O LW B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

MILHRER - fRR =R RS

AE

i

RIE5F

ARN/NMELE, RREXN RS

——2022 £F 12 F USDA 1R & EI¥

HUEEA BT e FE & Oy

AR
Mok K45 . F3067533
FHF B 95 . 20014903

AR A
%
w36 0591-38117682
WA

linling@xzfutures. com

202F 128 120 BH—
NERE

RIRRNEE, HOE R, EARSEHIA
Pr bETh, AR AT SR B, AR KBNS AT

REAFAE— 3 DI o

SERE RS R NE BT, (HEREA S
JEAH ELH BT S T B, ROR G BRI 5, 5S4
SLMANAS o (HA 323 A SRBURAN R U 5 K BN
BN, AR TR IRAEAE N RE R RS, ARORELMAY
FAT REdERF R S



O LW B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

REBR
L RER AT BT TEBIIRTIAT oo evvrevtreetiert ettt 3
2. BIREHBE R TEEIIRIAT oot 5
BRE >
ER L RIRATHBIBIIR oo FIRIREX B

B 2: REREHBETETETIR oo 4



@ LIk B IR )
CHINA INDUSTRIAL SECURITIES I‘UTURI'S CO.,LTD.

TARS

1. 2R AKEHBFEHERUR

FEAMVER 12 Ak Eor, SERKEHIFIZESR 0. 95 /20, AL ETF0.97%, & 3.91 14
Wi, FREE BT 0. 16%, 1 & 1. 66 20, FREL % 0. 04%, K& 38 & 3. 8 AZ, 3 LL BT 0. 19%,
HHRPEAF 1. 02 AZHE, PR BFF 0. 53%, FEAELL Y 18. 76%, FALL BT 0. 35%. AR /Mg 7,
45 A 2

MIORAE, BEN T, £E. B KGO EREE, BIRESZ K G SR R ECR R,
Tk R, R E R S A S g A R T, AR TR . 75 R T T
BR B K 9 2 R RS g &, HER S AL E RN KGR RER LI, SRR TR
SRNIE_ETF o AR A EREEAY Eb 3G 02 B AL S AT SR T

Bk, 12 ARG /MG ERR GRS O, AU BT, AR B R

KGNS AT RE I ]
Bkl XKEERUBEER

REEKRHEFTLER
2021/22 (11 2021/22 (12 2022/23 (11  2022/23 (12
2020/21 A) A) A) A) 12 AEL 12 BRtE
HER (BAN)
AR 94.73 100.11 99.81 94.67 95.59 -4.23% 0.97%
ZxH 14.28 6.97 6.97 7.45 7.45 6.89% 0.00%
Ri] A 1 26.65 25.06 25.06 23.9 23.9 -4.63% 0.00%
el 20.42 27.95 27.95 23.34 2381 -14.81% 2.01%
B 0.33 0.17 0.17 0.13 0.13 -23.53% 0.00%
H 24.61 34.49 34.48 31.79 31.79 -7.80% 0.00%
747! 1.72 1.09 1.11 1.13 1.55 39.64% 37.17%
R 0.98 0.82 0.77 0.8 0.75 -2.60% -6.25%
YA 0.37 0.1 0.1 0.3 0.3 200.00% 0.00%
HoAth 5.37 3.46 32 5.83 5.91 84.69% 1.37%
g (A D
A ER 368.52 384.01 381.78 390.53 391.17 2.46% 0.16%
EH 114.75 120.43 120.43 118.27 118.27 -1.79% 0.00%
FA]Hi2 5E 46.2 495 495 495 495 0.00% 0.00%
et} 139.5 144 144 152 152 5.56% 0.00%
A= 9.9 105 10 10 10 0.00% 0.00%
i 19.6 19 16.4 18.4 18.4 12.20% 0.00%
77! 2.6 2.75 2.75 2.47 2.47 -10.18% 0.00%
KA E 0.59 0.53 0.53 0.5 0.5 -5.66% 0.00%
PG 0.25 0.3 0.3 0.23 0.23 -23.33% 0.00%

