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1. BERE—

ey Wty | kiR WKk | Fe | TR | B | TR
&%) | & (%) | B (%)
SR2001 5625 113 2.05 |68.98 |20.28 |143.7 |118.39
TC/ i
SR2005 5481 90 1.67 | 21.43 |4.90 |[10.76 |108.03
TC/ i
=
BT H 55-SR001 BTI-SR005 | BT H £5-SR009
(FT/mk) (FT/id) (FT/nE)
LHEMN 325 469 447
BI—HIRM | 411 537 512
KR -86 -68 -65
Hi=
SR001-SR005 (I/Mi) SR005-SR009(5T/M)
LHEM 144 -22
BI— BN | 126 -25
oK Bk 18 3
FEFK PHOHX FEHKX
BT | MM | BB | BT | HER |E0 | b8 | RE | X | M
M H | 5960 | 5990 | 5990 | 5975 | 5975 | 6200 | 6200 | 6100 | 6390 | 6115
W
BIHE | 5960 | 5990 | 5990 | 5975 | 5975 | 6200 | 6200 | 6100 | 6390 | 6115
A
KBk | O 0 0 0 0 0 0 0 0 0
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HER =2Fiv; JENiA BRI BERF
G 6827 1054 7881
T 5K 0 0 0

WM | Bk | BB | Bt | T | BmX | T
(%) AFE | (%) FE | (%)
11 2452003 |[1235 |-019 |-152 |5358 |0.78 |[6.34 |27.75
ED RS
11 2452005 |1247 |-016 |-127 |1665 |152 |[224 |68.29
ED RS

Hi=
ICE1910/ICE2003
=12k 0.990
Bl — Bk 0.993
KX -0.003

2. WHSHLRE

ERERGMREZ. KHERENEZRENEZEREEFRD, ZIMES
VAR WRE R EE, FHIMENMRENERE. S—J7E, TiahaEwE
HEHESE. EMNRKEE, TEHENMSNER, I ANMERR R
KEERFE—PREINKTE, BNRZEFIEM. RROXEREBCR
HAHEMN. AR EEENEMRKINERE, FEsHTNs, X
HE5Z.



O > i L 4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 1: P& 1-5 =

H#2001 - EHE2005

260

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 -
REBERBELHNRE. AMELZEFRERMESHTRANTERE. I
BEOTTE. WERHREM BEEHENNRROT R T L H IR ER
HA = H IR AL B
ZPARNMARENELRFRRNE—E R ARERIIEHRE LR
FARTESTAER, THREFRAEHEN. ARRRBRAERE
RAEERINAE PHFHRNREBIR. MERAIFTE. ARAFEWUEH
NEEARENEMEANBVESHERSENRRL, Uk (FELE)
B E TG

HERMERAT, RREFNEEIMRENERDHTEEIHER AR E
Bie EEMBAT, AARRIMEMAREREREPREAARTH
HMRK AR ST
FERENURAESREAMNMRAR KL, WTETARREEEK
MM S &R, TREBMNHSHR, MEHETHRL RBREER
£
RIREMBNAPGEEERXB G, REBEFH, EFAMNBFIDPA
AEAEARE BN . EFMEAH. W5IH. FlL, FERDLIMERL
MARLZED, BEASYAREHTHEIFRENSIA. WHHMER.



