IS & = m AR5

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
SRPTARTR - RIEHAT
HfEESRE

O SLIEW B B )

SRR R F s

& RRAT 50 A A
X SR
Mk A G 5

ML A G 5

Fr S S R

KEA
&1
021-20370976

F0286569

: 20010856

: F3023194
: 20013780

F3013528
Z0013058

gaoxy@xzfutures. com

2009F2H26H EHT

AERE

® FTIEME

R WEARK

PIEENRZZ AMEARRK, MHRRZMEG1Z, TiE
LUK, SRRREEKE, HINZTER. REK
(GRS

HiteThis: S|IEXHK
FHEZIF1903. [H1903. 1C1903,
TKIES B 8.27%, 8.49%, 7.35%.

ShETRIT: SRR
ERKS
KRR Y =
AR S

® FETRERRIEEIN

ZREAfEH IH BRIBRK, SATKKIREY, HisHE
CFEM, Hd IH BeRERK. HZaKkE, B
HIFZERR TR, PR S BUSSERIEHERIFIZFH
BRIEmZHE S, BRiKERTFRS, RSN
BAG, Bt RS/ NELE, EHREEEXE, 2
WEREIHE, THIEK. XHSE.



HEE#R &

O LW B A T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. 7 E
L1 B AT

F A4%7 IF1903. 1H1903. 1C1903,
HIES B H 8.27%, 8.49%, 7.35%.,

3850

3800

3750

3700

3650

3600

3550

™

13K 300 MERIESLEDE & 2 PR 300 R E A NEE

100

D0 0000000000000 O0O0O00O00O000O0

299999909090 9999999099999999999 888888888888888888888888888
2222222222822222228282222%828¢
IR R R R R AT SoSCEaIndrSEsNEsasIgassgssq
FoifedyTIneenagud Y ncddniY
8833823288832 32323a23832333333 3338383222328 S22222323323833333:332
e JR300FE L =——IF1903 —e|F1904 ==e|F1906 =——IF1909 ——IF1903 ==—IF1904 -———=IF1906 ———IF1909

BRIRIE: Bloomberg, MUFERESRIALER BRIRIE: Bloomberg, MUFHREHIAL ER

3579 300 BHRIE A AN EES A 4 LI 50 ERIEAHESE

2900
2850
2800
2750

2700

2650

2600

OO0 0000000000000 000000000
8000000000000 00902920222200
OO0 000000000000 NN DN
ayfnoddaIneCARNeddmYInedadanTn
DDHDHNOO0OO0OO0OO0O0OddddmMmMMOMONHN NN MT I < < < <
OO0 O = o o o = oA A

— %A — s — FE-u)] R

| — F%FA [ e ['{F504R# ====IH1903 ===IH1904 ====|H1906 ===IH1909

BRIRIE: Bloomberg, MIFRREIRIALER BRIRIE: Bloomberg, UFHRESHEAL ER



Y F)

2N

/.

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

PLUE 0 55 41 B

6 EiF 50 HRIEGLNENEZESR

B 5 _EiiE 50 RIEHIHRESANEES

HER 5

00:€5:7T
00:77:4T
M_nﬁl,ﬁnm 00:SE: YT
00:92:%T
H= n_._._ﬁ_ 00:LT:#T
“ y_%.n\ | 00:80:1T
b SIS N 00:65:€T
& = [ 00:0S:€T
| i i 00:THiET
/_1\/ bﬁ 00:ZEET
2K 00:€T:ET
&mA 00:7T:ET
£ - = 00:50:€T
* o 00:£T:TT
| [0} .u.._.z_m 00:8T:TT
0 mﬂ 00:60:TT
e 00:00:TT
o) o 00:T5:0T
P o) w 00:Z7°0T
) ) 00:€€:0T
m_j = 00:72:0
_.Eu H 00:ST:0T
3 00:90:0T
[
.IA (e} 00:£5:60
! 00:8%:60
ﬂ R 00:6€:60
4 Hl
.m_w 00:0€:60
00:65:+T e
e [=a) 00:65:7T
oo | B
s 3 U_.NA 00:6€:7T
00:6ZYT & e caf 00:62:4T
00:6T:vT T _.ﬂ\ 00:6T 4T
00:60:vT _ S nm_./. 00:60:7T
00:65€T o ._._.m 6c:
00:67°€T g e NN.MM.M
e & = L e
006EET = [N\ 00:6€:€T
00:6T:€T T w_/ A_H 00:67:€T
00:6T:€T R Om 00:6T:€T
0060:ET o) +r 00:60:€T
00:0€:1T m — E 00:0€:TT
00:0z:1T T m ¥ 00:0Z:TT
00:0T:TT _ 00:0T:TT
00:00°TT S e 00:00'TT
00:05:0T e % o 00:05:0T
00:0v0T & > 3 00:0:0T
00:0g:0T1 T a8 _.m 00:0€:0T
00:02:0T _ . I 00:0Z:0T
00:0T:0T iy 00:0T:0T
3 H o
00:00:0T ._._m. 00:00:0T
:05: 4 M~ 00:05:60
00:05:60
00:0v:60 ﬂ R 00:07°60
00:0£:60 .mA_”J\ 00:0€:60
o N O o 9o o o o o o 9o o
2 S n =] o =] n (=] n =] n
3 » B B 2 ¢ @ g8 %

