FUEHRLR AR m AR5

O SLHE A R4 T

SRIGTER : SRUHIN
ERHINEERS

SERASE. AR

23

Mk A& 5 F3067533
HFE %5 . 20014903
J& 2.3

Mk S #9m 5. F03088989

REA: B3R
w15 0591-38117689

W48 : zhoulc@xzfutures. com

20228 H5 H EMH

AEIRE

(i PE Uy & S, IR IR G 45 vk, A T
Gy )L H ARER (R 1% 40 A S T, R B s R
BRI NEMIRE, 7 ALK, EHNBEE BRI
FETE . T 5. 6 AmE MM EEGE, 4TI
AR T 2R E RS, ARG . AKIIRE, £
FEEERSBORIRZ G, BIRETFIKE RIS,
AR AN BELEFIREATIE T, 2K 4 Rk
PEA R, RVERLLTHBUR MR L2 .

i WAL T, 3 AR A S R 9 R R R,
PTA 5 GHIB B PR BOR . IABUS AL AT LA i, ek
UM SN2



CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

N O SHM A A ]

4=k
TEM=
aaff m = [::322)
S REHEARL : 5 2R FH AN B R i B
PR WeEEAr | BKRERIE (%) | PCR (%) | IV(B&H %)
50ETF 2.777 0.98 96.82 22.6
VP T 300ETF 4.153 0.75 123.09 23.87
T 300ETF 4.157 0.80 116.53 24.05
PR 300 F8HL | 4105.54 0.85 91.1 23.41
FRIE 1000 F8%0 | 6960.31 0.63 128.83 26.37

MR FEEMEREOR. IS TEY; & FAvE I, 7B 15 2 ik
A T L H RSk R 26 A HEia T2 A, IR 2 i 2 b ik
BERBR . WEBLHRE, 7 ALK, BENESE ERIAGREE TE) M sgesmaR
T 5. 6 As R RECE, A ITHECRESRHEHEZ 2% wohig g pe

SRR o e, ST 7 ORI EIGSRE SRR T TR S ppamen
T WAUKREIES . AKIIRE, 15 FRE IR S BORK
2, BARGTRE RIR IR, BAEEHEARE. MIEKRE,
AR TR WA B PE, EiiFFaiaRE, HA
Tk FRAZE T A, T SRR AR, b 4R 250 [m 7R 5 M3,
AR R B2 o
ECE | kIR (%) | PCR (%) | IV(KR%)
0] 58750 -2.16 142.99 22.83
s 18190 0.14 92.09 23.42
- B 2561 -1.35 85.09 31.88 Rk f5
PR RAi R 7925 -2.44 192.96 23.03 HinEER
PTA 5472 -3.01 76 33 G
T 3946 -0.23 122.75 18.28

W B . M. 4. FEE. BN, PTA. SRR MRS
B BN T, AR AR SO R G B A I, i PTA 5
SRR BRI WABURS IR AT LR N, AR, £k %
P . BRI PCRAE /T IS H) 142.99%. 192.96%, —F KA




o

SO B B 2 i

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1T EEuE

Bl 1 : ERHISURAIES

6.0000 9000.0000
8000.0000
5.0000 7000.0000
6000.0000
£0000 5000.0000
3.0000 4000.0000
3000.0000
2.0000 2000.0000

o o o o (] ()] (o] o o o (o] o (] o o ()] o ()] (o] (o] (] o

o (@] (@] o o o (@] (@] o (@] (@] o (@] (@] (@] (@] o o (@] o o (@]

a4 0N 1 BN O H o h h N D e oo h N O o o ooh o N

o (@] (@] o o — (@] (@] (@] o o — o (@] o o o — (@] (@] o o

D S S S S N S S S S L/ L I T

— — — — — — o o [aN] [a\] o [a\] o o o o o o o (] (] o

o o o o o o o o o o o o o o o o o o o o o o

[o\] o o o [o\] [o\] o o o~ o o [o\] [o\] [a\] [o\] o o~ [o\] o o~ [o\] [a\]

e [ }[F50ETF 510050.SH e J174:300ETF 510300.SH === J/"{%£300ETF 159919.5Z
VJA300 000300.SH === 5H{]1000 000852.5H

BRI wind, SGIERIBOHER
B2 : ltEEEREmE (8 : {ZT) B 3 : FElRE (8 - BT)

