CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

ERbfiTEm : BRIEHRLS & EREHAIN
AOERE FRT AR5 RiEHi R & ERHAINHEIRS

O SLHE A R4 T

2022 4F 6 29 H A=

SLIERRAT. AP R Ps

LSS ASieE

2 S P 17 B HA 28 5 2 O I S 5 T B ) T 3 A T [B] B
Mk KA 45 F3067533 e bt .

SRR SRS 70014903 T BEYR, A b KL a3 R . HEF 32
J 23R Bk, EHibrmimmsiEdg b, ENRfE L2 T

Mk F A& 2 5. F03088989 ‘ i o
PR, EHEEHNE.

RAA: B L3 SRABOTTH, bRFFEEAbIE SR T X3, Bk
. 0591-38117689
ff PR AN PR, ZkIEELR TR, HERE
[ : zhoulc@xzfutures. com
MERIE K, PREKRE, EFEAMEHFEARNE,
WARBITER T KRB U . REL T IR 55 .



HE#HRE

@O SLIEW B LA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TR

ARt

ReHRHAEE

FetaiAte: K& ITES

(1) TH. IF. ICiZH &2 E > h-26.8. —25. 11, —24. 35,
AIE 50, YR 300 5 HIE 500 FEEL LA 2021 4F 1 A A AE R s i EAE
4354 0.834, 0.852. 1.003; LL 2019 4E 1 FAHME A EE ST 58 5 71
4 1.343. 1.512. 1.573,

(2) (2 RUERHASHENES, TREZRBEKT), —%E
™ 3400 sk H, KATRZ 1. 22 Jifeoo, bEH 123 Jifdoc. Likda
Holseik 0. 89% K 3409. 21 &1, BIMVARARHEK 0. 35%+k 2840. 42 &, 41 50
Tk 1. 26%, Jif84 Adk 1. 19%. _EAIE 504 JPER 300, HIE 500 45 AE 1k
0.84%. 1.04% 1.46%.

F3E 50 YP 300, HH3IE 500 f PE B 4r W14 10. 83, 13, 21. 2,
Oy WIAL T FL4E 53, 91%. 48. 05%. 25. 39% 73 i %K.

WA LR, K& TS B, i sfns
DRERAESL IR A, 5 2020 SR RIIG L, AU 753
Klwds, (HEME EETE IR BHAAE, R AZ U E 5
L5 T 0] T B AR T KA [T B (R U i R, eda ek BAT &
H 5B EAA . SEAE R AR DK ) P, SR K B
B, AHERR SRR R R A B R LA A T IRKT, XA EkT
HERIBN . MEKE, REERRE, SEE S B, EATH
Wi, ATEATD R N IR B A R R G OK,  ARAER AR THI B
A, BATNAENTTHRARRAR Y, TRKEXZ M TR B RFERE
w LATHE. UiES %,

B%ED A
K& LT
B

EREAIN

SRR AR BHHEREKR, hKE ETES

WIBPR I _EAIE SOETF. Y% 300ETE (') . ¥ 300ETF (V%) -
PR 300 FEELAIAEAL 73 N 0.90% 1.17%. 1.10%- 1.04%.

MR R EAT, RIE& LIRS FRACSEBCRE:, ST R4
WERAELE b Tr . BN T, HIBR R EEHORBE ) XKk, 2k

HEREH M
£l b O
RIS 2% Ui 55




G|

\

N

/)
2% Li7Has

(RIBILSE 5 [ R U SCHRF I

%,

20

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
Y.

SLUE B A R

o

BV, 2 kahheidp

e

\

D)

Bl 2 : IEIFEEARILL (2021.1 fEJ9EHR )
1.400
1.200
1.000
0.800
0.600

o

=]

=]

IEH. SRS TT I, JRSESCIE# A . YL

JA

T

I_I/

M

X

P
B

2

/.