HoAth 35.13 37 37.87 39.16 39.8 5.10% 1.63%
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O CHMD
AR 165.54 169.78 169.78 166.28 166.21 -2.10% -0.04%
i 99.74 100 100 98 98 -2.00% 0.00%
Kk BR 14.79 15 15 14.8 14.4 -4.00% -2.70%
R 9.68 9.9 9.9 0.88 0.88 -0.20% 0.00%
ARG Ef 6.1 6.2 6.2 6.4 6.4 3.23% 0.00%
HoAth 35.23 38.68 38.68 37.2 3753 -2.97% 0.89%
B CH D
AR 164.99 172.09 172.34 169.14 169.38 -1.72% 0.14%
EH 61.67 55.79 55.79 55.66 55.66 -0.23% 0.00%
Fi] 4R £ 5.2 5.35 5.35 7.2 7.7 43.93% 6.94%
(] 81.65 % % 89.5 89.5 -4.79% 0.00%
S A= = 6.33 6.5 6.35 5.75 5.65 -11.02% -1.74%
HoAth 10.14 10.45 10.85 11.03 10.87 0.18% -1.45%
WiHE (A M)
£FR 363.76 378.03 377.03 380.17 380.88 1.02% 0.19%
*H 60.91 62.77 62.77 64.48 64.48 2.72% 0.00%
Py A 5E 47.41 49.4 49.4 47 47 -4.86% 0.00%
(] 49.88 50.35 50.35 55.35 55.35 9.93% 0.00%
B i =E 3.47 3.93 3.58 3.86 3.93 9.78% 1.81%
i 112.74 117.7 116.7 116.59 116.59 -0.09% 0.00%
747! 17.36 17.62 17.62 16.78 16.48 -6.47% -1.79%
R 10.04 10.41 10.44 10.2 10.2 -2.30% 0.00%
HPHEf 6.25 6.45 6.45 6.6 6.6 2.33% 0.00%
HoAth 55.7 59.4 59.72 59.31 60.25 0.89% 1.58%
IR A CH D
A ER 100.03 103.78 102 102.17 102.71 0.70% 0.53%
*£H 6.99 9.25 9.25 5.99 5.99 -35.24% 0.00%
FA] i 2 25.06 24,61 24,61 24 235 -4.51% -2.08%
st} 29.4 28.25 28.25 31.24 3171 12.25% 1.50%
B i =E 0.45 0.26 0.26 0.53 0.56 115.38% 5.66%
rh 31.15 35.69 34.08 315 315 -7.57% 0.00%
WK R 1.56 1 1.01 1.4 1.69 67.33% 20.71%
R L 1.2 0.82 0.74 0.96 0.92 24.32% -4.17%
HYHEf 0.46 0.15 0.15 0.32 0.33 120.00% 3.13%
HAth 3.76 3.75 3.65 6.23 6.51 78.36% 4.49%
FE#S

£FR 18.92% 18.86% 18.57% 18.60% 18.67% 0.53% 0.35%
*[H 16.56% 7.80% 7.80% 4.99% 4.99% -36.09% 0.00%
FiIfRZE  5.70% 44.95% 44.95% 44.28% 42.96% -4.42% -2.98%
el 22.91% 19.57% 19.57% 21.57% 21.89% 11.86% 1.50%
EfiE  28.06% 2.49% 2.62% 5.52% 5.85% 123.25% 5.99%
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i 47.63% 30.30% 29.18% 26.99% 26.99%
MR B 22.35% 5.60% 5.66% 8.24% 10.10%
R 4.59% 7.86% 7.07% 9.39% 9.00%
BPGEF 23.03% 2.33% 2.33% 4.85% 5.00%

-7.48%

78.53%

27.24%
115.00%

0.00%
22.66%
-4.17%

3.13%

HERR: USDA, SXIEHAGIR & BT

2. EIREHHFFERMR

ST, 12 A ARSI EAE 456 W, IR ETE 3. 17%, AR 6188 JiNE,
ML ETF0.02%, BRI 1156 J0E, IRAEL & 1.03%, 1 1266 Jjid, IR TFE 0. 32%, EAH
P 6051 JiMf, IALE LT 0. 2%, HWIKFEEAF 487 Jimd, IRELRF% 1.22%, FEASLL 6.66%, MEL T EE

1. 33%.

