@ SLUEW B i L4y

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
ERliTEm - BRIGHASS & EREHAIY
DR TR BRISHIS & S TR E RS

20224 H 25 H EiH—

SLIERRGT. AR S
— NEIRE

(=23 FRCE R GRS, ExftoEm, AR

AL T4 4 2 F3067533 B -
N NE 2R Q?; \é by ,\é‘ N ‘, N /E:
KBS . 20014903 M S uIC R IES R, MBS T 7 #, T

ME N
KAEA: HE

H i H R P33 E L .
WE4A: linl ing@xzfutures. com SLy B AR, HIRFRIIE R E, RIS

o IMEBENE



& —_=
EI }g?&% C’ ;IfA‘;NiDEUS'ER% SECURITIES %RES CO@
TEM=
ARt M = RE

ReHEHALE

JcFasAse: ik 500 QIR BUGETK, RBEFIRT

(1) TH. IF. ICIEH &AM ZE 74 1. 07, —1. 45, —54. 38,
EAIE 50, Y79& 300 5 HIE 500 $5ELLL 2021 4F 1 H A N ER AT EAE
A9 0. 7724 0. 762, 0.886; LA 2019 4F 1 A H4E Rk it B A8 45 71
91,244, 1.351. 1.389.

(20 YRR SRS SR 4 H I, A B W8 B AR P S 0545 i Sk e
FAEFEHE. EAE 50, JPEE 300 FRECRTE. BNEAREE . RIE AR FAIHT
BOgHK, HET AR AR, BB RRIREEMR. K RAS
0.75 Jifeot, FHA0.84 Jifec. dbmBEEiN, REFEN 67.65
1276, BB R E SN 36. 111270, WBOEE LN 31. 54 1278
KRN Biti% LN 4. 45 1276, EAIE 50, P9 300, HHHIE 500 43 511A%
1£,0.59%. 0. 44%. —0. 33%.

M HIE 500 FRELBIBY BB, RARER MG . B4 KPMH
FHERGRZUME S S, 5 A RE B 50 > bp, 6 H 4 IS 50bp
fRER BTt Roofafolsm, AR LETILFRIEL R, K3 EN
G T3 B HOR R AR N o AR B vHE AN S T AN £ T 44k 48 0 A R 1
H AN BUR AL 2R AR T IE, AT R 8 e BUR S 54
Grmss o E R~ K. gk B —AN32 5 Hilisit, 1E 504 K 300
HIE 500 ff) PE B4 514 9. 95, 11. 85, 16. 63, 3473 TiAF b Ar kA
N, AHESCHERGR. REECER WS, ME N

BHES R
5

EERHAI

SRR BRBELET, FHEAWATHE

WIRFR ) _EAIE S0ETE. 9% 300ETF () + J'¥E 300ETF (%) .
PR 300 FREIAELL AT N 0.54% . 0.25%- 0.38%- 0.44%.

Wr: BRyKik, % B, RMETUHESEMN, Euts
Hokam, NRMICERE, B RS ASo Wite Nk, 4 HKMRKTIT,
SRR FREOE H mSS . IR, WIS 2 RS EAE LG E A A BT
K, Z3kiE% b8, sk ERRBTZE, RO PR,

BEEREL
%




HE R &

o

SLUE B A B 2

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TREU AR TR, 3T A G ARRBOT e+ I L sh 3, FLTH
WsR AL, FRIVTREUE “CSRBUKTIUN 5 “ ISt WIS
ISP, ARITEEBOES: TR SR 3 A0 “BURIR” XIRHSC
FERCR, DTRAAEIEROR, HARMNEN T,

13 R&RE

B 1 : IERERILL (2019.1 (FAEH])

B 2 : MEERERILL (20211 {EHEH])

%%% 1.200

1.800 1.100

2 Y,

1.200 0.900

1.000

0.800 0.800 —
MO Mm-admMmMO<mOWWwWWLONINS-N MO~ AONAOMNONSN S N
N B I B - o oet it e gh ch B o uRlien el el el
ITRYALUL L O LMW ALY D e A e A T B B P S B o L B 5
a0 T RN OA T AT A oo A H A N NN T T NN~
Ao H O NO OO NMNMNHON NANANANNOOOMNMNHH™ oo
OO0 0D NONGMNOODOMNMNO COCOoOO0ORNANNOONMNOOQCO

™~ ~ ~ oo~
—— HiFS0fEEl —— IPi%300f5 4L —— LiEs0fE3 —— IFixR300fE 4L
— FHIF50015 5L —— HHIE50045 %1
s kI wind, MAFMITEHEAR S
Bl 3 : IH HpEl=E Bl 4 : IF HiRE

