O SLEW B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
ERliTEm : BRISHAGS & EREHBIY
N AT BRISHIS & S R E RS

2022 46 H 23 H ANy

SLERRTE. AF R P Ij;:g;jga;gg

N T P W 122 5552 95 B2 15 117 4T 5 K T

}Aﬂk’ﬁ;ﬁ‘ééﬁj'g‘ F3067533 .
GTT R AR, B K1 GRS, kg

i Tt B R, Befirh K s . B

[ AT, TR T

ML F Ay 2 -

A3 J 4655 : FO3088989 SRR, ST KSR, 2k

KEA: Bl SRR R, B R e A v R S

w15 . 0591-38117689 "

W48 : zhoulc@xzfutures. com



HE#HRE

@O SLIEW B LA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TR

ARt

ReHRHAEE

JetaiAte: BIRELRZIER, BHEHE

(1) IH. IF. IC 3T H & LIMIPL 25 518-29. 09, -39. 62, —64. 37,
AIE 50, YR 300 5 HIE 500 FEEL LA 2021 4F 1 A A AE R s i EAE
435N 0.794, 0.811. 0.953; LL 2019 4E 1 A4 E A E: ST 58 5 71
91,278, 1.438, 1.496.

(2) PITRACZ) 1 Jifeot, FHN 108 Jifdot. Firfaslioek
1. 2%} 3267. 2 £, BVARTERE 0. 58%HK 2677. 29 &, BHAI 50 % 1. 78%,
Fifa A Bk 1. 24%. Jb B & RIS 68. 2 147T, it 2 MK
HUOESE 3 HiBSzH: HApBOm L 17. 85 1470, TRIRIEESZH
50. 351476, EAE 50+ ¥R 300, HHHIE 500 43 AIARAL-1. 17% —1. 27%.
~1. 55%.

_EHIE 504 P9 300+ HHIE 500 [ PE B 2> B4 10. 414 12. 48, 20. 23,
Sy HISE T LAE 46. 48%. 39. 45%. 18. 7T5% %K.

MR FLFEY, hKE& TS B, A2 ERnE
DAHEEELL IS, 5 2020 FFHE 5 RN EL,  BEFe 25 2 05 3
ShAwmis, (HEE FEBFE IR BB, 5 RHZ 5 E )
PS5 i ot T AT A [ B R T iR, IEFR K4k EATiE
HHBEAL . KBAENE 75 ANE R, I B AR sd K i) R ok
O NS EEE AT R RYEFFE 3% -3, 5% B 451K T, tHEUR K
HERES, AHERREBAE R R 53 2 UL R BE T RKF, Xt
IR EHIARL. ATANAE N T REE ARG, TREZHT
KU RIGEFEY BT S E,

B%ED A
K& LT
B

EREAIN

SRR RETRERERE, RE TR

WIBPR I _EAIE SOETF. Y% 300ETE (') . ¥ 300ETF (V%) -
PR 300 FEELAIAEAL 73 I N-1.06% -1.15% -1.15%- -1.27%.

MR FRECF BB RS, kIR . BRI FE R+
AR XL A, FARE, WIS ER R — D H s

HERBM
HAsEZY
RIS 2% Ui 55




G|

\

N

/)
LiT#8%

2D

7.

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

S ESWL P ON

o
, R

e

o

Bl 2 : INESHEEARIEL ( 2021.1 fEJ9ELHR )
1.400
1.200
1.000
0.800
0.600

IFEHER TR AL
WIRECT R, IR S Beal R Rk, ke AL, &

2D

/.

7D

/.

FITREUR MR I K. ST i, RERTE & U RNg . (NS %,

fE, PCR/MELETE, #
WE H 4
friEEE

L.WM

B 1 : HESRERILL (2019.1 (FAEH] )

