O SLHE B A LA T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERlnTEm : ISR & EREHATY
AR BT AR5 RRiEHi R & ERIHAIN HEIRS

2021 4F 11 H 17 H A=

SEIEHARY. AR P mg;&g
b W AR ST 8B AR, HiP2 Gt

Mk 4GRS F3067533

~ Sl S AU RUSE S % NER WY YN 2L
BRE S 20014903 S RIS RE, SR W RN N A S,
J 9 A BRI R L, B, H. IFUUESER. 1C

Mk F A4 F03088989
AR JiTHl, JATHEREERT R AN i R A 5 i
BAA: JAZH s, KIARIGF 1C; 55232 I8 A I oA I ) 52,

w,75: 0591-38117689

R 4A : zhoulc@xzfutures. com

Rz BB, YRR T

AR B R AR FFIRARAL B, M2 1625 LT
Fa, MEE R PSR BRI a7 — E BB
%, Wi IR X R T Y]



O SLUENI S L

EI }g?&% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
===
TEM=

anff M = ;:325)

JEAaiAte: BARFURRE, 4ERBRG TN
(1) TH. IF, ICiEH&LMIMZE 7709 5. 43, 4.48. 8.86, #H
bb b= 5 H, 2353 1k-1.89. —6. 14, 2.27. EilF 50, % 300
EduiiE 500 F8 5Ll 2021 4F 1 3 GE A3 S BB 40 5K 0. 884
0.927. 1.087; LA 2019 4 1 AW EAZE SR8 1. 424, 1. 644,
1. 705,
(2) PHRIEEA TG Ry EK, LAEFe Bk 0. 33%4R 3521. 79 55,
RUERAB R 0. 15%, BINMARTEEL 0. 24%. T RS AES: 18 M2 5 H
M TTACTG; AL BE B SLPRig KN 42 4470, LB S RFEAN 41,99 mmiem 1
878, RS 4 HEFEN . EIE 50 I 300+ HHIE 500 2014846 0. 01%. @
0.02%., —0. 74%.
MR Rt o M AT EEARTBA RISOW, WE = “ A
W7 WAL R EARE, NHOHAR TR ES A, KiLkE, H
FEATNY B RAR B Z e 2k kI, &y F R E R A
fAESCHE, E2h) TR TP, fF IH. IF 320esm, KSR 4E
Frig itk m. 1C J7IH, PAB A E R a5 2 i 2 Rk a1
fas€, PPI 5 CPI BYJJZEH B4R/, A =85 LM sA R I R#AE, B
FUR R N, BT SRR R R B, KR
&, Ak 500 16405 1C 4R, BN S, bk UK B0 2 i 2 1
Ky MR, FEERER R

ReHEHALE

SRR FRRREBNATIE, WEAE
AE 50ETF. 3K 300ETF () « ¥ 300ETF (3D + ¥ 300
P— BEIAS A4 59 0. 00% —0. 08% —0. 14%. 0. 02%. WK K = [H] & S iEEE
YA . WEHIT At BIBR S ik sh 28/ MiE N1, B PCR fE w43, IS S
J3 S ENFR SRR E R B R P AR AK, VARG R, 5 TR
LKE, ZEREFTR, REIIRG TR NP KERE, REF

T IBCRNS . WEN T




G|

\

2y

Y/

HEI 5 A

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

VA

A

IESFSHTEL ( 2021.1 {EHEER )

i S

o

i 2

1.200
1.100
1.000
0.900
0.800

IRERFSERTEL ( 2019.1 YEHEHE )

[

EZ& 1
2.300
1.800
1.300
0.800

H R &
13 R&RE

9T-T1-T¢0¢
£-11-T20Z
TZ-01-1202
8-01-120¢
91-6-120¢
£-6-120C
£€C-8-120¢
01-8-1¢0¢
8¢-L-TC0C
ST-L-T20C
¢-L-120C
12¢-9-TZ0Z
£-9-TZ0C
SZ-S-120¢
1-5-120¢
9¢--120¢
ET-¥-T20C

9T-11-TZ0¢
91-6-1¢0¢
8¢-L-120¢
£-8-120¢
E1-P-T20C
61-2-120¢
£C-C1-020C
€-11-020¢
¥-6-020¢
91-£-020¢
S¢-5-020¢
0g-€-020¢
£-¢-020¢
0T-¢1-610C
TZ-0T-6T0C
2Z-8-610¢
£-L-6T0C
€1-5-610¢