LY oA

A

iF

g

N

ALY

Bloomberg, >4

PEE

=—I|C1903 —IC1904 ~———IC1906 -——IC1909

SEERIS

P>

K

37
=]

HAtER &

Ik

Bloomberg, 3

B

e 5004 ====1C1903 ~——[C1904 ====|C1906 == 1C1909

TR

P>




O LM A LA )
CH]\\ INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE# &

1 2019 4 2 F§ 25 ARRIEHIE R S AFIGKIER

2019/2/22 2019/2/22

-2- a4 N 3 N i EE38 REK: &
2019-2-25 GAKEN FRREN RENTEK AWkE SEXZH RBRE  FHHiKE K FHEKE

IF1903.CFE =~ 3,800.2 3,729.5 70.7 1.90% 2019-03-15 14 32.78% 19.7 0.56%
IF1904.CFE  3,806.0 3,729.5 76.5 2.05% 2019-04-19 38 13.07% 26.1 0.74%
IF1906.CFE =~ 3,817.6 3,729.5 88.1 2.36%  2019-06-21 81 7.06% 199 0.56%

IF1909.CFE  3,803.8 3,729.5 743 1.99% 2019-09-20 145 3.33% 33 0.09%

IH1903.CFE = 2,836.0 2,781.7 483 1.73% 2019-03-15 14 29.95% 119 0.45%
IH1904.CFE  2,839.6 2,7817.7 519 1.86% 2019-04-19 38 11.86% 161 0.61%
IH1906.CFE ~ 2,843.6 2,781.7 55.9 2.01% 2019-06-21 81 5.99% 149 0.57%
IH1909.CFE  2,829.6 2,7817.7 419 1.50% 2019-09-20 145 2.51% -51 -0.19%

IC1903.CFE 51230 50443 787 1.56% 2019-03-15 14 26.95% 275 0.58%
IC1904.CFE 51310 50443 86.7 1.72% 2019-04-19 38 10.94% 199 0.42%
IC1906.CFE 51222 50443 779 1.54% 2019-06-21 81 4.61% -137 -0.29%
IC1909.CFE 51116 5044.3 67.3 1.33% 2019-09-20 145 2.23% -393 -0.82%

FERIR: Wind, JOEHATRAF A H

#2: 2019 fF 2 B 25 ARIEHIE ISR CBR

RIRE o o os., BTTE WIZBE B-t& WIRBA A&
@) PRERE SROR ROER o oo wm  suge  mA swe
IF1903.CFE 104,191 27,504 69,359 2,842 45,437 1,336 48,629 1,449 -113
IF1904.CFE 3,772 1,576 3,931 1,097
IF1906.CFE 13,424 5,357 16,543 2,382 10,358 1,781 13,283 1,418 363
IF1909.CFE 2,729 1,439 6,658 429
IFELt 124,116 35,876 96,491 6,750

IH1903.CFE 48,567 15,653 32,130 4,890 22,295 3,372 24,003 3,126 246
[HI904.CFE 1,271 584 1,364 219

IH1906.CFE 5,397 2,131 7,127 939
IH1909.CFE 1,403 585 2,831 105

HE3t 56,638 18,953 43,452 6,153
IC1903.CFE = 57,459 13,637 61,013 244 44,695 1,381 43,913 -289 1,670
IC1904.CFE 2,858 831 3,521 603
IC1906.CFE 10,532 4,127 18,598 1,036 14,005 987 15,143 1,097 -110
ICI909.CFE 2,012 772 3,697 78