HER &
2.300
1.800
1.300
0.800

¢¢-9-ceoe
v¢-5-2coc
T¢-v-ceoe
e-g-eeoe
ce-g-eene
8T-T-¢¢0¢C

0c¢-c1-Teoc
¢¢-T1T-Te0C
S¢-0T-T¢0C

9T-6-1¢0¢C
6T-8-1¢0¢C
¢¢-L-Teoe
¥Z-9-1¢0¢
9¢-5-1¢0¢
€¢-r-120¢
§¢-€-T1e0c

¢¢-9-ceoe
L-¥-Cc0C
8T-T-¢c0¢
8-T1-T¢0¢
61-8-1¢0¢
6-9-T¢0¢
S¢-¢€-Te0¢
£-T-T¢0C

8¢-0T-0¢0¢

T1-8-0¢0¢
6¢-5-0¢0¢
9T-€-020¢

9¢-¢1-670¢
LT-0T-6T0C

Te-£-610C
T¢-5-610¢

%

1=}
H

=3 4 : IF HiIRE

iFsofe%l —— VE300584L

——— HIE500%

50
-50
-100
-150
-200

BEKIE: wind, PMUEHABRHT R

=% 3 : IH Hil=E

—— [IES0FEE  —— JPIR30048%

—— iiF5007E %L

o o
S m
AN

¢¢-9-ceoe
6-9-¢C0¢
9¢-5-7C0cC
€1-§-ceoc
LT-¥-TC0C
V1-v-2c0c
0€-€-zcoc
LT-€-220C
v-€-¢eoc
T¢-z-ceoe
8-¢-¢eoe
6T-T-¢C0¢C
9-T1-¢c0¢
€¢-CT-Te0C
0T-¢T-Tc0¢
6¢-TT-TC0¢
9T-TT-T¢0¢

¢-9-ceoe
6-9-¢C0¢
9¢-5-2C0cC
€1-§-¢eoc
LT-¥-TC0C
V1-v-2c0c
0€-€-zeoc
LT-€-220¢C
v-€-¢eoc
T¢-z-ceoe
8-¢-¢eoe
6T-T-¢C0¢C
9-T1-¢c0¢
€¢-CT-Te0C
0T-¢T-Tc0¢
6¢-TT-TC0¢
9T-TT-T¢0¢

TEHEE

— HAMNE — TAMIE

— ZAHUE

2

I

2
BEKIF: wind, PMUEHA TR R

3

i

‘Fé/

— HAMNE — TAYUE

— ZHHUE




G|

\

N

/)

K BHATRZEYILL

pls

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

»
VA
B 6

o

IC HAE

B S

HE#HRE

22-9-7202 22-9-720¢
6-9-220C 6-9-220¢ 22-9-720C
9T-5TTOT gy 92-§-720t —_ Te-5-ceoe
€1-57200 = EIST0C S 0T-6-2202
LT-¥-220T = /T-¥-220T g e .. ¥T-¥-220¢
pI-y-czoc I o PIVTOT oo el 2T-€-720C
oe-ezzoz 0€-€-220¢ it T-€-220C
n & Ll 8-2-220C
LT-€-720T &= LT-€-720T -
v-€-2202 b-€-220¢ W TT-1-220C
i 02-1-1202
1222000 o 12-2-2202 X,
8-7-2207 B - 8-2-2202 T m 3 62-TT-120C
BER 2 1 A A 8-TT-120C
61-1-220T 61-1-220C 1) N
= R o m W ST-0T-T20¢
9-1-2202 as 0 9-1-7207 m
- by ST-6-TZ0C
€2-71-T20C 3 o7 Bl €2-21-120T 1)
or-zt-tecoc. £ © = 0T-2T-1202 = e G7-8-TT0C
o T e b-8-TZ0C
62-TT-T20T & 67-TT-T20T ® 2 F
R ° R 8 = 2 ° 8 8 & = Il <N oWmon N
o = oo = o o '«
BN X
& g
22-9-720C = 22-9-720T g 22-9-7202
6-9-220C . 6-9-2207 . 6-9-2207
92-6-2207 S 92-6-2207 S 92-5-7207
€1-6-220¢ e Hd ® €1-5-220¢ oy €1-6-2202
tzvzor BB M (v oL M LT-v-Te0t
vi-v-czor X AR ‘ vI-v-220z L o . -
oeezzor = W oo m W v1-p-ceo
b el s - = & 0£-€-220¢
fe ¢ i B detic F LT-€-220C
bt D e ccle i v-€-2202
T2-2-220C Tz-2-720T
gzzzor MM = gzzzor K X S ; T2-2-220¢
= = . g S . 8-2-220C
61-1-220C 61-1-220C A
B R r~ m - I 61-1-220C
9-T-2202 T m W 9-1-2207 Tl W =
€2-T1-T20C 3T Wb t €Z2-21-1202 it 9-1-2207
g E €2-21-120C
0T-2T-1207 0T-2T-T20T _ _
62-TT-120C 62-TT-120T 0T-ZT-1207
9T-TT-1207 9T-TT-120T | 62-TT-120T
9T-TT-T20T
[elololoNoNe] O O O O © O
o [eNeoloNe) o o O O O