IF HiRE

B 4

—— FiFsoiE#t —— JPiR30015 %

—— riiF50045 41

50
-50
-100
-150

MAIEHH TR &
200 [V
-250

7N

Bk : wind,
IH HiI=E

B 3

—— FiFsoi5%8T —— MiR30015%

—— riiF50045 4L

50
-50
-100
-150
-200

9T-T1-120C
E-11-T20¢
1¢-0T-120¢
8-01-1¢0¢
91-6-T20¢
£-6-120C
£C-8-120¢
0T-8-120¢
8¢-L-T20C
ST-L-T20C
¢-£-120L
TZ-9-120¢
L-5-T20C
S¢-5-T20¢
Z1-5-120¢
9Z¢-¥-120¢
ET-¥-120C

9T-T1-120¢C
E-1T-T20Z
TZ-0T-120¢
8-0T-1¢0¢
91-6-T20Z
£-6-120C
£C-8-T20C
01-8-1¢0Z
8¢-L-TT0C
ST-£-T1202
L1202
TZ-9-120¢
L-9-120C
ST-5-T20Z
Z1-5-120¢
9Z-¥-120¢
ET-¥-120C

T

| 3

H %

.
- R

o
5

i

L

—— F AW

— L

UESI BRI A

AVA

7N

wind,

M

THH

2 HABLE




i

\

2y

Y/

NN g F]
i RPN

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AVA
VA
i 6

o

ZH

k=,

ICSEIF —— SEIFS

=

=

H ——

e
-

§

37
H

IC HAE

GER

HE R &

9T-T1-T20Z 9T-T1-T20T 9T-T1-T20C
€-T1-1202 €-T1-1202 —_ 0T-T1-120C
120T-1207 TZ-01-120T 13 7-11-120C
8-0T-1207 = gO-TZOZ . mwwﬂmmw
9T-6-1207 B 9T6TZOC o 1 2 6T-0T-120C
£6T20 I m £-6-120Z & & i npsribonsd
€2-8-1202 L & €2-8T20C gl 1 - 0£-6-1202
0T-8-1207 = 01-8-1202 _ I ¥Z-6-1202
82-L-1202 _ #n 82-L-1207 i 91-6-1202
sT£Teor ! iy ST-£-1202 : 4o 01-6-120Z
zereor M - zeieoe o o 961202
1291200 & 2 o 1291202 v = gl
£-9-120T o5 [-9-TZ0T m i S 5Z-8-T20C
A T m HR 4 = e o 61-8-1207
¢1-5-120¢ = = ¢1-5-120¢ _ _ B 6-8-1207
9Z-v-1202 N 9Z-v-1202 Y £-8-1202
€T-4-1202 = E£T-4-1202 5O
_ & & 2888888°
) n o n _.L e R83838R
[ = = LG
2K 2
k<) es]
= =
9T-T1-TZ0Z e 9T-T1-T20Z g 88888
€-11-1202 . €-T1-1202 . o TR
TZ-0T-T20Z = 12-01-1207 LS ¥ 9T-11-120¢
g-0T-Tzoz K M %ﬂm 8OTT20C . . H N BobRee
91-6Tz0z B B ; 9T-6-TZ0C = o ; : 12-01-120¢ |
2z |® IR gor-Tzoz |
E-6-120¢ ™ @ # €-6-TZ0C m b ; I
€2-8-120C 1L Lo <= €28-T20C i Lo & 91-6-120C &
b = L s e6Tzoz N
01-8-T207 _ = 0T-8-1207 _ = .
82-L-1202 _ #n 82-L-120C #in 4 Nm-w-ﬂmmw
st-,1zor = ST-£-1202 . 5
- O = g m m = 8T-L120C m
z-L-T20T g » eLteoe s s . : ST-£-1zoz 4]
1291202 = = ~ Te9Te0r N o T-L-120T i
£-9-TT0Z - s £-9-120C e W w® 12-9-1202 mm
sT-sTzor 3T i 52-6-1202 Rl e
21-5-1202 _ _ ZT-6-1202 _ ; 52-5-1202 _
9T-v-T20Z 921202 _ TTc1707
€T-v-1207 €T-4-1202 N\ ozpreoz
R