BUEKRE, R DIHEMIREA P REESENERE, RGO O SERESE, H
I 2 Lt B Y S T B, Gl AR SRAE B, R LN S5 0L, SCE SIS, (22

FERGHENIEIIRE LT, Sl AR TTREA T TR, SIS TR RA LT, KkE
MATRE R IME G EH -
k2. =RIAHRERER
TRERMFT L ER
2021/22 2021/22 2022/23 2022/23 12 AE 12 BIR
2020/21 (11 A) (12 A) (11 A) (12 B) tt kb
¥ ERF (BAE)
AER 5.38 4.34 4.19 4.42 4.56 8.83% 3.17%
EH 0.84 0.99 0.97 0.91 0.9 -7.22% -1.10%
Ri] 4R 4 0.55 0.27 0.27 0.53 0.52 92.59% -1.89%
] 0.48 0.49 0.49 0.36 0.36 -26.53% 0.00%
Y435} 0.44 0.4 0.3 0.5 0.46 53.33% -8.00%
M 0.78 0.7 0.7 0.24 0.24 -65.71% 0.00%
=153 0.14 0.15 0.15 0.1 0.24 60.00%  140.00%
b4k 0.43 0.21 0.23 0.24 0.26 13.04% 8.33%
2 (BA)

4 ER 59.23 61.74 61.64 61.87 61.88 0.39% 0.02%
% 11.35 11.58 11.67 11.93 11.93 2.23% 0.00%
Ri] HR 4 7.93 8.35 8.35 7.86 7.86 -5.87% 0.00%
=g 8.99 9.18 9.18 9.97 9.97 8.61% 0.00%
Y435} 3 3.02 3.02 2.89 2.83 -6.29% -2.08%
M 16.67 17.56 17.38 17.2 17.2 -1.04% 0.00%
B[ 1.71 1.8 1.8 1.8 1.8 0.00% 0.00%
b4k 0.99 1.2 1.2 1.13 1.19 -0.83% 5.31%
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HA (BAME)
AER 11.71 11.89 11.59 11.68 11.56 -0.26% -1.03%
% 0.14 0.2 0.2 0.23 0.14 -30.00%  -39.13%
B AR 5 0 0 0 0 0
B 0.25 0.08 0.1 0.1 0.08 -20.00%  -20.00%
i e 0.49 0.45 0.45 0.5 0.5 11.11% 0.00%
H 1.23 1.1 1.1 1 1 -9.09% 0.00%
B[ 3.25 3.73 34 3.35 3.35 -1.47% 0.00%
b9k 1.63 1.6 1.6 1.59 1.55 -3.13% -2.52%
HE (BN
. 12.61 12.58 12.72 12.66 12.62 -0.79% -0.32%
AR
FH 0.79 0.57 0.57 0.59 0.5 -12.28%  -15.25%
R 5t 6.14 6.25 6.25 5.5 5.5 -12.00%  0.00%
i} 1.26 1.3 1.45 2.1 2.15 48.28% 2.38%
] 1.06 0.95 0.95 1.08 1.08 13.68% 0.00%
H 0.04 0.15 0.15 0.09 0.09 -40.00% 0.00%
E[JRE 0.01 0.02 0.02 0.02 0.02 0.00% 0.00%
1tk 0.13 0.25 0.25 0.11 0.11 -56.00% 0.00%
REERE (BAMH)
LR 58.45 61.34 60.69 60.39 60.51 -0.30% 0.20%
EH 10.58 11.34 11.41 11.64 11.61 1.75% -0.26%
R A 2 2.04 2.1 2.1 2.38 2.38 13.33% 0.00%