150 9500 200000000
190000000
100 8500
’-_"_,~.--\\T.a-a..-quf’f"-\-—- 180000000
50 7500 170000000
160000000
0 6500 150000000
140000000
-50 5500 130000000
120000000
SO Al o L oo L gy 100000000
QA L Fhnd o L NVEORIASIBWANI G N M ™
LaNNNNNNSNNNNNERS A R PR RO RPN,
SEREERRRNRRRRRRRS SHERTITRARA LAl
oONOOANOANNOANNOOOOOON
— E Y H SR . RS H SR
Valivs N REL/ N IRIBE: RTHFRA e PRI RAAR B

B kUi wind, PUFHATRBF RS



il

N

N

/)

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

»
VA

o

SOETF HBtR PCR 5p3E

— VR A RSB = PCR

wind, MUEMIBTHEA S

i 4

HE#HRE

[eNeoNoNe]
R . O <t ANO
R8s ocoo o - o °
a0 0 JFA ¢-8-¢e0c @)
€0-80-220 & te-Lreor T e
€1-£-220T }
82-L0-2202 ._ﬂ i eroc _ ] <
| ey A, @
22-10-720T €2-9-720T MY
& yi-o-czoc B = <
8T-£0-720T &) % =~ & %
s coeeoe g I L
¢T-L0-CT0C ¥T-S-220¢ x NV
90-,0-2202 m €T1-5-220¢C m O %
0€-90-220T B e B A o
, — 0Z-v-220¢ [ @ @
vz-90-zeor = B TT-v-220T «
0z-9070r - 62-€-220C & % %
¥, - 81-€-zzor  LE 2 o
vi-eozeor 3 = 6-czz0r X = oS
80-90-7202 1 . = 87-2-220C W - _m e e
e B S LT-T-220 & =S e
10-90-2202 x 2 sozeor. = 2 g & ‘o
92-50-220C E | o o o o o o 5 AN
g O S © @ & © - 000990 QQo )
0¢-S0-ceoT ww 8 8 8 8 8 — S ® §888885S e
\ = .___K S © © & © = N O wWmomOoLh
9T-50-¢C0¢ %VA TL g n I ® Q& - _._h/_ .____u IR I IR I
01-50-220C M x 5 B
62-v0-720z X = -
Sz-vo-zeor ™ | £ =N -~ £ & &
6T-v0-220¢ — | oo ®esA s = - o 439 88%9K S ra
€T-¥0-720C = Y #e g = > ¢
(0vozeor  w |18 S #® M 5o s
-0~ | “L- 4 €1-£-220T
os-coczor X M Ip b-£2e0T _ = Ip v-£-2202
NI €0:97C0C = €2-9-720T
vT-€070. = & y1-9-ccoc 1B e pT-0-2202
8T-€0-7207 = A~ co-zzor K o 7-9-2202
YT-€0-¢c0¢ €1-5-2202 pnt m €1-6-2207
80-£0-720C — o 6C-v-ze0r = = 62-0-7202
20-€0-220T - LYl hm 0c-7-2Z0C
o TI-v-220T e TI-v-220T
8T-20-220C = 81-€-CcOC I S 8T-€-220C
= o LAY T “ 6-€-220C
¥1-20-2202 S 1
= 8TCCC0C 4% k¥ 87-2-220¢
80-20-720T S LT-Teeoe & = [1-2-220C
[cfeNoNoNoNoNo] @ SRecedc N w_m__n 8-C-CC0C
[eNeololNoNoNoNe] b O O O O O O O - b
e = w| 85888 38 38 ~| 8 8 8 8 8 °
[eNoNoNoNoNoNe]
9390993809 B 838888 8 B S 8 8 8 8
NOoONoLwoLuwn
R R RS Rl o] AL R QR 4 8w

)\ GRS e S B = PCR




G|

N

N

/)

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SHHHEAY PCR SRR

A

VA
=10

o

=]

B3R 9 : iFIAHEAY PCR SHRE

HE#HRE

300
250
200
150
100

o

n o
€-8-¢¢0¢C
S¢-L-teoe
v1-£-220C
§-£-220C
¥¢-9-¢e0t
S1-9-¢C0¢
9-9-¢¢0¢
§¢-S-¢e0C
91-5-¢C0¢
§-G-¢20¢C
T¢-v-ceoc
C1-v-¢eoc
0€-€-ceoc
T¢-€-¢eoe
0T-€-¢c0¢
T-€-¢20c
8T-¢-¢c0¢
6-¢-¢¢0¢

700,000
600,000
500,000
400,000
300,000
200,000
100,000

0

300
250
200
150
100
50

€-8-¢C0¢
S¢-L-TT0C
v1-L-220C

st ————| $7-9-7C0C
§1-9-¢c0¢
9-9-¢C0¢
§¢-5-¢e0e
9T-5-2¢0¢C
= | seun
T¢-v-ceoe
1-v-ceoc
S raderd
T¢-€-ceoe
0T-€-2¢0¢
T-€-¢c0c
8T-¢-¢c0cC
6-¢-¢C0¢

