi=
SR109-SR201 (5./id) SR105-SR109(5¢/)
LHEM -139 -81
BI—B#&M | -137 -76
Bk -2 -5
FEFK B OHX FEHK
BT (A | BT |BRR | B0 | Bl | RE|RX | TN
%A | 5330 | 5360 | 5245 | 5290 | 5445 | 5445 | 5670 | 5380 | 5730 | 5480
N
BIH | 5330 | 5360 | 5245 | 5290 | 5445 | 5445 | 5670 | 5380 | 5730 | 5480
A
KBk | 0 0 0 0 0 0 0 0 0 0
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HHA BA ] G BRI BEE
2K 21737 | 2510 24247
Tk 3k 0 0 0
IR Wind, XIFHAESRA ST

Wt | BkER | BKER | FE | B | B | Ef
%) | AF [0 | AF | (%)
11 S4%2105 |1524 [010 |066 |29.35 |-359 |659 |2286
X0/
11 S4%2107 |1523 |018 |119 2725 [294 |[589 |46.65
X0/

EEES
ICE2103/ICE2105
=1=Ei3n) 1.001
B—H&MN 1.006
KR -0.005

FERIE: Wind, SOEHRSRARL TR

2. WHSHLRE

EHERES.3 A1) FatHNE 33.14 7, [ ELorlsD 7.86 i ; BE4F 395.16
T, [EEEEAn 82.16 FIE; FeEHERE ELRER 11.06 PEOR. HHOKEE
MEETHHE, I AEEFRS. Wit 3-4 BHOSKEM TR, XX
PEIRE - FOITSE4E T BR=S lEﬂTjt MRENEERER, AN BRRES,
W Bum R AR Lk shae, HEFEIRE, BNAEER. NERQET SR
MARFFLRESE, HH]LIV\]}—FE?‘J%’ET% MEENE-
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3. fiEE=R
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HHERIR: Wind, SXiE

HATI R & BT

2: FPEEE

11898 124898 18980 24898

—2011-12
2016-17

—2012-13
—2017-18

3A98 4898

—2013-14
—2018-19

s5A9H 6898 7RA%8 =04 =] 9H98

—2014~15 —2015-16
2019-20 —2020-21

BIRRIE: Wind, SGESIESHT &



B EIR&

O LW LA L2 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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%, FERLATOEREEH
RERED, BEAENARESHTEFRENSIH. BTFER.