IF= H 7K

—— HH A FHKE
— ICH AT &R

wind, MUEMIBTHEA S

g
%A

HH — %A

— FH
FELA —F




G|

N

N

/)

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

O 3

%)

o

EEURTFE (B

S

i

A

2

LEN

i

VAP

Tk A

£
Ay

1

PN

7N

wind,

BRI RTHFRA

HE#HRE

22-9-720¢
T€-5-220T
P —~ 0T1-5-220T
YT-v-220T
1-9-2207 “M 7T-€-220T
T1-6-220T O T-€-2202
ST-v-220T = 8-2-720C
e TT-1-220T
EE-ECe0c B 02-21-1202
z-€-720T - 62-TT-120T
6-2-220T 1 8-TT-120C
¥ | & srorrae
12-21-120¢ i 92-8-1207
0€-TT-T20T E §-8-1207
< | eTTT20c g - ST-£-120T
32 | 61-01-1202 i = =1u wwmﬁ.wmmm
; - o
S | oo & 2 mi| 88888888888
i = 88888888888
9-8-1¢0¢ ww 088838388888
/- o = OO0O0O00O0O0O0O0O00
9T-L-T20C =1 i OCHOROINT NN O
d o) = AN e e e e e e
& | scoteor R | %
73 | €-9-120¢ Iy B
€1-5-T20¢ = o o o o o o
6T--T20T = 3 33 3 3 3
. -~
9z-eT0r Q@ | & B 22-9-7202
S-€-120T EOR N 6-9-220C
S oo o |5 D swson
S S _ B ST-7-220C
3 ¥2-21-020T i L¥-T20T
7 | ezr-ozoe - €2-€-220T
Je 2% | zr-Tr0z0z ey QUE ¢cle
=% | covowr i serioe
4 | €2-6-020C 48 ST-1-2202
\W 2-6-020¢ m._m Z1-1-220C
= Z1-8-020T S 62-21-120T
2e® | zz-2-0702 ™ - Nwwﬁmmmm
E 1-£-0c0c a 8T-1T-T20Z
8-9-0207 ® S-TT-120T
N O N < 0 NN +H O _.uE o o o o o o
) [Tp] o [Fp] n o
- i ' fl__

A AR R R

VB RTHFRA




G|

N

N

/)

~|

F ) B PCR 532

>
K

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

: 300ETF (

=% 15

=]

SOETF HB# PCR 5p§32

El% 14

=]