+
i}

4

PR, IR S B R b

EAEYES 7 RSN
T, KR IR
5%,

1T EEuE

L@M

Bl 1 : MESTRLHRILL (2019.1 {EAEHD)

HER &
2.300
1.800
1.300
0.800

8¢-9-7C0¢C
(S praderd
LT-1-TC0C
8¢-€-7C0cC
8¢-¢-te0e
v¢-1-2c0c

v¢-¢i-1eoc
9¢-1T-T¢0¢
6¢-0T-T¢0¢

vZ-6-12¢0¢C
§¢-8-1¢0¢
8¢-L-1¢0¢C
0€-9-1¢0¢
T-9-T¢0¢

6C-1-1¢0¢C
Te-€-1c0¢

8¢-9-7¢0¢C
€T-v-ceoc
v¢-1-220c

C¢T-TT-T¢0C

§¢-8-T¢0¢
9T1-9-1¢0¢
Te-€-1c0¢
€1-1-Tc0¢
€-11-0¢0¢
LT-8-0¢0¢
¥-9-0¢0¢

0¢-€-0¢0¢
¢-1-0¢0¢

€¢-0T-6T0¢

9-8-610¢
£T-5-6T0C

iFsofe %t —— VE300584L
|3 4 : IF BiIE

FHiE50018 41

Tk A

e
i

BRI wind, MUF#

=3 3 : IH HiIE

—— [IES0#EE  —— JPIR30048%

—— iiF5007E 3L

o o
S mn
AN

8¢-9-te0e
ST-9-¢e0¢
T-9-¢c0cC
6T-5-¢C0¢
9-9-¢¢0¢
0¢-v-zeoe
L-¥-¢c0C
€¢-€-cane
0T-€-ceoc
§¢-¢-ceoe
v1-¢-zeoe
S¢-T-ceoc
¢1-T-ceoc
6¢-¢T-T¢0C
9T-¢T-T¢0C
€-¢1-Te0¢
C¢¢-TT-120¢C

8¢-9-cc0¢
S1-9-¢C0¢
T-9-¢c0¢
6T-5-¢¢0C
9-9-¢C0¢
0¢-v-ceoc
L-¥-¢T0C
€¢-€-ceoe
0T-€-¢c0c
S¢-¢-ceoe
v1-¢-ceoc
S¢-T-ceoe
¢1-T-ceoe
6¢-¢T-T120C
9T-¢T-T120¢
€-¢1-Tc0c
C¢¢-TT-T¢0C

— HAMNE — TAYIE

Tk A

e
b1

-

I

i)
BRI wind, MUF#

3

i

LAPPIE — THEME
‘Fé/

Z=A#IE




G|

\

N

/)

K BHATRZEYILL

pls

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

»
VA
B 6

o

IC HAE

B S

HE#HRE

87-9-720C 82-9-720C
S1-9-220C ST-9-720C 87-9-720C
T-9-¢eoc F 1-9-2202 —_ £-9-2C0C
61-5-220C = 61-5-7207 - 91-5-220C
= m m s 02-v-2202
9-5-720C = 9-5-720C i ..
ke 87-€-720C
otvzeor I 0T-v-220T - 1=
A7 W m R oL L-€-220C
Lv-220T : & Lv-T20T B
n = Ll ¥1-2-220¢
€2-€-220C = €T-€-720C -
0T-€-220C _ #in 0T-€-220T _ W LT-T-T20C
STTT0T o S7-2-2202 ¥ vT-TT-120T
v1-2-220C mrm mrm — vT-2-220T % % i €-2T-T20C
seT-zzor B B o stT-zeor WL = ZI-T1-120C
10T wm " z1-1-zzoz = R W m T2-0T-120C
o i Sy = = €2-6-1202
62-7T-T120 3 T Bl 62-C1-120C S|
or-zI-tecor. £ & = 91-2T-120T ‘e T€-8-T20C
o o 01-8-120¢
St _ _ e g R = 02-L-1202
TT- B g = =
ZT-TT-120T = ZT-T1-120T 5o s
= w M 62-9-120C
= O O O o o = E
E | R°RE8§ =
BN X
2 E
87-9-220C g 87-9-720C g 87-9-720C
ST-9-720C - §1-9-220C . S1-9-220C
1-9-2202 Mﬂm 1-9-720C ﬂﬂm 1-9-220¢
61-5-220C e 61-5-220C i -G-
9-6-220¢ R R = 9-c-2207 m m % mw m 44014
ovvzzor B & ® otvzzor i = S CEOE
L-v-720T m W [9-2207 m K b 0z--220T
e RS #o RS L7202
e c R See el m €2-€-220C
il _ Y fife cche _ i 01-£-2202
§7-2-220C = §7-2-720C O
o §7-7-720C
e mrw mrm - groccc % % - | ¥1-2-220T
ser-teor B B - T rade A | o .
T ™ e 7 @ i’ 3 i
6C-CT-120T T o1 6¢-C1-120C o NH-H N.Nom
9T-2T-120T 9T-2T-T20T _ _ 62-2T-120T
€-21-120C €-2T-120C 9T-2T-120T
7Z-T1-120C ZT-T1-120C €-21-120C
— ZT-TT-120T
[eNoloNoNoNe] [eolololololoNe) O O O O O O
o [eNoNoNe] < N N< OO o o O O O
S SR3%F PY TS — - No T