80000
70000
60000
50000
40000

PCR

=

DL sm—

HAtY PCR 5BE32

=
I+

Bl

=

e

e

=

— R
E& 12

wind, MUEMIBTHEA S

el KR
X BHAY PCR 5Rk32

)\ GRS S == PCR
Bz 11

€-8-220¢

§¢-L-TT0t
¥1-L-tC0C
S-£-TT0¢C

¥¢-9-t¢0cC
ST-9-7C0¢C
9-9-¢¢0¢

S9¢-S-TC0C
9T1-G-¢¢0¢C
§-G-¢C0¢C

T¢-¥-Tcoe
¢T-¥-TCoce
s——1 0€-€-¢¢0¢
s—+ TC-€-CC0C

|

T-€-¢c0c
8T-¢-te0t
6-¢-¢C0¢

250
200
150
100

o
[Tp]

o
o
o
o
n

o
€-8-¢¢0¢
S¢-L-Teot
v1-L-T¢0C
§-£-¢C0C
¥Z-9-220cC
§1-9-¢¢0¢
9-9-¢C0¢
§¢-5-¢e0e
91-5-2¢0¢C
§-G-¢¢0¢
T¢-v-ceoe
1-v-ceoe
0€-€-7C0cC
T¢-€-ceoe
0T-€-2¢0¢
T-€-¢c0c
8T-¢-7C0¢C
6-¢-¢C0¢
o

250000
200000
150000
100000

HHAY PCR 5Rk3E

3)
1

I

— S - R~ PCR
& 14

35000
30000

UESI B A 7
40000

wind, 2%

200
150
100

PGS Sl
PTA HJ# PCR 5%

=13

£

)\ A RS B == PCR
=]

350000
300000
250000
200000
150000
100000

€-8-¢¢0¢
S¢-£-ceoe
VT1-L-TC0C

§-£-C¢0C

¥Z-9-2¢0cC

——— G1-9-¢e0¢

9-9-¢C0¢
§¢-§-¢eoe
91-5-2¢0¢
§-5-¢¢0¢
T¢-v-ceoe
1-v-ceoe
0€-€-7e0c
T¢-€-ceoe
0T-€-220cC
T-€-¢c0c
8T-¢-CC0C
6-¢-¢C0¢

€-8-¢20¢C
S¢-£-te0t
v1-L-cC0C
S-£-TC0C
v¢-9-¢eoe

—— | S1-9-¢C0¢C

9-9-¢¢0¢

§¢-S-¢eoe
91-5-¢20¢
§-G-¢20cC

Te-v-ceoe
Cl-v-ceoe
0€-€-¢eoc
Te-¢-ceoe
0T-€-¢coc

8T-¢-¢e0e
6-¢-Cc0C

I ) VA I A A B e— PCR

wind, MUEMIBTHA S

)\ A S == PCR




G|

N

N

/)

HEWI 54

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

A

VA

o

B (1V) 3tk

3
)

EFRIEAREE

B 15

35.00
33.00
31.00
29.00
27.00
25.00
23.00
21.00
19.00
17.00
15.00

HE#HRE

€-8-¢¢0¢

8¢-L-TC0¢C
e-L-eeoe
8T-L-TC0¢C
[N AT A4
9-£-¢T0¢

0€-9-7c0cC
¥¢-9-2c0c
0¢-9-tcoc
¥1-9-2¢0¢
8-9-¢C0¢

T-9-¢c0c

9¢-5-7C0cC
0¢-5-teoc
9T-5-¢¢0¢C
0T-5-¢c0cC
SYauaraderd
S¢-v-ceoe
6T--¢c0C
€T-v-ceoc
L-¥-¢T0t

0€-€-zeoc
vZ-€-2¢coc
8T-€-¢C0¢C
V1-€-2¢0c
8-£-¢e0c

-€-¢e0c

v¢-¢-teoe
8T-¢-¢c0cC
v1-¢-2c0c
8-¢-¢eoe

9¢-T-2C0¢C
0¢-T-2c0c
V1-T-2¢0C
OT-T-2¢0¢

HhiE 10001V

IPIR300 IV
BiFF 8

£
Ay

1

-

B (1V) 3tb

»
/

UEH)

AVYA

7N

s SOETF |V s Y7 300ETF |V s V78 300ETF IV
wind,

i FER

]

=16

£

=]

)