HE#HRE

O O O O O o
22288880 e W 2228888 e
ccgeeceg xR ccgoceeeg xR
T NO OO oo % N ._M& T NOooooS ~
00Ot AN O o« m 4 H 0 O NO >
(@]
12-50-2207 & Ip LT-S0-7207 &
90-50-720¢ G0-G0-720T
R | = st |
Sz-c0-ceor IiE ~ Tes0-co0e
82-10-CC0T 1 X 12-10-2207
£0-10C20T % = 67-71-Tc07 &
2L eI L0t 4o o £0-TT-1207 2
wm-ﬂ-mmm = o ST-TT-T20T =
¥1-0T-120C = 7C-0T-120T
rroizce | = ceoteo |
€0-80-T20C I# [k 90-80-1207 I
€1-L0TC0C 1Y 2 GT-£0-TZ0T X
€C90-TC0C 4% ol €2-90-1207 &
1£:50-1207 & e T€-50-1207 &
01-S0-120C = 4 = =
O o oooo0o = 55 £0-50-T20T =
888888 o 8 8 8 8 8 °
. © S 9 © 9 S 4
OO0 oo o o _ o o O © 9 9 _
O 00 o o o = o O O O O o
S mn o wmad N = o 0 m m g w
M N N o - Wﬂ
<
S g 3 m 1] 8888ccoo 3
ss8888g X oocoa8888g S
N & 0 o o o @ ~ o4 ._Mx o NOocaooo® =
NSRS 3 IR o o« ﬁ A-Hd—"dH0 O NO >
5 |1z & g
e b02o0 - 5620 7307
10-t0-220C 7 & m 80-70-C¢0¢C _
vT-€0-220C gy & SI-€0-220C g
8T-C0-CC0C 4 x 1220220 4
cnes | 8 Itione o
- 62-71-120T
90-7T-T0z 2 — £0-71-Te0z 2
ZI-T1-120C =< % ST-TT-T20Z =
T2-0T-120C K 7T-0T-120¢
495ty 194 — — €2-60-120C
wm”mm”mmm P m 90-80-Tcoz UH
22-90-T207 S ST-£0-T20z X
87-c0-1207 =& & €2-90-120C &
=
90-50-1207 = . 1€-G0-1207 =
89g89g88g° = © L0-S0-T207 =<
SR-R-R-R-R-R=1 — S 8 8 8 8 °
2828888 oSS s s I
n S ;S mdom 0T S 8 8 8 8
M N N N o~ un < o o -

wind, MUEMIBTHA S




il

\

N

/)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

o

RENZEES

3)
[

50ETF HAIN S &

=3 18

=

HE#HRE

12-9-2202 12-9-220C
¥1-9-220C ¥1-9-220C
£-9-220T o £-9-720T
T€-5-720C w TE-5-220C
¥2-5-220¢ i ¥2-S-220¢
R
LT-5-220T m LT-5-220C
o |
01-§-220C  , qu #R M 01-5-220C
€-5-720T gllS _._% €-G-220C
- 9Z--220T
9z-v-720T _ _ = W
6T--220T @ M mm A__:__ 6T-7-220T
A =
ZT-¥-720T " % W ) ZT1--220T
= Y =z o~
S-1-720T B i S-v-220T
R R \/ﬂ i
62-€-220C - _m N~ 67-€-220C
7T-€-720T S o : K 7T-€-720T
. = Py
e =
sr-eceor K 1B g L= ST-€-220T
€ B )
8-€-720C _ _ _ 2 = 8-£-720C
% [
T-€-220C z T-€-220C
f._. EXY .o
72-2-720T =R 52 7T-2-720T
==
ST-2-720T W w® ST-2-220T
U
8-7-220C % & 8-7-720¢
o
1-2-2202 © 1-2-220C
w & A
GT-T-ze0C i - IE SZ-T-2720T
8T-T1-220C _ _ 81-T-220C
TT-T-¢eoc T1-T-2202
-1-¢¢0¢ v-T-2202
o [Fp] o [Tp] o n o n o n o
< < o o o o - —

(K140 17 s s

=
T

%,I

kA

£
Ay

Ui

UEH

AVYA

7N

(K120 H J1 BN R e
1120 H J1 S2ipsh

R
wind,

7]

w—
—
Z

(K160 H I SLILBN R e

=
AN

— A

—_—1




G|

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

7y

SLUE B A R

o

HE#HRE

3
n

RENZEES

B3 20 : 300ETF BB (3 ) BE

T¢-9-¢c0c
¥1-9-2¢0¢
£-9-¢20¢C
T€-9-¢c0c
¥¢-5-2e0c
LT-5-2¢0¢
0T-5-2¢0¢
€-9-¢c0¢
9¢-v-2c0c
6T-1-2¢0¢
[A% araderd
S-v-¢coc
6¢-€-2¢0C
[ raderd
ST-€-¢c0c
8-€-¢¢0¢C
T-€-¢eoc
[Aararaderd
ST-¢-¢eoc
8-¢-¢eoc
T-¢-ceoc
S¢-T-¢e0c
8T-T1-2¢0¢
T1-T-¢c0c
v-T1-¢eoc

%I
R140H [ S sh A

EfER  e—f

K20 H 77 s23%

1120 H

— TH
Z

—1

-y
=

P st sl

b

(K160 H [T K BIFR

7

—_—

HEKIF: wind, PLUEHA TR R

EFE 21 :

