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B W EE Tk kg (%) PCR (%) IV(F&H %)
|- 1iF 50ETF 2.779 0.11 87.44 19.82
VT 300ETF 4.124 0.22 78.80 19.78
&1 300ETF 4.195 0.14 95.64 19.83
VT 500ETF 6.401 -0.05 107.71 21.25
AT 500ETF 6.518 0.00 111.77 20.88
Akt ETF 2.352 0.21 85.29 23.29
AE 100ETF 3.101 -0.03 96.40 22.35
VPR 300 FE 3k 4130.55 0.31 67.71 18.33
thiiF 1000 F5 %k 6967.94 -0.06 79.36 18.57
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RN 7879 -0.15 82.91 12.62
PTA 5762 0.66 82.92 19.1
R 3763 0.72 121.59 13.8

Fu RJs: wind, PLUEHHTTWHE A
B3k 3: ETF HifURHER

10.0000
8.0000
6.0000

o —— e

0.0000
OC O MO N IETMMNO OO CANCEHdWLM AN O NN 0N
A A0 A A A 0 A0 A 1000 MO0O00O0OMON O
e T T e e T e s e e - T
N A d MWD A d MW A NOMLWNSNO— N M
OO 7190000079000 O T 10000 -d9oO
T T T e T S T T T T T
OO OO OO0 0000 ™ A dcdcddad N AN N NN AN M
T A AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN NAN
O OO0 0O 0000000000000 O0O0OO0 oo o
(oo I o AN o Ul o o A o I o Mo VNN o Ao A o U o\ I o VN o U o VAN o VI o N o M o U o ' AN o U o\

e [ {[FS50ETF 510050.SH s 7178 300ETF 510300.SH
s PR 300ETF 159919.5Z rH3F500ETF 510500.SH
e 1{[ES00ETF 159922.57 s 1MV 4 ETF 159915.5Z

— R F100ETF

BAERIE: wind, MUEIILEWF AR



HERE

O LW fi

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 4 RIEFPARRES

9000.0000
8000.0000
7000.0000
6000.0000
5000.0000
4000.0000
3000.0000
2000.0000
1000.0000
0.0000
S N OO NN AN OMONOMNOMOSO 0 W WOWwm
SN AN NN OO AT A AN AN AN NO A A N-+d NN O
e T s e e T T T T T - e
o AN AN SIS ~NOOAdd N ~NOOANNS OO ANM
O 71 0000 10000010000 9O
B T s e i S
OO0 OO0 000 d-EH A A A A N N AN AN NN M
D O e e, A O o AN o N o N A A o A o A oV A o A Y O o A o A o O Y I o B )
[eoeoleololololocloNohchohohohohohoRohohohole)
NN AN AN AN AN AN AN AN AN AN AN AN NN AN AN AN NN
s 8300 000300.SH === H11F 1000 000852.SH
AR KV wind, MUFEMITEHER
A&k S5: tAELRAE (BAL: {Z7T) Bk 6: FRIRE (B Hi)
200.00 12,000.00 160,000,000.00
100.00 10,000.00 140,000,000.00
: _er 8,000.00 120,000,000.00
0.00 m‘ﬁmﬁ‘“' ”‘ '#,|M‘“",“ iyl 6,000.00 100,000,000.00
100.00 4,000.00 80,000,000.00
B 2,000.00 60,000,000.00
-200.00 0.00 40,000,000.00
20,000,000.00
A AT A AU A S ST SO AU 0.00
o N oA, OLONNOAN
A AR N N A A A AT N ! T ON N+ O ON—- OO O
ANAdAN ST AION NN O M
[esecsssssssssavsevsevsosssvee] O 1000+ 00+ 0 O O
Nh OMN 0000 OO o
L = I s o I o I o B o B
I H A e R H R SRRIRR]RARIRRI/RRR

R HFRA BB RIHFRA

e )V TET L 7 AR T e T - L 2 O 7 AR

R wind, MR TR

B3R 7: S0ETF HitX PCR Rz &

B 8: 300ETF (F) HIfX PCR 5H %X &

3,500,000
3,000,000
2,500,000
2,000,000
1,500,000
1,000,000

500,000

0

2022-03-07
2022-03-22
2022-04-08
2022-04-25
2022-05-13
2022-05-20
2022-06-15
2022-06-30
2022-07-15
2022-08-01
2022-08-16
2022-08-21
2022-09-16
20221010
2022-10-25
2022-11-09
2022-11-24
2022-12-09
2022-12-26
2022-0111
2023-02-02

140.00

120.00

100.00

80.00

60.00

'~
=

20.00
0.00

20230217

) GREEEEK) . AR SRR = EIAAA%)

3,000,000
2,500,000
2,000,000
1,500,000
1,000,000

500,000

0

2022-03-07
2022-03-22
2022-04-08
2022-04-25
2022-05-13
2022-05-30
2022-06-15
2022-06-30
2022-07-15
2022-08-01
2022-08-16
2022-08-31
2022-09-16
2022-10-10
2022-10-25

2022-11-09
2022-11-24
2022-12-09
2022-12-26

AR E(GK) -

2023-01-11
2023-02-02
2023-0217

140.00

120.00

100.00

80.00

60.00

40.00

20.00

0.00

=A%)

s KIg: wind, MAEMITEHER



HER S

O SLEm A A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3R 9: S00ETF (GF) HIfN PCR 5%z & E3R 10: 300ETF (3f) HIfX PCR 5% &