IF= H 7K

—— HH A FHKE
— ICH AT &R

wind, MUEMIBTHEA S

-TA

=

FELA —F




G|

N

N

/)

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

O 3

%)

o

EEURTFE (B

S

HE#HRE

82-9-220C
£-9-2202
N —~ 91-6-220¢
87-9-720¢ B el et
£-9-220T o 87-€-720T
91-6-220 . L-€-720T
02-v-2202 B prY Cic
82-€-220¢ & e
B ¥Z-71-1202
L-€-220T - €-2T-120C
yT-2-2202 ﬁ CT-TT-TC0¢
7 72-0T-120C
LT-1-2202
MM v2-6-120C
YZ-CT-120C In| 1-6-120C
€-71-T20C E T1-8-120C
TT-11-120C 8§ - wm-m-wmmm
-OT- n — B2
o D =
5 00000000000
e | |3 B 28288888882
11-8-1202 & OO0 O0O0000009
w".__AJ,J [eNeolololololololoNeNe)
12-L-120T ] e SERRIRIIKZ8
™ = AN e e e e e e e
0e9T0z 2 | X
8-9-120 -
81-5-T¢0¢ _ s o o o o o o
. = o o o o o o
2T-v-120T . | 282883
Te-€T207 Q| B 82-9-220C
or-eTzor HE o [K 3 1 §1-9-220C
-l A oo
o _ = 62-7-220C
6¢-¢T1-0¢0¢ ﬂ__. €T1-v-220C
8-21-020C - 62-€-220C
LT-TT-0207 [y 91-€-¢e0t
£2-0T-0202 12 AL
82-6-020¢ NG s
122202
£-6-020T (] 8T-1-220C
L1-8-020C .»_Hu §-1-2202
- . —N= £-CT-T20T
e S ¥Z-T1-1202
11-9-0c0c I TT-1T-1202
~ O un < M N o
B 385 °3 8

A AR R R

i

A

-

LZN

i

VAP

Tk A

£
Ay

1

PN

7N

wind,

BRI RTHFRA

VB RTHFRA




G|

=

=<}
140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

N

N

/)

iF ) BB PCR S5REE

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

A

VA

o
300ETF (

= 15
1,500,000
1,000,000

500,000

3

=]

3,000,000
2,500,000
2,000,000

120.00
100.00
80.00
60.00
40.00
20.00
0.00

SOETF HB# PCR 5p§32

El3 14
3,500,000
3,000,000
2,500,000
2,000,000
1,500,000
1,000,000

500,000

HE#HRE

C-90-¢C0cC
0€-50-2¢0¢
90-50-2¢0¢
TT-¥0-¢c0C
9T-€0-2¢0C
[aardvgaderd
¥¢-10-2¢0C
0€-¢T-T2¢0C
80-¢T-T¢0C
9T-TT-T20C
S¢-0T-1¢0¢C
¥¢-60-T¢0C
T€-80-1¢0C
60-80-T¢0C
9T-£0-T¢0C
¥¢-90-T20C
T0-90-120¢C
0T-50-T¢0cC

