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— RIEI B EIREER

AL TIEHEE
FeERAR| BN | B REN| B AN i f;“g‘)?‘ i fk;;%’ﬁ B Kk B 3K Bk & H ¥Rt
FiR300 | 4054.98 | 4067.54 | 4028.37 107.68 2151.47 12.70 10.07 0.97
F4E50 | 2710.69 | 2718.17 | 2703.08 23.45 522.04 0.55
F4E500 | 6301.56 | 6314.12 | 6256.61 120.16 1307.18 19.99 10.16 0.91
J4E£1000| 6963.52 | 6989.75 | 6882.59 143.00 1868.86 143.87 10.63 1.55
FiEszs | 3246.29 | 3253.77 | 3227.82 301.01 3686.09 12.85 10.09 0.80
FIEAR S [11849.08 |11894.56 |11724.28 | 417.41 5032.63 149.27 10.42 1.44
. 35 | 8046.22 | 8092.49 | 7964.84 487.60 662.48 128.25 10.35 1.59
Ak 45 | 2570.80 | 2584.85 | 2522.38 463.25 1606.34 130.17 11.19 2.46
18 4 #2 4% 119044.30 |19068.90 [18818.78 | 440.55 1843.37 1.30
4750 |11008.59 |11141.16 |10998.90 | 431.08 1809.70 1.26
B R R: wind, SLIEEAGCATR 3
EFR2 B Is AR A HIRIE iR

EEEAR| i BHOEMN AR Hf};fﬁ ek |Bmeke|  AiRte | A2
P %300 4054.98

IF2209 |4055.80 | -11553 | 49110 | 616.87 | 28.80 | 10.46 0.92 -0.82
IF2210 |4051.60 | 1764 | 7254 | 90.69 | 29.80 | 10.48 0.91 3.38
IF2212 |4044.80 | 788 | 13611 | 168.39 | 30.60 | 10.50 0.90 10.18
IF2303 |4033.60 | 1599 | 6227 | 75.79 | 33.80 | 10.56 0.94 21.38
350 2710.69

IH2209 |2716.40 | -7752 | 51796 | 629.20 | 12.40 | 10.31 0.97 5.71
IH2210 |2716.40 | 1304 | 4195 | 50.92 | 12.60 | 10.31 1.07 5.71
IH2212 [2723.00 | -503 | 11400 | 138.13 | 11.80 | 10.29 0.95 12.31
IH2303 [2735.00 | -45 2636 | 31.84 | 12.00 | 10.30 0.94 24.31
F3£500 6301.56

IC2209 [6293.00 | -3647 | 28388 | 39.70 | -6.40 0.59 8.56
IC2210 |6262.80 | 1197 | 4879 | 63.07 | -6.80 0.60 38.76
IC2212 |6197.40 | 440 7731 | 16.63 | -6.40 0.59 104.16
IC2303 |6097.40 | 559 2029 | 375.69 | -5.40 0.56 204.16
% 3£1000 6963.52

IM2209 [6920.20 | 27172 | 27172 | 375.69 | 54.40 | 10.79 1.50 43.32
IM2210 |6863.00 | 3229 | 3229 | 4430 | 55.60 | 10.82 1.55 100.52
IM2212 |6760.00 | 5457 | 5457 | 73.68 | 51.20 | 10.76 1.54 203.52
IM2303 [6603.00 | 2052 | 2052 | 27.08 | 52.00 | 10.79 1.58 360.52
FIEF R wind, SLIEHTAFLK 3R




O

HERS

LUk 3 53 4 B 23 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

— RTERER

BRI A SN —5RT7E R 75 &SHIBOR
3.0 ——1BO001 ——— SHIBORO/N
—1B0007 2.0 ——— SHIBOR1W
25 ——1BOIM ——SHIBORIM
1.7
1.4
e W
. 11 \/\/
05 0.8
0.0 0.5
2022-08-26 2022-08-29 2022-09-01 2022-09-04 2022-08-29 2022-09-01 2022-09-04 2022-09-
HAERR . wind, SLEHRTATER B0
Elz4 BT KEIRIER (AL %)
6
5 @2022-09-07
4 m 2022-09-06
3
2
1
0
1
2
3
&%fﬂ’ﬁ%%ﬁ%ﬁ@’&jﬁ%ﬁﬁﬁ@@%i‘l‘T%iiEi%ﬂE/iM‘k%EH%
e rAR A LA BHRASAARARIBERGFETREMN K BREA
§%f aREEEETGCEE HEsEh 5oL
pici ] i s A £ % Bl i B
HAERR: wind, SLIEHICATE 3R
B3R5 REN M S —R 178 B\ & &SHIBOR
¥ 2022-09-05 mW2022-09-06 W 2022-09-07 e GREELSRE  —— FIR3005EH (F)
. . 25,000 7,000
LiEs0 - 50000 6,000
500 - ’ 5,000
jzgaoo d 15,000 4,000
s * e
el r ,
FR kAR 5'003 é,ooo
ARz e @,O'V




Y Y \V \V \V" \V" \V" \V"
-400 -200 0 200 400 600 ,}9 q/Q ,\9 ,\9 q/Q ,19 q/Q ’9
$AEFR R wind, SLIEHAGAFL AR
ER6IFSAEALAFCER (BA: F)
L | BRG], L, o |[RERS R EE S P
AR | anmm TEE 1z AR | rnmm| TRPE

1 HAZ 4| 8823 1 P AZ B 14772
2 bz 8405 | IBSEEE 2 A% 9500
3  |gddnte| 6226 | HEEER 3 |deidtr| 6042
4 4T 5467 -0 4 i AR 5727
5 A 442 4000 2528 5 b AZ % 3440
6 |/ %] 3951 | 268 6 |[v4rn 3243
7 4T 3422 -420: 7 im 2087
8 fe £ i1k | 2668 -2988 8 K 24t 2781
9 g% 2212 -10CK 9  [4RTHR 2706
10 [ Hfem| 2145 -83E N EYE 2490

FIE KR wind, SLIEHTAFA IR
BR7THYBAEASRIFEER (B4 F)

e ARy o |BERD| 5, PR nrws | REX
2 [Pz 4785 A EZER 6220 |mmmsg_ |
3 | LiEAiE| 3287 2108M| 3 |+4as| 5323 108
4 1 x| 2567 352! 4 o Y 4499 -1}

5 x| 2293 -76E 5 iEAE 3413 -6/

6 |+®45E| 1803 78 0 6 [4RiTHA%r| 3169 1R |
7 BRG] 1674 -268; 7 I &5 2496 23!|
8 dArad e[ 1609 -198 8 rid A 2451 3560
9 o] 1482 57E 9 b 45 7 5] 1578 -45
10 [xiEiast]| 1461 1598 10 |4 1348 20K |

I RR: wind, SLIEHRAFL
RBIRSICHBEASRAIFEER (8L F)
I Bl AT I . B4t 5] _—
AR | pgmag|TEPE AR gl TEPE

1 b1z 17214 1 +iz 490 19980

2 1o = gne| 8544 2 HAZ4%| 11555

3 e #1498 8303 3 Y47 8587

4 BAZ%| 7222 4 e B % 6092

5 i At | 6793 5 B HA T 6039

6 Hx41z] 5124 6 bR AR 4832

7 o] 4732 7 RBREIT 4531

8 b izda| 4597 8 kB 3476

9 | bigAkiE| 4440 9 b AW E 3282

10 w4R T 4051 10 |k 3245

FAER R wind, SLEHATT AR SR
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