50

.50 A\ s o,

-100

-150

MO0 A t~NO st~ Wd st
SHIEN AUSL R o Mt Blielen T 04 o
DO OO0 " =N NN Mmm st
e TR T T LT AL A AN A
e A A A NN A AN NN O NN
CONNNONNONNODODOMNO OO
NNOQOONODONMNMN NN~
NN ~ o~
— SAMME — T AEIE
— BANIE — FENIE

2022-4-22

m 00 o0
o
=
T -
N oo
oo
~N N O
~

DA ~O s~ W
N N D N o N L
Lo o N e
O NN ™
RN - BAE B B e s
o o o NN O N
NANNONNOODONO
OO0 NOOMNMNMN =2
~N NN ~ o~

LM E — T B Y E
FHEEE F 2 i 2

2022-3-25

2022-4-11

2022-4-22

wind, MAUEMBLHEA



Bl

A
VA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD

o

HE R &

ik BRI ERILL

B

: IC HpERE

Bz 5

Zg-v-eeoe
TT-¥-220¢
SC-E-¢20C
p1-g-¢2oc
T-£-¢20¢
91-¢-¢c0t
L2-T-2¢0¢
YI-T-2¢0¢
TE-2¢1-T20C
0Z-Z1-120¢
L-CT-T20C
PZ-TT-120¢C
TT-TT-TZ0C
6¢-0T-1¢0Z
81-0T-1¢0¢
8C-6-120¢
E€1-6-T20C

CC--Ce0c
TT-t-¢20e
S¢-E-7C0C
PT-€-220C
1-€-220¢
91-¢-¢Z0¢
LE-T-T20C
P1-T-220¢
TE-Z1-120C
0Z-Z1-1eoe
L-CT-T20C
yZ-11-120Z
TT-TT-T20¢
62-0T-T20Z
81-0T-1C0C
827-6-1¢0Z
€1-6-120C

% — FH

— S HHH

FAEL 2

i—,‘

— IH3Y A #iEl 2 —— Ik
— ICH H HiZ

EE

il

wind, MUFHATRHT A

HA AR

: IF BRI E

Bz 8

: IH EBHIfE

SE

42|
=

40

20

”M
o 9o Qo 9
h S
st
slelolele]le]
NFORS
YRR

CTCeoT
TT-¥-220z
S¢-E-CZ0C
v1-g-2¢0z
T-€-¢eoc
91-¢-¢Z0¢
LZ-1-220¢
v1-1-2¢0z
Te-Z1-TZ0¢
0Z-¢1-120¢
L-CT-TE0C
7Z¢-TT-TC0C
TT-T1-1202
62-0T-T20¢
81-0T-T20¢
8¢-6-1¢0C
£1-6-T2¢0C

CTy-2e0t
T1-v-zeoe
S¢-g-2e0t
v1-€-220¢
T-£-¢eoc
91-¢-¢eot
LT T-2T0C
v1-1-220t
TE-€1-120¢
0¢-¢1-1¢0¢
L-TT-Te0T
vZ-T1-120¢
T1-1T-1202
62-0T-120¢
81-01-T20¢
87-6-T20Z
E€T-6-T¢0C

FH-4

A-%4A

—F

=H-5F

-
FE-TA

17 - p—

—FR

L -

— =

il

wind, MUFHATRHT K

ERAFAMKE (B : %)

iy

B 10

: IC EBHANZE

B 9

Ze-zeoe
Te-£-€20C
TT-£-2Z20C
| &raraderd
S¢-T-2d0C
S-1-¢20¢
ST-¢1-120¢
SC-TT-TZ0C
S-11-120¢
81-01-120C
LT-6-T20C
0e-8-1¢0¢
6-8-120¢
0Z-L-120¢

6-9-120¢
0Z-5-120¢
LTF-TT0C

(A & e
TT-t-220¢
ST-E-220C
¥1-E-C20¢
T-€-¢eoc
9T-¢-220L
LT-T-T20L
v1-1-220¢
TE-ZT-120C
0Z-Z1-TZoT
L-CT-T120¢
we-T1-120¢
TT-T1-120C
6¢-0T-1¢0¢
81-01-1¢0¢
8¢-6-120¢
E1-6-120Z

A Ttk %

IF4

— 1M A FHE A -

=H-%4H

51

FH-%
FEHH—F

[ S

4 7}

—IC

T A

UESI BRI A

VA
7N

wind,



i

\

2y

Y/

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

O LW A
EEURTFR (B : %)