0¢-90-¢c0¢
9¢-50-¢C0¢
6¢-70-220¢
£L0-¥0-¢20C
¥T-€0-¢20C
8T-20-¢20¢
0¢-T0-¢c0¢
8¢-CT-120¢
90-¢T-T¢0¢
CT-TT-T20C
T¢-0T-T20C
¢-60-T2¢0C
£Z-80-T120C
S0-80-T¢0C
¥1-L0-T20C
C¢-90-T¢0C
8¢-50-120¢
90-50-T¢0¢

=

=<}
100.00
80.00
60.00
40.00

oo
Qe
oo
<
— -

PCR (%)
20.00
0.00

=

~

TE—

=

=

e

ey

=

2= 17 @ iPiF 300 BHEHAI PCR 5HE3S

£

=]

250,000
200,000
150,000

50,000

wind, SMAUEHATRHT R ER
100,000

PCR (%)
=
=<}

160.00
140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

300ETF (%) HIf PCR 532

=

~

TE—

=

=i

L=

e

=

= 16

500,000

o o o
S © O
OI OI OI
o o o
S © O
o N -

£

=]

o
S
OI
o
=]
<

T¢-90-2¢0¢
£7-50-¢20¢
S0-90-2¢0¢
80-170-¢Z0¢
ST-€0-¢0C
T¢-¢0-¢e0c

T¢-10-¢20C 4

6¢-¢T-T120¢

£0-CT-T20C
ST-TT-TC0C -

¢¢-0T-T20C
€¢-60-T¢0C
0€-80-T¢0¢
90-80-T¢0C
ST-£0-T¢0C
€¢-90-T¢0C
T€-90-T¢0C
£0-50-T¢0¢

T¢-90-¢0C
£7-50-¢C0¢
§0-90-2¢0¢
80-10-¢Z0¢
ST-€0-¢0C
T¢-¢0-ceoc
T¢-T0-¢c0C
6¢-¢T-T1C0C
£0-CT-T20¢
ST-TT-T¢0C
¢¢-0T-T2¢0C
€¢-60-T¢0C
0€-80-T¢0¢
90-80-T¢0¢
ST-£0-T¢0C
€¢-90-T¢0C
T€-90-T¢0C
£0-50-T¢0C :

) A = e A RS & —— PCR (%)

wind, MUEMIBTHA S

PCR (%)

=

~

(LB

=

TE

2] %

b




G|

\

N

/)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

o

RENZEES

3)
[

50ETF HAIN S &

=3 18

=

HE#HRE

82-9-220¢ 82-9-220T
12-9-720¢ 12-9-220C
¥1-9-220C ) ¥1-9-2207
£-9-220T WT £-9-220T
T€-5-220¢ M T€-5-220C
v2-5-220C % v2-5-220T
L1-5-220C g & L1-5-220T
01-5-2202 % W #y A 01-5-220T
€-5-220T _ _ i €-5-720C
92-%-220¢ " Mm Wn 92-v-7202
6T-7-220C WT = W m 6T-v-220T
Z1-v-220¢ # M % — ‘ Z1-v-220T
S-7-220T WM % wwA_ W 72202
62-€-220C Dm S s R 62-€-220T
teereor R OE & : B TT-€-220T
ST-€-220¢ bR S = ST-€-220C
8-€-220C _ _ _ H m % 8-€-220C
T-€-220T o 5 T T-€-720T
72-7-720¢ MM 2 72-2-220¢
ST1-2-220¢ WM __ﬁ S1-2-220C
8-7-720C m 8-7-720¢
TCL0C oy m A 1-2-2202
sz1zeor A - B §7-1-220C
81-1-220C _ _ 81-1-220T
T1-1-2202 T1-1-2202
v-1-2202 v-1-220¢
© 2 ¥ 8 8 L& 88 g8 v @

