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1. BERE—

Aa Wty | kiR W | FHe [T | R | Tl
&%) | & (%) | B (%)
SR1909 5467 31 057 |1.21 |-15.08|0.33 |-31.99
T/
SR2001 5363 -5 -0.09 |6549 |039 |51.15 |-32.32
7o/
=
BT I £5-SR909 BT -SR001 | BT H £5-SR005
(FT/mg) (FT/mE) (FT/i)
LHEMN 173 277 377
BI—HRM | 199 268 362
KR -26 9 15
Hi=
SR909-SR001 (I/Mi) SR001-SR005(5¢/M)
LHEM 104 100
BI— B | 69 94
JEINZS 35 6
FEF~X PHOHX FEHK
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
%H |- 5640 | 5700 | 5635 | 5840 | 5840 | 5940 | 5850 | 5940 | 5740
N
A |- 5640 | 5700 | 5635 | 5840 | 5840 | 5940 | 5850 | 5940 | 5740
A
R | -- 0 0 0 0 0 0 0 0 0
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HHA =<Ky} T BUIRR BERF
5K 9998 1500 12155
T 5K -657 0 657

WM | Bk | BB | Bt | T | BmX | T
(%) AFE | (%) FE | (%)
11 2451910 |[11.20 |-017 |-1.49 |5165 |-1.05 |[501 |-30.55
ED RS
11 2452003 |[1232 |-016 |-1.28 |3069 |1.49 |[321 |-28.94
ED RS

HiZ
ICE1910/ICE2003
LHEMN 0.909
BI—H#®RMN 0.913
KR -0.004

2. WHSHLRE

RREmRSTER . K EHNETEREZIHE HERY, BH
EERR. »—HE, #AFAIEXRZENIESEREEF, itE
SMIREFEV R SSERFFEENNES . EEFRIFETNELE
HFTRE, THFREHEEZTh. BHRE, EFRE, EHENEL
PREVEA, ERFTHESENRERRTR, BNRZEFNEI].



O > i L 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 1: P& 1-5 =

SRR Wind, SFHRERRFA SR

2: FPHECE
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AANEBNIRNSE, MW ZYHEARRE. RREEWERITR
BRT AARAARR . MEMRKAMNBIEHIRELFER, SWEEET
AARIRIER, BUYAEHMNSHER, hXREW. /L, &, &
ZREME=TTHNEREZW. FATSEEFRIERREFTHREEER
R R T B e s E) i W B sCAY AR

KR ENEEBHIRBET 2FAER, BABNXERES I EREMTEMETR
EEMIRIE, ERNMRIEFFESMEENENASLEEMEE. XHHMN
R ERAMZBWNHESE . XERARATLREEESARERTAT -
RERBEEHNRE. AMRELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H IR AL B
ZPARNMARENELRFRRNE—E R ARERIIEHRE LR
FARTESTAER, THREFRAEHEN. ARRRBRAERE
RAEERIN B AFHRNREZBR MERAKFTE. ARARUES
NEEARENEMEANBVESHERSENRRL, Uk (FELE)
B E TG

HERMERAT, RREFNEEIMRENERDHTEEIHER AR E
il EEMBRAT, RRBRIMEFAABE R AR EFRERASTFHSI
HMRK AR ST
FERENURAESREAMNMRAR KL, WTETARREEEK
MM S &R, TREBMNHSHR, MEHETHRL RBREER
£
RIREMBNAPGEEERXB G, REBEFH, EFAMNBFIDPA
AEAMEARE B . EFFMELH. W5IH. Tk, TERLLIEHK
MARLZED, BEASYAREHTHEIFRENSIA. WHHMER.



