HIULEA B AR = AR 5

O SLIEW B B )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
T4 2
HNNHERE

SLIEHA R

s

2
A Ab A& Gy 5
B EH T
A
A AL T G 5
EE g R ECRa
J& =3
A AL T G 5

F3067533
20014903

F03091213
20016895

F03088989

BAA: Pl
w3 0591-38117689

Wl 48 : zhoulc@xzfutures. com

20234 1 H4H EW=

NERE

AR Y, M&. QB4R fES: 12 HE
77 PMI #4547, HLCRTESRSE T, TIRMER T, BUK
RO PR RS B, K REE, 55
g gy Sy YRl Cipvie I = 1Ee 4 S T =k B ] 0] 5V
SATTEEN, BB S T R IARGEAR, BRI KA
RORE, TET R AL SRR R U . SIS SR | S
H R AR DA S, B 14 T A DGV A T A 25 SRS

T i SRS T, ] A S R G R, T A
Mo W IGHEAT IR ER], Betl. A7t L7
BOK . 1 it BB S B R A IR B AR AE (R I
DT, ] P9 42 BRI o0t e SR R R s R 5548, B
PBHAIRAT IR .



@ LI B 44 )

E] Eﬁ% CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
TRUR
i B R RE

SRR

SRS ELBERY, AR, AREHRH
W KPR . AR ISP 5 9 A7 00 Je 1, Hh
FEL T PR RIBOBCR A, (E R Py B B T A B AR R —
M, 12 AEJ7 PMI S 47, RLUAT{E4RSE FR%, ERME RN, 4
RilEE 5T DRSS T U B BRSO S B — i R R, R R AE
WAFRE R ESTHZGES, VRATTREERE, ZHEEE  BALKES
559, IRERHNE. WBUEEIETH, EIE 50 H5IPE 300 4551 R
(1720 H M) S0 802 R B 2RI —4F 10% 3R PA T o Baipk 2SR i i
B, WIS R IIEEAN, T R ILRRRE TN, Baik S P ksl &
HHRENR, FEBIETRARBL, 9 BT I A SR I 3 5 T -
FAE 50, YK 300 5 HHIE 500 HHIE 1000 [ 17 sk s R i =
SAR IS PRI (=5 UT] o SR 7R 9| N S - T 6 o T
Wy ST HH BB DA SR, B SRR AN A R AR S TR A 22
Hemg, WNHES%,

[ELEEEE

MR ARBR o NS — PG g R, AR IR, e
B A NBOA P2, R BTG o = A 52 35 2 A TR HLR He il
REAL A7 R BT BHTEOR . RREOR S R BOR T SRR i, B8R
YEFFR AR Do T SRRSO B B AR R AIG,  FR & BB R THIEA] S5 TA
s AR LERFAE AR D8], [ P SRS X0 X ) it SR S P A
Rt RENEAIR, REGRHGREAZE. NtES%,




HE#R S

o

SLUE I %

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B sl

TIRER

Ek 1 SRFANEHE

B W EE Tk kg (%) PCR (%) IV(F&H %)
50ETF 2.651 0.08 90.81 18.74
VT 300ETF 3.949 0.28 91.61 19.10
&1 300ETF 3.953 -0.03 92.92 19.26
VT 500ETF 5.970 1.41 105.91 20.56
AT 500ETF 6.076 1.38 87.32 20.83
Akt ETF 2.289 0.44 93.02 21.41
AE 100ETF 2.925 0.24 76.76 19.50
VPR 300 FE 3k 3887.90 0.42 69.36 18.90
thiiF 1000 F5 %k 6423.70 2.26 71.29 19.28
Fd Ry wind, MAFEARWFARES
Bk 2: ERAREE
pia LA LA | EkERIE (%) PCR (%) IV(B& %)
| 65790 -0.15 137.54 13.15
& 18270 -4.47 91.24 12.73
FH 2669 3.77 80.82 24.03
RN 7865 1.43 103.46 17.28
PTA 5530 6.39 75.45 24.26
R 3943 -7.79 82.88 22.41
B sRUE: wind, MAUFHARBF A
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Bk 18: BRMBHN PCR ERZE
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B3k 20: A PCR 5% E
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Bk 23: SOETF &R RER
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B3R 25: 300ETF HX

OR) BREENRER

35
30
25
20
15
10
5
0
2022/7/1 2022/8/1 2022/9/1 2022/10/1 2022/11/1  2022/12/1
— e — T
2 e FRH20 H JJT SN BN R e b 40 H 5 5295 B 2R
e PR I60 H JJ] 2 H B R e b 1120 H 7 52305 5)) 2%
AR wind, MUEHIBTHTA AT
B3R 26: FIR 300 BRI 2B R ER
30
25
20
15
10
5
0
2022/7/1 2022/8/1 2022/9/1  2022/10/1  2022/11/1  2022/12/1
— Y — N
—FFA EES
—_— —
e bR 20 H ] 2 B R e b 40 H T 52 B R
e bR 60 H JJT S B R e b 120 H 7 52 95 526

HHEkiE: wind,

AR BT A



HE#R S

SCHEIN 8% 4 A

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

B3R 27: i 1000 BRISEAR R S MR ER
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