BHIR e S R EEES

i# 300 B

3
!/

T¢-9-ceoe
V1-9-2¢0¢
£-9-¢T0C
T€e-9-ccoc
¥¢-5-2c0c
LT-5-2¢0¢C
() praderd
€-9-¢e0¢
9¢-1-7C0cC
6T-1-¢0cC
C1-v-ceoe
S-v-¢c0c
6C-€-2C0¢C
e-g-eeoe
ST-€-ceoc
8-¢-¢e0¢
T-€-¢c0c
ce-e-eeoe
ST-¢-ceoc
8-¢-¢eoe
T-¢-¢eoc
S¢-T-ceoe
8T-T1-¢¢0¢C
T1-T-ccoc
v-1-¢coc

— FFA
— %

—_— A
EES

K160 H J1 s shH

7

(K140 H Jf] SR BN Z e

7

K120 [T S BIR e

7

—1

1120 H I seiksh &

7

—1

BEKIE: wind, PMLUEHABEHT R



HE#HRE

O UL 1A WA )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3 21 : i S0ETF [BSEEn=R

50

45

40

35

30

25

20

15
10

P—

20H 40H 60H 120H
— T — i ME — i KAE e 30% 4357
— 50% T E —T0% ) [V e 80% TV AE e 90% 73157 (]

HEKIF: wind, PLUEHA TR R

EIZ 21 : AT 300ETF Fhs0iEahik

45

40

35

30

25

20

15

10

—
—

20H 40H 60H 120H

—_— —fME  =——KE ——30%nffE

e 50% 77 N E — 70% 77 ([ (E —80% 7 (H e 90% 73\

BEKIE: wind, PMLUEHABEHT R



HE#HRE

@ LI B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3 21 : iFth 300ETF iR
45
40
35
30 —
25 —
e ——
20 /
15 -
10
5
0
20H 40H 60H 120H
— T — i/ ME — 5 NAE s 30% 73 AE
— 50% [ —70% 5 V[ e—80% I (E  e—90% 7 H
B KR wind, MLUFWI TR RS
BIZ 21 : iFiF 300 B H SRk ==
40
35
o0 \
25 —
20 —
15 -
10
5
0

20H 40H
— HT — i/ ME
— 50% T —70% 53 (IE

60H 120H
— N AE e 30% 4357
— 30% 7 e— 90% 73 {H

HEKIF: wind, PLUEHA TR R



HE#HRE

@ LI B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ba LU [IPEEES

ANCUE IS, ST W B AR T o AR T TS A
s T A NI SO e T BRI R ok B ATFBERL, i
AR NKB R, B S EAW RIS, R, A1k, 45k,
ABAEATEE =TT IR . ANA G DRI A 2 AR o (1 B AR HERE
T LBV i LA m ] 4 B S R AT 2 A
£

A BAE BERIET A TP BURE, Ja R I e B K HE A PR AT 52 3
PEAEARAIORAE, A GRIERT & 15 AR A XK AT .
RIS GBS . MAIEFITE ) & e 5 AR o Al B REA
—H A RFEER IR o AR KAz SRS i 51 I [F i AE
LM 75 e AR P Bk R R A S i o3 B 5% O A
H 3994 H (b A B

F A NARASR T R BB R SRR R . AR R TR 3B
LR ss TR E SN RIE S, AEE S FNE R AAFRERA
WEFE B B P RFR IS HbR . WSS IRDLE A 2. A A mI
T NG JEAAR S KA B W B UG BT & R e R0, DL G
) BRI BE i .

FEARATIEBL T, At o A9AE B BT (5 W AR B AT A
BRI FEARTEOL N, AL B AR AT N BEUE AR & AR A 2
It 51 SRR AT DA E

AR I AT BE 5 B8 IO A R B S, X T3 T AR 4
T BRI A 5« S5 5R, AN 3, XAUERI TR 70K A K
HIE

AR RADON AT G IR A FE, REFHEERT, AR
MG MEME IR RRIARAT. Wgl . Rk, ] ARIE
WG FOR AR, HAMEX AR AT AR M5 . A Az,
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