ICEit 72,861 19,367 86,829 1,961

iﬂ?}éﬂ%ﬂ? Wind, /\-LEEEH E)}kﬂz
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1.2 Shamhds: SRRk

B—, BIRBXEERERE: BIFRIANE Uffﬁ%ﬁﬁi “IE%”” T3
B, BEEMREFHE D IARKEMEN BiF AL FIHD
RE. REEHRFRERD 4 B Eﬂéﬁgrkfl]%fi?—r?kﬁﬂiﬁ’]&t R AR
BAFARBREFELREIERDE. REBR: BNLEESERRABRK
R, DNNMRIWEARE 3 A 12 BRTHtERKIAER. BRONEES
IJ%IHEE% FREEHREFED BIIE THRHRKKN . COMEX £&
Ballik 0.23%, Kk 1329.7 &£t/ A], £XKRTES, RSERE N TR,
NYMEX JFORHABRULER 3.2%1k 55.43 ST/, ElE—REHR, XESHRE
PERREENEEE, FRREREE. CHEESEHRET—.

EREE:

ZER/INBILS , EFEKE 60 K. RPRABSHERNTR AR HIBEZFH
BIRIRT TigE%E. BEWE, Bk 0.23%Hk 26091.95 <, #rE 500 ik
0.12%3% 2796.11 g1, ZNFE7K 0.36%3% 7554.46 .

SRR

Eﬁﬂ:l& KM = RBgfEE&RiA LK. f8E DAX fe#uH 0.42%1f 11505.39
R, yEE CACA0 5%k 0.31%Hz 5231.85 i1, &[EEHRS 100 ¥5%055K 0.07%
2 7183.74 £

BREE:

WA, BT 0.5%H 28959.3 /i, 29000 KB mMELK, BHEIT
£ 6 ARUREE, EaFSETH 1.78%, AEFSHE 0.53%, £ HATHRZ
1687.55 {28 7T, BIEF 11 HLUkHFE, RI—3X5H A 1091.34 {2 T,
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2. ERRE
21 IFEAE

ZHE 2019 FTVIHERESEITL ERGITHR, SREBEL 1 HZ
Too RASFEULD BHEVSRELRENTEEEL, Sk EhE
. FEUMJSUIERLGEH. BRAER: BVEFEYENETZ
BRIt LY, TERTHRETESHERBRIET . ERSHFREIRE/N
M F LR £ 2019 FEESPEABIBERS L, FEBE)
e U ESRKHFRXELT TREITHE “Pioneer 300”7 &7, HFEA
RMRET 16:30 Wk 6.6941, €IXF 7R 17 HUXRTH, BLE—X5H
Hik 245 MER; ARTRETHEMAET 20 MER, #%6.7131, 12 7
1 HkEE, BESZAHIBT.

2.2 RS A R

RITAFATIHE—FFRE 400 27T 7 RERE EB#ERIE, HHILHEBEER.
Shibor ¥4 1T, 7 K<H_E4T 5.8bp 1R 2.658%.

2.3 .

PIEENZZ AMEREK, MHRZRIMBTZ, T 2L, SRR
FRIKIF. ZKHAFES IH BKIBEKR, EATFIKKIREY , HiEFetyBE
m, Ei IHECRERK. ZaRE, BIpHHRIHESE, 985
EUSSERE#RI A HER AT #son s, BRINKRRLTRS, 1T
BREMEANG, Bt EES/NMREE, EHHALRENK, BIXZKES
HE, THEK. MtEE.
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HE# &