— SC

wind, MAFHITRHEA

Wi

- FE-FAH
KRk

— T&F-3A -




Al

A
VA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD

o

Bl 12

HE R &

iA ) HAY PCR 5RE3E

300ETF (

S50ETF HB# PCR 5H§32

el

Bz 11

140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

9T-TT-T20¢
¥0-TT-T20¢
S¢-0T-T¢0C
€1-0T-T¢0C
¥Z-60-120C
0T-60-T¢0C
T€-80-T¢0C
6T1-80-1¢0C
60-80-T¢0C
8¢-£0-T¢0C
91-£0-T¢0C
90-£0-T¢0¢
¥Z-90-120¢
T1-90-T¢0C
T0-90-T¢0C
0¢-50-T¢0¢
0T-50-T¢0¢

e

0

2,500,000
2,000,000
1,500,000
1,000,000

500,000

120.00
100.00
80.00
60.00
40.00
20.00
0.00

CT-TT-120C
C0-TT-T20C
T¢-0T-120C
TT-0T-120C
C-60-1¢0C
80-60-T¢0C
£7-80-T¢0C
LT-80-T¢0C
S0-80-1¢0¢C
9¢-£0-T¢0C
¥1-£0-T20C
¢0-£0-TC0C
CC-90-1¢0¢C
60-90-T¢0C
8¢-50-T¢0C
8T-50-T¢0C
90-50-T¢0¢

3
3
2
2
1
1

AL Ewmms PCR (%)

PCR (%)

T e

=N

LR

il

wind, MAFHITRHEA

300ETF (% ) HItX PCR 5532

B3R 14 @ iFE 300 BHSHAR PCR SRR

2|
=]

E® 13

-
=]

140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

ST-TT-T20Z
£0-TT-TZ0C
72-01-1202
ZT-0T-120C
£2-60-T207
=— | 60-60-T20C
0£-80-TZ0C
81-80-120C
90-80-1Z0Z
L2-L0-T202
ST-£0-TZ0Z

S0-£0-1202
£2-90-1202
—| 0T-90-T20

TE-SO-TC0T

61-S0-120C
E—— /0-50-T202

o

150,000
100,000
50,000

200.00
150.00
100.00
50.00
0.00

CI-T1-1202
1 C¢O-TT-TZ0C
1Z-0T-120C
| TT-0T-TZ0C
£¢-60-120¢
1 80-60-TZ0¢
£Z-80-1¢0C
LT-80-TC0C
50-80-120C
| 9¢-L0-T120C
| #1-L0-TZ20C
| 20-L0-TZ0C
1 €¢-90-TZ0C
60-90-T20¢
| BC-S0-T20C
81-50-120C
90-50-T¢0¢

PCR (%)

i B AL B

N

-

e

B

RN

B )0 ) S B e—PCR (%)

il

wind, MAFHITRHEA
BEEIAE 1V4EA

B
B 15

8 \Y

3
1/

i

0.2

ST-TT-T¢0cC
TT-TT-T20cC
6-T1-TC0¢
S-TT-Tc0¢
€-1T-Tc0¢
T-1T-Tc0¢
8¢-0T-T¢0C
9¢-0T-T¢0c
¢¢-0T-T20C
0¢-0T-T¢oc
8T-0T-T¢0C
VT1-0T-T¢0C
¢1-0T-T20cC
8-0T-Tc0¢
6C-6-1¢0C
£7-6-TC0C
€¢-6-TC0¢
L1-6-TC0C
ST-6-TC0¢
€1-6-T¢0¢
6-6-1¢0C
£-6-TC0C
€-6-T¢0C
T-6-T¢0C
0€-8-Tc0¢
9¢-8-1¢0¢
¥Z-8-120¢
0¢-8-Tc0¢
81-8-1¢0¢
91-8-T¢0¢

FIR300/1% 48 FRiR L

300ETF (i) KRtk

s SOETF (a1 LY, s 300ETF (7)) F&¥ HE

UESI BRI A

VA
7N

wind,



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A

o

eS|

HE R &

3
n

SOETF HIHIE S

Bl 16

AV

wvEy —

&

91-1T-120Z
6-TT1-TZ0¢
¢-11-120¢
9¢-0T-120¢
6T1-0T-T20Z
¢T-0T-120Z
5-01-T20¢
8¢-6-T¢0¢
TZ¢-6-120¢
¥1-6-120¢
L-6-T20Z
TE-8-T20C
Z-8-1¢0¢
LT1-8-TC0C
0T-8-T20¢
£-8-T20Z
LT-L-TZ0C
0Z-L-Te0Z
E€T-£L-TC0C
9-£-T20¢
6¢-9-120¢
22-9-120¢
ST-9-T20¢
8-9-1¢0¢
1-9-120¢

&
FE e 7 (1140 H 7 52 I 2

— A

—_— A

]

