SUEERES B R = m A

FUEHASR BRI

O SLEW B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERbGTER | SRIHIN

A4

LREDITBRFIFIER | K&RS

=Xy
Mk A G 52 F3067533
#AE G5 20014903
B =9
Mk 45 . F03088989

AN Bl
w3k 0591-38117689

R 48 : zhoulc@xzfutures. com

2022 6 527 H E£H—

°* AEHE

/A E3IE S0ETF, A3 300ETF, & 300ETF 55K 300 $5EGELEE L
Bk immaIMEIEET , Tk, R, HERSHUESHEE. ERIGIIIETT
SR SHAY FEAEBRATIIA AR | BigP KIPEFNEEAE.

HNEI7STE , BRSERETHIRGE , SERIERERARL | VIX BTIEEESE | ERGLE
oA

E R RISSRMERAIE DX O | IESMIERK | RAEETE , i
BELARE T  mBRIKRT R , BEE5TEER. PKERE | iRhEH
SHTEFENSEBERT , PRE&RS. ISCRIESHE , SroRIgaKHiX
iE.

RISETF : EFHIERMAE RiHER, EREEREES. #S
SRR



O ZHit Mt H 2 vl

AR

—. IEBETRhmSREE

PR EIE S0ETF, i 300ETF, R 300ETF SR 300 153 E R SKEXIE
DB 1.67%, 2.13%. 2.08%5 1.99%. i 50 #515iAF 300 E8HER
28179 10.66. 12.78 , AFRMARIIRIAIS I/ 49.02%. 46.67%. 58 M2,
HRNR. FISERERMEIERIBR TR, miaRsEEiEEr , Tk, &5,
HEREHESSAREE. SRIBIEEFEANLETHAN FEAEREA TR
FRHEHR |, ISP REBEIF AR, BERE |, BINURN LEKE 3 D TEkE:
CREEEAIAE | BEST=DERIBRAK.

B 1 : LiE 50 {88&(E (HRE-TTM)

4500
4000
3500
3000
2500
2000
1500
1000
500

O ON VWO THdO d NS OOV OMNITOWRONS OO N
R N =R s B e ==l R R R N R
O DA d NN EA NT OV ONANTSTSNDDA AN O A O
PPTO0000TI0009TITOEIHE93QTRRS
NN 0 000 o OO OO DO OO0 O v v o o NN N
B e O e, e, O O O O e, O e O O O, O e O O Y O o O o O A Y I o I o I o I o B
OO OO0 0000000000000 0D0D00000O00 00O
AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN NN NN NNNNN

Tt

B 17 R TTM e Ho i S e ] S0 e FE K 501

AR wind, MAFHTHEL A

2 : jFF 300 fREAML(E (ThERE-TTM )

6000
5000
4000
3000
2000
1000

O ON WO TdOd AN OVWWNOWWOMNMSTOWOANST OMNOO AN
PO HA AN AIDS I AT AADO OO i i q 8O
O DA A NN A NT OO ANANINDDA TN o < O
PPTO2000TO0O9LUTI99Q9T09830398589
NN OO DO OOO O v vof o NN N
Y ord v A A A AN AN AN AN AN AN AN NN NN
OO0 OO0 0000000000000 00D0000000O00O0O0
AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN ANANANNNNNN

Tt

B 7 £ R TTIM e £ i 5 e ] ] e 5 5 01

AR wind, MAFHTHEL A



AR

@ LU B LAy ]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

=. BIsUTIEotR

LA ES HIREEE TFES | TS ESFE SRR AR
PEAOXE, , IEEURFRIELTKA , BEMESSEoUIAERITLEINK | 2HA%k

& EhEZEo IR,
& 3 : S0ETF HitSCESiRIE

52Z)
=]

B 4 : ;P15 300ETF RS G E SRS

4000000 35

30

3000000 55

20

2000000 15

1000000 éo

0 0

NOOWONOW MO 00
AN AT ATANSHA
FOAGNAANLDT SO 9
A7aTAdNANNNANNN
ANoaNdNNNONNNNON
ONONOOORNOOOONO
NONQORNE NARS N

R (R T

— R EEE (AL %)

3000000 35
2500000 30
2000000 %g
1500000 15
1000000 se
500000 5
0 0
NOOONOWWS MO0
ATANTRFT AN A
FOTAFFARNT T O
ATATNNNNNNNNNA
NEHNCNNNONNNNO N
ONONOOONOOOONO
NORNORNNN NN &
ISR
. eE (RA: )