B3 1

=

HE R &

~ o wn = m ™~ A O

CTh-Teot
6Z-€-220C
L-E-220C
T1-¢-zeot
E€T-T-220¢
Te-¢1-120e
6C-TT-TZ0C
S-TT-120¢
#1-0T-120C
€1-6-T20C
0Z-8-120¢
6Z-£-T20C
L-L-T20C
ST-9-T20¢
T¢-S-T120¢
9Z-F-T20C
T-v-120¢
OT-E-T20Z
6-¢-120¢
8T-T-T20C
Z-Z21-020¢
¢-Z1-020¢
0T-T1-020¢
61-0T-020¢
LT-6-020¢
9¢-8-020¢
¥-8-020¢
€T-£-020¢
LT1-9-020¢
9¢-5-020¢
6Z-¥-020¢
L-¥-020¢

hr)

ke

PRI ({u

§

3z
H

61-t-220¢
SC-E-CC0C
¥-€-220¢
TT-2-720T
w1-1-220¢
€C-C1-T120¢
-21-1eoe
TT-TT-120C
1Z-0T-120C
€2-6-120T
Te-8-120¢
0T-8-120¢
0Z-L-TZ0¢C
67-9-120Z
£-9-TZ0¢
L1-5-1¢02
TZ-v-120¢
0E-£-T20C

B 13

195000000
190000000
185000000
180000000
175000000
170000000
165000000
160000000
155000000
150000000
145000000

wind, MAFHITRHEA

9000
8000
7000
6000
5000
4000
' 3000
2000
1000

fZ7)

ﬂm

ItREERER (B

e,

s |~ {][F 50 s 17300 s HH{]E500

A

L ib! L ‘;Fl.dnkiinh | i.|.ii.'i;.1!iu|

Bl 12

200
150
50

0
-50
-100
-150

1-¥-2eot
1-€-220¢
1-2-Zzot
T-1-220¢
T-Z1-120¢
I-T1-120¢
T-0T-120¢
1-6-120Z
1-8-120¢
T-L-120C
1-9-12¢0¢
T-5-120¢
T-¥-120Z
T-E-T20C
T-z-120e

VPR R A

AR BB A

7N

wind,

PRH: A

P E: S AR R ROE: S R

e P RTHFRA




HE R &

O SLIE 1 A WA )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3 14 : SOETF HIfX PCR 5pE%RE B3 15 : 300ETF (P ) A PCR SRS
3,500,000 140.00 2,500,000 140.00
3,000,000 - | I 120.00 | Il 12000

2,000,000 ;
2,500,000 100.00 ' 100.00
2,000,000 8000 1,500,000 [ i | 80.00
|l . N
1 3| A : L}
1,500,00‘0 60.00 1?000’000 thi | "l i L | - |% 60.00
1,000,000 40.00 ! {1 Al 4 40.00
500,000 '
500,000 | " 20.00 [ 20.00
0 0.00 0 0.00
$333333333333333 3833333333388833
55835858820 05383 55835453889005333
A A A A A A A A A NN Hrrelr A A A A A A A A NN N
(o B e I O O O IO O O O I B ' | NI NI NI I NI NI I NI NN ™
SRS ARRRRSR RREIRRIRRRRRIKREKRR
VG ARE E RCE —— PCR (%) _— R . SR —— PCR (%)

Bl ki wind, PUEMITTHER

B3R 16 : 300ETF (7 ) HifX PCR SRR E B3R 17 : jFiR 300 BRISHAIN PCR 5Ri3ZE

400,000

350,000 |

300,000
250,000
200,000
150,000
100,000
50,000
0

160.00 250,000 140.00
i . [ 140.00 120.00
SR N S | {4 12000 200,000
! il | | 10000 100.00
ik & 8 i1l | 8o.00 150,000 80.00
f- =f afihi it 60.00 .
|| 60.00
|| '" ' I 40.00 10900 .
20.00 ! 4000
50,000 :
0.00 20.00
S 8 S 8 3 3 S 2
o M W M~ B = o om 0 0.00
& ¢ ¢ 8 & % 5 o b B i o i
— — —t — — = ~ ~ 3
s 8§88 88 g 8§ S oS S oF o S P
8§ § & § 8§ & & W RO IRAIN e g
LI R S LR g i ¢ Y
) . R 7 AR DT ADT DT DY AT
s . e
—— PCR (%) 7 e E R —— PCR (%)

s kI wind, MAUFMITEHEAR S



i

\

2y

Y/

HEI 5 A

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

A

‘::’ VA

-

RENZEES

N
l

SOETF HiIS &

=3 18

=]

HE R &

8T-9-2202 81-v-7202
TI-v-220C 1T-7-220T
v-v-zZ0z i t-v-2202

82-€-2207 M,f 87-€-720Z
TZ-€-220T b T12-€-7202
YT-€-2202 M bT-€-2202
LETW0T g B £R L-€-220T

gz-zzeor N & % 82-2-2202
12-2-220C _ _ - 13 12-2-720C
¥1-2-2202 o B WW % ¥1-2-2202
£-T-TT0T ﬁ dr,,,m WM\ L] L-T-TT0T