B 7.98 7.99 7.86 7.83 7.83 -0.38% 0.00%
Y435} 2.43 2.61 2.61 2.36 2.36 -9.58% 0.00%
M 17.6 18.46 18.28 17.8 17.8 -2.63% 0.00%
=153 4.95 5.5 5.1 5.1 5.2 1.96% 1.96%
b3k 2.6 2.57 2.57 2.59 2.62 1.95% 1.16%
HRERF (BAME)
LR 5.26 4.05 4.01 4.93 4.87 21.45% -1.22%
EH 0.97 0.87 0.87 0.84 0.86 -1.15% 2.38%
R A 2 0.3 0.27 0.27 0.51 0.5 85.19% -1.96%
ey 0.47 0.46 0.46 0.5 0.43 -6.52% -14.00%
Y435} 0.44 0.32 0.22 0.46 0.36 63.64%  -21.74%
M 1.03 0.75 0.75 0.55 0.55 -26.67% 0.00%
B[ 0.13 0.16 0.24 0.14 0.17 -29.17% 21.43%
b4k 0.33 0.2 0.22 0.27 0.28 27.21% 3.70%
EESHLE
4R 7.40% 5.52% 5.46% 6.75% 6.66% 21.91% -1.33%
K 8.53% 7.26% 7.26% 6.87% 7.10% -2.21% 3.40%
R 3 3.67% 3.23% 3.23% 6.47% 6.35% 96.23%  -1.96%
(W] 5.09% 4.94% 4.94% 5.04% 4.31% -12.80%  -14.43%
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Y&zl 12.61% 8.99% 6.18% 13.37% 10.47% 69.34%  -21.74%
Hh 5.84% 4.07% 4.07% 3.07% 3.07% -24.45% 0.00%
[ 2.62% 3.13% 4.69% 2.73% 3.26% 3052%  19.10%
b |eE 12.09% 7.09% 7.80% 10.00% 10.26% 31.47% 2.56%

HaEskig: USDA, SRS & B0

AASBRBRLSE, Mz, EVHEARRES. RREBHETHIDRIRT A&
AR R REMKANEIESIRE XFER, DTEEETRANBALIERE,
BYSEBAMNEEEL, WKEW. RE, Fie, FRZEME=FTHEEZM. K&
ARBERTHRS B AR E P EAEE T RS R B 38 E R EE 2 28
B o

FREVEERIFETAFER, RATNXLEEBIERIENTBIEREER
RIE, BARIEFMESNESMBWASLEEMEE. XHHWR . FHILFEIX
&5, XERETLZEAEEEARERBEANT—BLERRELHNRE. £ikE
RiZERERRES DT RANAEIRE. DRE2ITTHE. MEFHAR. BALHE
MU R R T4 itk & B #I=4 B B3RS H T

ZERANMARENELRFRKNE—ER. AREFAENRENRSIEE
FEEMAER, TEEEPAASHRN . KRARBRARERDERETHIE
P%%%E Bir. MERAKFTE. ARFRNEFPNEEARENEMENIE

WESFEEFERRL, Uk (FELE) BRI EBI.

HEEABERAT, RixEFNEEIARENERAFRNB RIS EMARREZEZIL.
EEMBERAT, RREAREAARERRREFNEATRER S BRIIRAAEMR
.

ARENUR TS REFAPANURABHXS L, NTFETARKREEEHE DM
LR S R, FREFRSH, XIEHEMRL RS AEBRT.

RIRERRN AR ERARRE, RETEWFH, EHMWEAAT A
Eﬂﬁf%% EflfLm. WA Flk, FEPRLREREMRLESR, B

BRAREHTEIFRRNSIH. WTEs.



