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

20231 H 16 H EHl—

NERE

SRR R BRI L. A RIONgER R BES . EH
I B R A A S S 2 (A R . [ N TR TF 4658
Ty G PR S5 75 T )8 8, 2022 4R R RAE KU i
s BERE RN, PBRAGE R R O BB H A,
B FAE 50 5370 300 &5 WAL SR J51H , L ET,
TR E BN, 2450 B R PR S
IR, KL MG S B SRN, BEIE R OGTE
YR I ZE S

R IR T, AT SRR IR ], fefh. A
BRI LT BEIIBOR o R b A R A B AR A B, K
B ZEAERFE AR IA], [ A R ZE R BR BN 0T RE it AR gt 1) o
BRI, BB AR .



@ >LHE I 5 i B4 )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R S

TERR

i B R RE

SRR AL, AREH x5
W EGR. FEATH e R 55 SL SR WU AZ (K R, b

PELTH AN RIBECR A, TR 5 4B R R I U R

. S5 [ AK B0 TR 5 L BEAE 2 AN BIE DK — SR E 25 A

BE AT, ot I K A R I SR A B AT R L LA H BN

SRR . ENaEANRDZKEMN 2131 iz, FALEH 13677  ALKES
SRR (70, Egin 26,26 T2, FIHER 6,59 FLTE. 2022 R R R

FEARBER IR, B R R, RN A B O B B 18

Hix, BIFEBERNFIMET ™, 5T KBRS 335

SAGSERAT IS . WL EhE T, ZHETKMRE O Em, T

AECAR AN E VRS D1, DT KA AT 3 A7 7E B Bl THE O, fafk

KE, BIERRRZR T, Y SRA OGBS 4% 505K

W SEHBE I, PRGN E S . (VS

W (GHRES. A, A b LRk, iR in
s oy ISR BN R O A SRR . T VBT B R RS
{66, B PR ST R, SR 7 (R IX 0 o st ot
BB RIS R 5 0, WA (LR A R, BRI 2 K,
S SR T i R0 24 T B O B 2, 7 SO 3 1
BEHIRE AL, S,




HE#R S

o

SLUE I %

B sl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TIRER

Bk 1. SREAREE
B W EE Tk kg (%) PCR (%) IV(F&H %)
50ETF 2.799 1.63 109.83 18.70
VT 300ETF 4.144 1.52 94.20 18.78
&1 300ETF 4.147 1.49 124.91 18.87
VT 500ETF 6.084 0.85 104.74 20.64
AT 500ETF 6.190 0.81 145.58 19.90
Akt ETF 2417 1.47 104.26 23.59
AE 100ETF 3.103 1.70 88.79 22.02
PR 300 FEEK 4074.38 1.41 96.02 18.13
thiiF 1000 F5 %k 6517.51 0.43 106.34 19.01
Fd Ry wind, MAFEARWFARES
B3k 2: & apNEEE
pia LA LA | EkERIE (%) PCR (%) IV(B& %)
| 68630 -0.04 86.64 21.33
& 18515 0.95 91.72 13.8
FH 2653 1.18 71.58 23.85
RN 7897 2.07 55.39 17.73
PTA 5580 2.01 63.29 25.02
R 3916 1.01 114.65 19.92
B sRUE: wind, MAUFHARBF A
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 58
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Bk 15: SFHEHf PCR 528 Bk 16: P PCR 5 E
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Bk 23: SOETF &R RER
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BAERVE: wind, DLFEHITHFA
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B3R 25: 300ETF HX
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B3R 27: i 1000 BRISEAR R S MR ER
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B3k 28: R R K EIERER
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E&29: SBEREEREIRER
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Bk 31: BRAHBNESENRER
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BAERIE: wind, MUEMILEWF AR
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Bk 33: SRR RERES
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