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1. BERE—

Aa Wty | kiR Kk | Fe | TR | B | TR
&%) | & (%) | B (%)
SR2009 5173 20 039 |[37.03 | 019 |30.99 |-18.76
TC/ i
SR2101 4955 17 034 2630 |1.06 |6.38 |-4.83
TC/ i
=
BT I 55 -SR009 BTHK-SRI01 | BT &-SR105
(FT/mE) (FT/id) (FT/id)
LHEMN 237 455 512
BI—HIRM | 257 472 517
KR -20 -17 -5
Hi=
SR009-SR101 (F/d) SR101-SR105(5¢/)
LHEM 218 o7
BI— Bk | 215 45
JEINZS 3 12
FEFK B O X FEHK
BT | WM | B | ET | R |EQ | BE | RE | X | M
%A | 5370 | 5410 | 5315 | 5300 | 5515 | 5515 | 5500 | 5500 | 5690 | 5555
N
BIH | 5370 | 5410 | 5315 | 5300 | 5515 | 5515 | 5500 | 5500 | 5690 | 5555
A
KBk | O 0 0 0 0 0 0 0 0 0
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HER =2Fya JENiA BRI BERF
3k 11657 | 130 11787
T 3K 0 0 0

WS |k | | Bt | T | BmX | T
(%) IFE | (%) FE | (%)
11 2452010 |11.64 |-008 |-068 |3847 |029 |4.09 |31.37
ED RS
11 2#£2103 |[1235 |-008 |-064 |2259 |0.69 |[1.98 |8558
ED RS

M=
ICE2010/ICE2103
SRR 0.943
Bl — Bk 0.943
K ER 0.000

2. WHSHLRE

RREERS. 6 ARELHORYE 55.98 A, BEILLAED 39.17%; &
HZEE 6 HRIFH O R 685.64 7k, FELmD 2.07%. BERNGE, £
ZNFZERER KR, RESIESE, BERNHTRREREEE. TER
HEERBATEALRTEEERD. BKEAKRE, BRIARERKER
ZHMET, BRHEFZERNILER. FIHHEFEREGINEDLS
BECEM, XEHEEEL. MREOELMN, BEJsEe4kEmsE. it
%,
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3. EEER

B 1 P O-1ir=E

2020/06/10 B iR
Ei82009 - Ef101

HERIE: Wind, XIEERERHT A BB
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WATRICRE A (RS £): A b

BIERIR: Wind, SGESIEETL



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%, TERLLIGEREEH
RERED, BEAENARESHTEFRENSIH. BTFER.