0.7000
0.6000
0.5000
0.4000
0.3000
0.2000
0.1000
0.0000

¥0-80-¢c0¢
8¢-L0-¢C0¢
T¢-£0-¢c0C
v1-L0-¢20¢
£L0-L0-¢C0C
0€-90-cc0oc
€¢-90-¢¢0C
9T-90-¢C0¢
60-90-¢c0¢
T0-90-¢¢0C
§¢-50-¢c0c
8T-50-¢c0¢
T1-50-¢¢0c
6¢-¥0-cC0¢
¢¢-10-¢eoc
ST-v0-¢c0c
80-0-¢c0¢
0€-€0-ceoc
€¢-€0-Ce0C
9T-€0-¢c0C
60-€0-¢C0¢
¢0-€0-¢c0c
€¢-20-¢e0c
9T-¢0-¢e0¢
60-¢0-cc0¢
9¢-T0-¢c0¢
6T-T0-cC0¢
¢1-10-¢¢0C
S0-T0-¢¢0C

FFEFHEIV

——

Tk A

£
Ay

1

UEH)

AVYA

7N

FEFESTTAEI e IS S PHIV

I | e PTA S - EEIV

wind,

2

Z]

VTSIV

B

Z




G|

\

N

/)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

o

Y

RENZEES

o
[

50ETF HAIN S &

*xz17

£

=]

50
45
40
35
30
25
20
15
10

HE#HRE

LT-[-te0C
0¢-£-ceoe
€1-£-ce0C
9-£-2T0C

6¢-9-¢C0¢
¢¢-9-ceoe
S1-9-¢c0¢
8-9-¢C0¢

T-9-¢¢0¢C

§¢-9-¢e0e
8T-5-¢C0¢
T1-9-¢c0c
¥-5-¢20c

LT-1-ce0e
0¢-v-ceoc
€T--ceoc
9-¥-¢20¢

0€-g-ceoe
€¢-¢-ceoe
9T-€-¢c0¢
6-€-¢C0C

-€-¢¢0C

(K140 H J1 s dsh &

7

7]

04

RENZEES

-
I/

E —t
%

Tk A

)
£

Ui

o

F) RE

I

UEH)

N

AVA

7N

F120 H 77 s %
K120 H I3 s i 5h

wind,

—TH
T
T
300ETF HAY (

—_—1

(60 H Ji R e
B 18

=
7N

— 4 H

— 1

45

LT-[-ce0t
0¢-£-ceoe
€T-£-tT0C
9-£-¢T0C
6¢-9-¢C0¢
¢¢-9-ceoe
ST-9-¢C0¢
8-9-¢¢0¢
T-9-¢¢0C
§¢-5-¢eoe
8T-5-¢C0¢
T1-9-¢c0c
¥-S-¢c0c
LT-V-ce0e
0¢-v-ceoc
€T-v-ceoc
9-¥-¢C0c
0€g-g-ceoe
€¢-¢-ceoe
9T-€-¢c0¢
6-€-¢C0C
-€-¢¢0C

(K140 H J1 s desh &

7

7]

(K120 H PSRBT e—,

1120 H J3 s sh
wind, MUEMIBTHA S

7

7

w— T F

—_—1

(K160 H [ UL BN e

=
7N

—_— LA

—_—




2zl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

SLUE B A R

o

HE#HRE

3
n

RENZEES

=25 19 : 300ETF HAfL (iF ) BE

=4
=]

£T-[-TC0C
(ayAraderd
€T-/L-ce0t
9-£-C¢0C

6C-9-2C0¢C
¢¢-9-ceoe
§1-9-ceoc
8-9-¢¢0¢

T-9-¢20c

§¢-§-¢eoe
8T-5-¢¢0¢C
T1-§-ccoc
¥-S-¢c0c

LT-¥-TC0C
0¢-v-teoce
€T-v-ceoc
9-¥-¢¢0¢

0€-€-zcoc
€¢-€-ceoe
9T-€-2¢0¢C
6-€-¢¢0¢

-€-¢C0C

= TTH

—_— LA

—_—FFE

SES

(K160 H J1 s sh %

7

(K140 H [ UL BN e 1,

7

(K120 0[] IR BNZ e

7

— 1

120 H I3 S sh =

7

—_—1

Bk wind, PAUFHATRBF RS

ES

3
n

i 300 BRASHAN RS

3
1

Bz 20 :