(K140 H 17 s s

N

7]

kA

£
Ay

Ui

UEH

AVYA

7N

(K120 PSRBT e
1120 H 3 s ish

R
wind,

7]

- TH
—_—1
Z

(K160 H I SLILBN R e 1,

=
7N

—_— A

— 1




il

\

N

/)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

B EY

o

s A

300ETF HIfX (iF ) I3&

B 20

45
40
35
30
25
20
15
10

HE#HRE

8¢-9-¢c0¢
T¢-9-ceoe
v1-9-¢c0¢
£-9-¢¢0¢
Te-9-¢eoe
v¢-5-ceoe
LT-5-¢C0¢
0T-5-¢c0¢
€-G-¢20¢C
9¢-v-¢eoe
6T-1-¢c0¢
1-v-ceoe
S--¢c0c
6¢-€-¢C0¢
¢e-e-eeoe
ST-€-¢e0c
8-€-¢¢0¢
T-€-¢c0c
¢e-e-eene
ST-¢-ceoe
8-¢-¢e0c
T-¢-¢eoc
S¢-T-ceoc
8T-T-¢C0¢
T1-T-ceoe
¥-T-¢c0c

(K140 171 2R

=

7

%

[120 5 Jfi S35 o
ahEEES

3
n

HAt IS

1120 H s seiksh &
H

wind, MUEMIBTHEA S

Z
Lz

— T H
—
2+ 21 : P 300 B

|42

(K160 H 1 I EN R e

=
7N

—_—4H

—

8¢-9-teoe
T¢-9-ceoe
v1-9-7e0c
£-9-¢T0¢
Te-9-ceoc
v¢-5-zeoe
LT-5-7C0¢
0T-5-ce0¢
€-9-¢e0¢
9¢-v-teoe
6T-1-¢C0¢
C1-v-ceoe
S-v-¢c0oc
6C-€-cC0c
¢e-¢-eeoe
ST-€-¢e0c
8-€-¢C0¢
T-€-¢coc
¢e-e-eene
ST-¢-ceoe
8-¢-¢eoe
T-¢-¢eoc
S¢-T-ceoe
8T-T-¢C0¢
T1-T-ccoc
v-T-¢coc

K160 H J1 s sh R

7

— FFA
—_— FFE

140 H J1 SLIKBIR e 1
wind, MIEH B

—FA
—F%
7N

(K120 J] IR BNZ e
1120 H 3 i zh 3

N
R

—_— LA
EES

— 1
—




HE#HRE

O UL 1A WA )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3 21 : i S0ETF [BSEEn=R

50
45
40
35
30
25 o ——
. /_—
15 _—
10 —
5
0
20H 40 60 H 120
— —ME e— R e—30%70h
— 50% 73 V][] e 70% 73 VAL e 90% 717 AH
AR R : wind, PAEMITEHER
Bl 21 : iPTh 300ETF [H5Rigkahit
45
40
35
30 —
25 —
. / —
15 -
10
5
0

20H 40H 60H 120H

— — R ME e— iRl e—30%0
e 509653V (], e 70953+ V] (], e 90955+ 57 (L

BEKIE: wind, PMLUEHABEHT R



HE#HRE

@ LI B L4

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3R 21 : jFh 300ETF FsEiREn SRk

45
40
35
30 \
25 _—
" —/ —
15
10
5
0
20H 40H 60H 120H
— T — 5/ ME — KA e 30% 530 H
e 50% 7V E e 70% 73] [E e 90% 73137 AL
B KR wind, MLUFWI TR RS
I 21 : iFIR 300 BRISRASRRENE:
40
35
=0 \
25
20 T —
15 -
10
5
0
20H 40H 60H 120H
— T — ME — i KAE e 30% 53N AE

. 509653V (], e 7095307 (], e 90953+ 57 {EL.

BEKIg: wind, PMUEHATEHT 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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