— R EEE (AL %)

MR RIR: wind, PHEHITEHER L

E 5 :i¥h 300ETF HiRUS CESikIS

7
=]

g 6 : 3P 300 BRISHAISUS C E SRS

500000
450000
400000
350000

300000
250000
200000
150000
100000

o~

50000

o

2021-11-18

—
i
1

2021-12-6
2021-12-22
2022-1-10
2022-1-26
2022-2-18
2022-3-8
2022-3-24
2022-4-13
2022429 . &
2022-5-20
2022-6-8
2022-6-24

—l
o
o
o~

. fFeE AL )
— R (AL %)

35
30
25

=N
o

5
0

o U =

300000 35
250000 30
200000 25
20
150000
15
100000 0
50000 5
0 0
LVUNOWNNTTMOQO O
TEATFAT{HAFAAIN 5
AT NGNS S0P
TFTaATANNNNNNN NN
AANCdANANNOANANANNON
NONOOONOOOONO
8N8NNN NANANAN [o\]

. R eE (R F)
— R (AL %)

MR RIR: wind, PHEHITEHER L



O ZHit Mt H 2 vl

AR

7 : SOETF SHEHIMRM (%) 8 : P 300ETF E{EHANERIR (% )

400 500
350
300 400
250 300
200
150 200
100 100
50
0 0
-50
-100 -100
-150 -200
SNWOWOXORNWNT AN NN TN O O ANO O - 0 A
PN RITEIODRIAN 03N ASTmomeana
[cNcNeNoNoNeNoNeNeoNoNoNoNoNo) [eNeNeNeNeNeoNeoNoNeNeoNoNeNoNeo)
NANANNANNNNNNNNNAN NANANNNNANNNNNNNN
NN NN NN NN NN NN NNNNNNN
RRRRRIRRRIRIKIKKRR RRIJRRIRRKIKJIRKRR
— PR (%) — P I- B (%)
e B DAV K KR (%) e T (V- 1 (%)

Bl kIR wind, PAEMISEHIR O

i# 300ETF S{EHIEIR (%) 10 : P 300 SE{EHAIRRM (% )

E 9

500 350
300
400
250
300 200
200 150
100
100 50
0 0
100 -
- -100
200 -150
<IN O ONANOAHAO A0 O TN O ONANOAO H00O
N 40N 10 N-dMAN-dHO -+ O N 4 0O N 410 N-dMN-dHO 0
L OUOUMnNMMLMULNSTITONONHOOOMOONON AN L O OLNLLITITT OO O N NN
[eNeoNeoNeoNoNolNolNolNolNolNolNolNolNo [eNeoNeoNeolNeolNoNoNoNolNolNolNolNolNo)
N AN AN AN AN AN AN AN AN AN AN~ N AN AN AN AN AN NN NN NN
[ I o I o A Y I Y O Y O Y I Y O Y I I Y I o B [ I I o Y O Y I Y I Y I o I Y I o I Y I o R Y )
[eNeoNeoNoNoNoNoNoNololNolNolNolNo] [cNeoNeNeolNeolNoNoNoNolNolNeolNolNolNo)
N AN AN AN AN AN AN AN AN NN N AN AN AN AN AN NN NN NN
e S Y-S R (%) e SP{E DA - BT (%)
e SEAE AT - T R (%) — P AR (%)

FERIE: wind, MUEHATEHF R 0

=. HA PCR 3t

HAt A3z PCR EMR . 5F5E PCRAERE | BT 1 UE , 5= B4E
S5 , WENNERIT KA EESR.



e O s M 2l

Bl 11 : SOETF HIfL PCR (%) B 12 : jPrh 300ETF HAfL PCR (% )
120 160
160 140
120
80 100
60 80
40 60
40
20 N
0 0
T HOWRXTNOMOWLMOAOMNNMO T O N A0 0O FTOINANL OV
R EEEREEEE R SRGgBE33285ERE
OO OO0 000 dddd0OO0O0O0 OO0 OO0 0O0ddd00OO0OO0O
N AN AN AN ANANANAAAA A A AA N N NNNNAN--™S-A-AAAAA
S s SRR ey
— A RN A LR — 5 AE BTN L 2R
ORI AWER FeEIAHIAGLL =

ARSI wind, DUFHARHEA

& 13 : iFs 300ETF HAtX PCR (% ) B 14 : iFiF 300 $5E0HAI PCR (% )