3. KEZRF A

k3 HEELFAHR

B i) ¥4 i) AL R LIES B
01/21/2019 10:00 GDP [kt 4Q 6. 40% 6. 40% 6.50% ——
01/21/2019 10:00 GDPAZEAZEINL 4Q 1.50% 1.50% 1.60% —
01/21/2019 10:00 GDPEIZ A R L 4Q 6.60% 6. 60% 6. 70% ——
01/28/2019 09:30 Industrial Profits YoY Dec - -1.90%  -1.80% ——
01/29/2019 10:00 w1 E A
01/31/2019 09:00 Swifta BRI A AR T Dec - 2.07% 2.09% ——
01/31/2019 09:00 el R4 FE R4 Jan 53.8 54.7 53.8 —
01/31/2019 09:00 il R e 4 H R 2L Jan 49.3 49.5 49.4 —
01/31/2019 09:00 ZEAPMI Jan — 53.2 52.6 ——
02/01/2019 09:45 o4 35 b [ PM 1] 3¢ b Jan 49.6 48.3 49.7 —-
02/03/2019 09:45 T8 E PMT 2525 Jan — 50.9 52.2 ——
02/03/2019 09:45 Tt i E PM IR 25 Jan 53.4 3.6 53.9--
02/11/2019 17:00 SN Jan  $3080.00b $3087.92b bsvrzL
02/14/2019 11:02 A RBNRT Jan 245.00b  271.16b 394.99p —
02/14/2019 11:02 HOREART Jan 3. 80% 13.90% 0.20% ——
02/14/2019 11:02 OB AR Jan -1.90% 2.90%  -3.10% ——
02/14/2019 11:02 R 5 R Jan $34.30b  $39. 16b $57.06b —
02/14/2019 11:02 A B Jan -3.30% 9.10%  —4.40% —
02/14/2019 11:02 HEO R B Jan -10. 20% -1.50%  —7.60% —
02/14/2019 15:00 AME BB B RILL AR T Jan - 4.80%  24.90% ——
02/15/2019 09:30 CPI [Atk Jan 1.90% 1. 70% 1.90% —-
02/15/2019 09:30 PPI[ALL Jan 0. 30% 0. 10% 0.90% —-
02/15/2019 15:00 SfhE AR T Jan 3307.0b  4640. O0b 1589.8b ——
02/15/2019 15:00 New Yuan Loans CNY Jan 3000.0b  3230. 0b 1080.0b —
02/15/2019 15:01 B AL RIM2 [ b Jan 8. 20% 8. 40% 8.10% ——
02/15/2019 15:02 B A NM LA [ L Jan 1.90% 0. 40% 1.50% ——
02/15/2019 15:02 B A MO AR [H] L Jan 10. 00% 17.20% 3.60% ——
02/15/2019 17:09 2K AR QP - $54. 6b $23.3b —
02/22/2019 09:30 BN Jan - 0.61% 0.77% ——
02/22/2019 10:00 w2 AR EEE (B
02/22/2019 16:26 FERATEEL - BITRE Jan - 103. 1b -56.0b  —-
02/28/2019 09:00 ZEAPMI Feb - - 53.2 ——
02/28/2019 09:00 el R4 HE R4 Feb 54.5 — 54,7 —
02/28/2019 09:00 il 35 M SR W 22 B R 2 Feb 49, 4 — 49.5 —
02/28/2019 Swift&ERIAT AR Jan — — 2.07% —
03/01/2019 09:45 o 3 e Rl PML i 3 . Feb 48.5 —— 48.3 —-

BHERIR: Wind, SXIERETRA& ED
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RAUBBHIIRASE, M. EMHEEARRE . KAREEWEFRTR
BRT AARHARR . REMKANBIEHIRELFER, SWEEET
AANBRAIER, BYSEAMNSEHELS, IREW. QA 4it, &
ZREME=TTHNREZLW. FATEEEFIERRETHREEER
LB A 1 B $5 3 ) B W B ART 7 RO A o

KR ENERIRBT 2FER, BN XERE S ERIEMTEMETR
EEMRIE, AR RIEFBEMNESMNENASLEEMTE. XHHMN
R ERFFBWUNESE . XEAKATLREEESRRERREHNT—H
RABERBSEEHNRE. AMELRZFRERMESATRANTERE. L
BEDHTTE. WERRER BUEHENNRROHT R T L H IR ER
HA =4 H RO AL T o
ZPARNMARENELRFRBNE—E R ARERIIEHRE LR
FARTESTAER, THREFRBASHEN. KARRBREARE
RAEZERIN AR PRHHRNREBR. MERARFTE. ARAFEWEF
NERBARENEABRLLEZNEEFEEFERR, Uk (FELE)
BIIIIR E G

HEEABRAT, AREPHESIARENERHTEEIEMANIRE
il HEMBERT, BABTIMEAAREEAEREFHEMAR]
B K DA TES
FRENURAESREAMNMRAR KT, WTETAREEHEK
MAMENZ S &R, TREMHSIR, MR R RBREESR
.
RIREMBNAPGEEER QB G, REPEFH, EFAMNBFIDPA
NELUMEFAR B EFFAT. W5IA. FI&k, FEBELIEHK
MRLXER, BEASNAREHTEFRENSIA. BTFHER.