£T-[-TC0C

(ayAraderd

€1-£-ce0C

9-£-¢T0¢

6C-9-2C0¢C

¢-9-ceoe

§1-9-¢c0¢

8-9-¢C0¢

T-9-¢c0c

§¢-59-¢eoe

8T-5-¢¢0¢

T1-9-cc0c

v-9-¢coc

LT-1-TC0C

oy araderd

€T-v-ceoc

9-¥-¢C0¢

0€-€-zeoc

€¢-€-ceoe

9T-€-220¢C

6-€-¢C0¢

-€-¢e0c

— FFA
—_ %

—FA
—F=

— A
Sk

(K160 H J1 s shH

7

(K140 H I SLILBNFR e

7

(1200 [ UL BNZR e

7

—_—

120 H I3 SE i sh =

7

—_—

TR

HARSRJE: wind, MAFHA



O ZHit Mt H 2 vl

HE#HRE

B3 21 : BilE 1000 BHEHANS & HEIERER

29
27
25 ——
23
21 e ————
19
17
15
o 0, ™ < o A 9 ) N N 0 %
A G A G G A S LG A G A L Y.
R s A A S A o
O ) A A A A A A A
W — —_— =
e FRAT20H 7 R AR e FREA0 H 7 U AR e R 160 H 77 52 IR SR
e 1751120 F 7 30 B 2
AR RVE: wind, DLUFHITRHF KD
Bz 22 : {REIe S il E=RE
45
40
35
30
25
20
15
10
5
0
AR A L L s i PR I LN N N M LN S S A Vi
N N0 O O 9 9, O ST A A NN NN NN N A
A A g A s g A A I A A I A R R A
R S S S N S S S S A e S S S S S S A
— 202209 202210 202211
202212 — 202301 = 202303
e FRA20H 7 AR e FRAA0 H 7 U B3R e 160 H 7 52U SR

— 7 120 B 7 5 5 2

Bk wind, PUFHITRBF RS



O ZHit Mt H 2 vl

HE#HRE

B3R 23 : {RHI RS RN EES

35
30
25
20
15
10
5
0
™
o”'v%»bi’vbﬁ’vbf’vba’vb%&z’&%bf’ﬁﬁ:'9'«Z’ﬁﬁ?ﬁ«%ﬁ i’»«%’«i’»’«%«ﬁfgﬁf@ﬁgﬁ
VWA AT AR AT AT DT AR VT VT VT DT AR AR AT DT DT AP AT VY
— 202209 — 202210 e 202211
202212 e (20 0 J7 SR BNH e FRIEI40 0 7 5 B

— FREI60 H J7 SR A R e FRf120 H [J7 523 5) %

Bk wind, PAUFHATRBF RS

B3R 24 : AERHAIS S iRENRES

45

40

35

30

25

$ S
W D7 AT AT AR AR DT A A B A
202209 — 202210 e 202211
202212 = 202301 — 202303
e FRA20H 7 U AR e FRATA0OH 7 U AR e FR 60 H JJ7 52 IR SR
— R 120 F 77 B B2

HHERIR: wind, PLUEMITTHEAES



O ZHit Mt H 2 vl

HE#HRE

Bz 25 : RAEHINIS S iRohEEER

35

30

25

20

15

10

5

0
0'9"6:'\9’&'\;@\9%%\,:?\?'vbﬂ/o'v&%%&:,@@w&i”« :9;\ b’»":\ %'\:\ 0’\2\ ’\,:f\ §)'\:\ q/oq:\ q,'\;:\ q/@'\:\ ﬂib’»"’%ﬂ/m"’%v
S G Y Y YA G g Y G P G S

e 202209 e 202210 e 202211
202301 e HREI20 H [ S B ZE e B 140 H J7 52 55

o FR 60 H [T SEN BN R e 1K 120 H ] 2B BHFR

Bk wind, PAUFHATRBF RS

B3R 26 : PTA BRI R & iRiah=EiE

55

50

45

40

35

30

— 202209 — 202210 — 202211
202212 e FRE20 H J7SEH A R e 5 (140 H [J7 52 2R
— FREI60 H JT U B e Fr 1120 H 7 5 52

Bk wind, PUFHITRBF RS



O ZHit Mt H 2 vl

HE#HRE

B3 27 : SHHEIS S IRaEES

40
35
30
25
20
15
10
5
0
o'\/q”é;’ﬂ’b%’v@g)'v@pmbé\'\;@ﬂ/\:\,&?\,’é\'\,’%@i‘:\I\',»";\fo'»":\/\'\f\’\,\:\:\c)'\f\p'\f\@w«ﬂ/zﬁﬂi’mﬁﬂ:\{\ﬁ@%ﬂ/mﬁ’v
B G W P S G Y VS G Y Vg G Y S
— 202209 — 202211 202301
202305 —_— e FR 120 0 7 BN F

o FRHTA0 H [ LN TR e B 60 H JJ7 H BN T e 11120 H [ SE I B

B kUi wind, PAUFHATRBF RS



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,