160 140
140 120
120 100
100
80
80 &
60
40 40
20 20
0 0
TON A WO OT O N O W T HOROILTINONOLLMNADNMO
AN MO ANO O dddd NN MM O AN MNOO dd a1 AN MNMOdO daNM
VINSTITONAN—TO NN KN OCINDPITOANTAN—A A0 D 0N~ O
D000 00O0O-TddOOO0O0 000000110000
NANNAANNA A A oo NANNRNAANA A Ao Ao
[ N o O o A o A Y A Y A Y O Y O Y I Y I Y A Y I Y I | Lo I o A o T VA Y I A A o I Y I Y O Y A Y I Y B
0C000000O0O0O00O OO [eNeNoNeNeoNeNoReNeoNeoNeNeNeNeoNel
N AN AN AN AN AN NN ANANANNNN N AN AN AN AN AN ANANANANANNNNN
e— AT RN A 2 |5 a VNN e Rz
==y
FFaEIANE A A FOosIAm gL

BRI wind, MUFHATRBT A IR

M. HABGEENERSth
ARSI, WIREISRHERE | SRR L REREES , 20 B

HAMG SRiRaERTE |, FrEEXaNZ] 40 BAEHAS 60 HEMIG RikaE , IS
REANEEE |, BATESRN | AR ARENR S Lok , EINRKRERE.



AR

O ULt A WA )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

15 : _LiiF S0ETF F5shilah=sst

50

45

40

35

30

25

20

15

10

—

=

20H 40H 60H 120H

— —fME R e 30% N
. 509653 V] (], e 70953+ V7 (], e 90955+ 157

BAERIE: wind, DMUFHITHF A ED
16 : ;P15 300ETF S EaERig

45

40

35

30

25

20

15

10

\

20H 40H 60H 120H

— — M e— Rl e—30%
s 50953 (37|, e 70% 337 (], e 90% 4337 {5

FdE kYR wind, MUFHATRBT RIS



AR

O ULt A WA )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

17 : &t 300ETF FosBipiah e

45

40

35

30

25

20

15

10

/ -

20H 40H 60H 120H

— —_— M Kl e 30%E
. 50953V (], e 70953+ (37|, e 90% 43137 1

BRI wind, MUFHATRBT A ER

18 : ;PR 300 [BREEh=E

40

35

30

25

20

15

10

—
—

20H 40H 60H 120H

— —fME Rl e—30% E
— 50% V], e 70953V (], e 90955+ 57 AEL

By kIR wind, MUFHITRBT A ER



il

\

N

/)

LUk I 55 A B
VA
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ES

3
n

o

50ETF HI S &

EF® 19

=]

AR

T¢-9-¢c0c
¥1-9-2¢0c
£-9-¢20¢C
T€-9-¢c0c
¥¢-5-2e0c
LT-5-2¢0C
0T-5-2¢0¢
€-9-¢co¢
9¢-v-2c0c
6T-1-Cc0C
[A% araderd
S-v-¢coc
6¢-€-CC0C
[Adpraderd
ST-€-¢c0c
8-€-¢C0¢C
T-€-¢coc
[Aararaderd
ST-¢-¢eoc
8-¢-¢C0cC
T-¢-¢ccoc
S¢-T-¢e0c
8T-T1-¢¢0¢
T1-T-¢c0c
v-1-¢20c

(K140 0 J77 52 2

=

7

%

aEEES

3)
u

ipas

(b
ay

b

UEH

) S

W,
7N

N

-

7

K120 JISLILBN R e
1120 H 3 s ish

wind,

=T
— 5
R
300ETF HA (

(IO H Ji S 5 e
B® 20

7

7]

—_—
—=

—_—

45
40
35
30
25
20
15
10

T¢-9-ceoe
¥1-9-2¢0¢
£-9-¢T0¢
T€-§-¢eoe
¥¢-5-2c0c
£LT-5-2¢0¢C
0T-5-¢c0cC
€-9-¢¢0¢
9¢--2C0cC
6T--¢c0cC
1-v-ceoc
S-¥-¢c0c
6C-€-2C0¢C
e-g-eeoe
ST-€-ceoc
8-¢-¢e0c
T-€-¢c0c
ce-g-eeoe
ST-¢-ceoe
8-¢-¢eoe
T-¢-¢eoc
S¢-T-ceoc
8T-T-¢¢0¢C
T1-T-ccoc
v-1-ccoc

(K140 Jf1 s desh &

7

7]