— 20 H 52

[~

T

—_

120 Fistikah

T

60 H i Sk

aL

—

UESI BRI A

YA
7N

wind,

S i |

3
1

300ETF BB (iF) I8

=% 17

2|
=

9T-TT-T20Z
6-TT-T20¢
CT1-120¢
9¢-0T-T20¢
6T-0T-TC0¢
¢1-0T-1202
S-0T-120¢
82-6-120¢
TZ-6-1202
rP1-6-120C
£-6-T20¢
Te-8-1202
¥Z-8-120¢
£L1-8-120T
0T-8-120C
£-8-120¢
LT-L-T20C
0¢-£-T€0C
E€T-L-T20C
9-£-T20C
6¢-9-120Z
¢z-9-1e0z
ST-9-1Z0Z
8-9-1¢0¢
1-9-1202

R0 H 7 sah 3

st

H
— 171720 H

—F

e

i

fI120H 5

g

g

—

UESI BRI A

YA
7N

wind,



7

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A

o

HE R &

# ) RERHERNE

300ETF HA#Y (

=3 18

2|
=

9T-TT-120Z
6-TT-TZ0¢
Z-11-Te0e
9¢-01-1¢0Z
61-01-T20C
¢1-0T-120Z
S-0T-T20¢
8¢-6-TC0C
TZ-6-TZ0¢
¥1-6-TZ0C
L6-T20Z
T€-8-TZ0C
Z-8-T€0¢C
L1-8-T20C
01-8-T20¢
£-8-1¢0¢
LT-L-TE0C
0Z-L-TZ0Z
€T1-L-TC0C
9-L-T20Z
62-9-T20¢
¢Z-9-120¢
S1-9-T20¢
8-9-T¢0¢
T1-5-T20¢

e 47

20H 17 HIE A e——
1120 H [ s sh =

— T H

— 4R

FI40H [ ik EhE

v

¥

il

i

7T

. F=

— 1 1160 | 7 520

trf

i

§

ES R

ARG A

Bl 19 : PR 300 BRIEHIISS

wind,

s
S
n

9T-T1-120¢
6-TT-TZ0¢
¢-T1-T20Z
9Z-0T-120C
61-0T-1C0C
¢1-0T-1202
§-01-120¢
8¢-6-120C
12-6-120¢
v1-6-120¢
L-6-T20Z
TE-8-TC0C
vZ-8-120¢
L1-8-TC0C
01-8-120¢
£€-8-120¢
LZ-L-T20C
0¢-L-TZot
ET-L-T20C
9-£-120¢
6¢-9-TC0¢
€¢-9-1e0e
ST-9-T20¢
8-9-120¢

1-9-120¢

2

-

o T TR

—

%

C— ]\-ﬁ
B e— 40 H [ 521

22
q‘.‘.

.

,

fri60 H [ s ik

b

#

F]|

i

stk

i

J

120 H
|7 (]120

bt

b TS

I

il

wind, MAFHITRHEA



HE R &

@ S B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

PtrmiEiE

ANCLE R IRNE A FE, A7 2 0t B A o A4 o T T A 1
ST AN SO L R R BRIk B ATTBURL, i
BT ANV IR, 8 EEABIE M LR, JREMW. A1k, i,
ANSZARAA S =7 IR o A NAN B R AN 2 RAHR o5 r 1 B AR
T LBV i L m ] e B S BT T 2 3
i

AR HE BRI T A TP BURE, 3o mRH a5 B HERf PR AT 52 3
PEAEARATORAE, A CRIERT & 1015 AR A K EAEMARE . S
A AR RIS . PMAE TR e S AR S P BRA
— A ARG R IR o AR KA S S B 0 AN AR
R 3T o AR PTG T I A I AN S i 73-#r 53 e e 75
H 3914 B o A

B PASSARAAR T R BT R AOME— IR o AR o i A B
L ss mTREANE SN BIE S, AR P RANE R AR R R RA
W 78 BRI P RR B H ARy WSS IRDLE G 2. A A ml i il
7 NG JEAAR T AT E W B BGE B A& R R0, LK CEfA
) BN BE .

FEARATIE LT, AH s A B4 B B (0 5 I AN BROSHE AT A
B FEARTIE LN, A FIAKHE TG AR & oh B AT N 2
Pt S BURH5 R AEAT BT

AR O R AT RE 5 B A S Rl B 3L, 0 2k AR T 4
TR O RS 5« A52R, AN EAI BT 1, MAER BT SR R AN K
HIES

AR A DO AL S IR A R A, RE A VERT, ARMLAA
NAAGUMERTIE S AR R A AT. 5l Tk, fadE AR
WG FOR RS, HAME ARG AT A 2 B R G H IHA A



	