T€-1-220C m M mm m 1€-1-2202
vZ-1-2202 R m s ¥Z-1-2202
(o w m < R L1-1-2202
OT-1-220C i W W m W 01-1-2202
€-1-2202 _ _ _ iz M £-1-220¢

L2-2T-1202 %ﬂm m LTZT-1202
02-21-1202 i ES R 02-21-1202
€1-21-1202 ww = £1-21-1202
9-Z1-120Z % _H_m 9-21-1202
62-1T-120C = 62-TT-1202
W0 W 2 TT-T1-1202
st-ir-Teor N 1T ST-TT-1202
8-TT-120Z _ _ 8-T1-120Z
T-TT-TZ0Z T-TT-T20¢
SZ-0T-1202 SZ-0T-1202

o % (=]

oFE

e {71740 H 5

.o

UESI BRI A

AVA

7N

120 H bz

[

wind,

—FA
— 1120 F 11

F

— {60 ] 52

— 4 H
—_—




i

\

2y

Y/

HEI 5 A

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

REEEES

>
-

300ETF HAR (3% ) B&

B3 20

=]

HE R &

8T-¥-¢Z0¢
TT-v-zeoe
--22oc
BZ-£-C20C
TZ-£-¢20C
P1-£-¢20¢
L-E-220C
8C-€-¢L0C
TZ-Z-zeoe
v1-2-¢20t
L-C-€20¢
TE-1-¢20¢
vZ-1-220t
LT-1-220C
0T-T-¢20¢
£-1-¢20¢
LT-ZT-T20C
0Z-Z1-120¢
ET-CT-120T
9-¢T-120¢
6Z-TT-T20Z
ZZ-11-120¢
ST-TT-120Z
8-11-120¢
T-T1-120¢
SZ-01-120¢

o
s

0

—

§

ahEEES

37
H

574

z=h 3

g
s
S
n

wind, MAFHITRHEA

'H
e T 120 H 7 5B EE e 55 (140 H [F7 523

— 5 114120 H 5

f

Bl 21 : PE 300 BRISHRNG S

BEEF

]

~HI60H I

3

e

8T-¥-¢Z0¢
1T-v-¢eoc
¥-t-¢20e
8¢-€-CC0C
TZ-€-220¢
Yi-g-2eoe
L-E-220C
8¢-¢-¢Toe
TZ-¢-2Z0e
¥1-¢-¢2oc
L-C-Te0L
Te-1-2coe
¥Z-1-220¢
£L1-1-¢Z0C
0T-1-¢Z0¢
£-1-Ce0t
LT-CT-T120C
0Z-¢1-120¢
ET-ZT-T20C
9-21-TZ0¢
6¢-TT-120¢
ZC-TT-120C
ST-11-120Z
8-TT-TZ0C
T-TT-120¢
SZ-01-1202

§

3z
H

wind, MAFHITRHEA

— T 1140 H 7 5 3 e {71160 H 7 52 5]

e— T

=3

— i (1420 H S ED
— {1120 B 7 S0k N2




HE R &

@ SLUEI B A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 21 : LilE SOETF BSRiEahERst

50
45
40
35
30
25
20
15
10

—

20H 40H 60H 120H

— T e/ ME B e 30% ML
o 50% G (] e 70% 557 (] e 8095717 {Ff e 909 737 {E

BAEHRIE: wind, PLUFHITEHFR T

B3R 21 : iRt 300ETF [HS0iEEhig

45

40

35

30

25

20

15

10

20H 40H 60H 120H

—_— — R ME m— Rl e— 0%
e 50% V(] e 70% 5517 (] e 809 5717 (] e 90% 47 {31 {E

Bl ki wind, PAUEMITTHER



O uiL At M2l

HE R &

B3 21 : 3 300ETF Sk

45

40

35

30

25

20

15

10

20H 40H 60H 120H

— T — i ME e e— 0% E
— 500 G (B e 709 53 {7 (] e 80977+ {Ff e 0% 47+ fi7 {H

BAEHRIE: wind, PLUFHITEHFR T

BEZE 21 : iPiF 300 BRI HiREh =R

40

35

30

25

20 s

15

10

20H 40H 6011 120H]

T s /ME s 110 F{H — 30% 4 fE
e 50% 71 {1f (] s 70% 77 (1] (] e 80% 47 {17, [ s 90% 437 {E

BAEIRIE: wind, PLUFHITEHFR T



HE R &

@ S B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ba LU LTEEES

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



	