§

7
H

wind, MAFHITRWEA

(20 H ] SR ER e
120 H I3 S sh ==

N
D

—TH

—

(K160 H [T K BNFR e

—_—
—_—F%
—F




2zl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

O SLEW A

Bl 21 : 300ETF HiX (iR ) RB&

AR

ES

3)
I

T¢-9-ceoc
v1-9-2e0c
£-9-¢T0¢
T€-9-ceoc
v¢-5-zeoc
LT-5-7e0¢
0T-§-¢e0c
€-9-¢¢0¢
9¢-v-ceoc
6T-1-¢c0c
C1-v-ceoc
S-v-¢c0oc
6¢-€-¢C0c
e-€-cene
ST-€-¢eoc
8-€-¢C0¢
T-€-¢c0c
[Aararadee
ST-¢-ceoc
8-¢-¢eoe
T-¢-ceoc
S¢-T-ceoc
8T-T-¢e0¢
T1-T-ceoc
v-T-ccoc

= TH

—_—
—F=

(K140 Jf1 s dshH

7

(K120 H 7 SR ENZR e

7

DI SL BN em—

—_—1

1120 H J i sh =

7

160 H

7

¥

il

BAERIE: wind, MiEEARET A

ES

3
n

i 300 BRASHAN RS

N
[/

B 22 :

T¢-9-ceoc
¥1-9-2¢0¢
£-9-¢T0¢
T€-9-¢eoe
¥¢-5-2e0c
LT-5-2C0¢C
() apraderd
€-9-¢¢0¢
Clayaraderd
6T-1-¢c0¢C
C1-v-ceoe
S--¢c0oc
6C-€-2C0¢C
e-g-eeoe
ST-€-ceoc
8-€-¢C0¢
T-€-¢c0c
ce-e-eene
§T-¢-ceoc
8-¢-¢eoe
T-¢-¢eoc
S¢-T-ceoc
8T-T-¢¢0¢C
T1-T-ccoc
v-T-ccoc

— FTFA
—_F %

=H

Sk

(K160 H J1 s sh

7

(K140 0 [ UL BN e

7

(K120 0[] SR BNZ e

7

¥

— 1

120 H I3 S sh =

7

ipas

IE B2

W,
7N

wind,



AR

O SLIEW B LA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

h. BESRE

/A E3IE S0ETF, A3 300ETF, & 300ETF 55K 300 $5EGELEE L

i . EEBNEREFE AU SN T EAmERBIFUHF AR | BIsHK

HAEIFRIREEA A, SMESE [ RRSERR™ RS , SERiEEER. VIXIEHEE

EfrmizEHe SRR, ENINGRIESRERABELXO , =R, IER&Y

feikiEalms  IEB SRS RMERE , BEESMERRA , P& L1TE%E

NEE, RACRE |, HINURAUESIKIBEIF AR AT |, REEHMERRA , Btk
RS TH | B RIERKEIRE,



AR

O SLIEW B LA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AANENIAERSEE | 837, EVbHEARS. AREEHTERbR

RUBRAVIERE | BT SIEFIMTRIEHEES | JIREM. RIE, Fie , FEZEMEFE
=HRIREEN. AARBEEEASEARSPHRMEFENEMRME
IR R TR ZURARE.

AREREEIGRFET LR | B AR X ERAVERERTE SR

EICTENNHSE , XERETAHEE S EMEEHA—ENREARE
FCHIR S ARENRZFRERRRE DT RIOREIRE. WERDITEIE
IREREER. BEUAHENNRROHT R T A LIRS BEA= BRI,

BERANAA R SAEHRERRAIE—ER. AREFAISIIRERIR
SURERNESTIIER  AMIREFAAEERN., AATKRBRARSETED
EBENHEFEARIRZBR. USKAEEE., ARNTENEFNEEA
IREFEASNEENESHFEEERT LK (B8R ) ZFMiies
Fal.

EHABRT  AREPHIEEEETRANENAAEBIHE I AR
g, EEHIERT  AATRHEHIARERT R EFRIEHTAEATS 1289
MR,

MM ENMRATBES RERARNMRAAEERIN S TFETARESEK
MOMERIRS. SR, NEBARSR , NEEEHRARESARBESEE.

REMRBU KRS BIRATAE | REBEITFH | HTHFTA
AMELME IR DBk, E6A0AM. W5IA. Tk  FERHEAIEHREHAR
KREED , BAMENAIRSHITEIFREAISIA. WHHEK.