700,000

500,000

500,000

400,000

300,000

200,000

100,000 ’“
0
AW oM~ o~
I
QDO 0 0 0 o o
A G
NN NN
[t I O Y B Y I Y B
o e R e e Y e Y o Y o Y o
NN NN NN NN
i)\ A=K

m— AT S )

2022-11-21
2022-11-28
2022-12-05
2022-12-12
2022-12-19
2022-12-26
2023-01-03
2023-01-10

180.00 450,000
16000 400,000
140.00 350,000
120.00 300,000
10000 250,000
80.00 200,000
60.00 150,000
40.00 100,000
“ 20.00 50,000
0.00 0

= UNTEYED) O AWAEEGK) . ERZEEK)  ——BINEAAE%)

[l

2023-0117
2023-01-31
2023-02-07
2023-0214
2023-0221
2023-02-28
2022-03-07
2022-03-21
2022-04-06
2022-04-20
2022-05-09
2022-05-23
2022-06-07
2022-06-21
2022-07-05
2022-07-19
2022-08-02
2022-08-16
2022-08-30
2022-09-14
2022-09-28
2022-10-19
2022-11-02
20221116
2022-11-30
2022-12-14
2022-12-28
2023-01-12
2023-02-02
2023-02-16
2023-03-02

B3 11: S00ETF

Bk wind, MUEHITRBER S

(R) HX PCR 5ZE Elsk 12: f)dviR ETF f3#X PCR 5@ 2 &

160,000 180,00 900,000 140.00
140,000 160.00 800,000 120.00
120,000 14000 700,000 100.00
600,000 ‘
100,000 12000 ,
f 100.00 500,000 80.00
80,000
80.00 400,000 60.00
60,000 60.00 300,000 0
40,000 4000 200,000 '
" | h | H S ||H\ | “I .
0 0.00 0 0.00
S ESNNRSIREBYIAG SRS SAR R RN RN I R R
g8cocosamcoddidgsgdaday §g2iceiadatidnsassdiay
AN N AN NN NN AN AN oo NN N AN AN NN AN A AN N
[ I I o B O T I B o B B B B ! R A Lo o o O A A A VA o I o O o Y A A A B . . B B
SRRARRARANRSNSNARNNNa~NSRAaN N RRAAANANANANNNANARAANRAS NS
L RRZEGK) e EIARZREGK) = EiAEAAB(%) e CAMRRTEEK) . EUERAEGK) = EIAGAAR%)
Bk wind, MUEHITRWT RS
N N A\
B3k 13: IR 300 HifX PCR 5 & B3k 14: FiE 1000 HiX PCR 58
250,000 120,00 90,000 160.00
80,000 140.00
100.00
200,000
70,000 12000
80.00 60,000
150,000 100.00
50,000 .
60.00 20000 80.00
100,000 ' 60.00
4000 30,000 :
40.
50,000 g | 2000
I s INHIGATY =
0 0.00 0 0.00
FPEHOOAMNMMEeN AN 0T OO OO T ONNON N RN T AR AN O D~
ORNOACHONOHO MU SO AN HOH0 NRO N AN NI HRNGHIANGERo
88338828855883883030503888 8888238883553 4-00535838888
NN AN NN NN NN NN NN NN NN NN M ANNANNA N NN NN NNNNN Mm@ m®
[ TV o o A o o o T T I T o R [t I A A A B B I A B A . . B B B B B
RRARRRRARARRAARASRRARARRR SRR SSESRRSRRERRRSSSRR8888
O REAEEGK) e QIAAAERTEEK) = EIATEAAE%) e H RS0 . TR = HIAGAAE%)

A wind, MIFMITRWIL

=



250.00

B

e A5 A PR 2 A)
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

A PCR 53X

A)

N
/

W

o

E 3k 16:

70,000
60,000

350.00
300.00

B

FAHIX PCR 532

N
/

E 3k 15:

80,000
70,000

HE#R &

(=3 o o [==] =] o [=] (==} = o (==} (=} (=} =
2 32 8 == — 2 8 2 8 35 8 s = — g2 8 8 B8 8 & =3
~ — = [l S ® m ™ 2 T S T B R B~ ) - ~ =~ — = [rsl =1
zoeoez0z = zosoez0r = 70-£0-E20T
9T-20-€207 = —— 9T-70-€70T = 9T-20-£70T
T0-70€702 5 EE._ —— cocoEwT > 20-Z0-€20C
CTI0€202 [ .*VA — ITT0€20T [ ZT-TO-£70T
gz-zT-zeoz O “_m = B8ecr-ccoc EE._ 8¢-CT-TZ0T
YT-eT-2e0e M == vrcreooe m *VA PI-2T-2202
0E-TT-Z20Z P 0E-TT-2T0T “_m 0e-TT-220¢
9T-T1-2202 _ 9T-TT-220¢ _ 9T-TT-220T
2O-TT-2202 -4 Z0-TT-220T P 20-TT-220¢
6T-01-2207 K m —==— 6T-0T-¢coc I~ 6T-01-2¢0¢
——— 8760-270¢ E;@I\ —= 87-60-¢70C E_IEI\ 8C-60-CC0T
E— @) o
PT-60-2202 4% .ﬁ = PT-60-220T % - r1-60-ce0T
—— 0&-80-Z707 +u.wmw_ = o0e-80-70T +u%n1~_ 0€-80-220T
9T-80-720Z 3 % = 9T-B0-ZZOT 3 .ﬁ 9T-80-ZZ0T
—— 080T (. % = 70-80-2Z0T (O % 20-80-T20T
6T-£0-2202 _.W 6T-£0-2T0T 61-£0-ceoc
—— s0L0zeoe — S0-20-770T - = 50-£0-220T
1902202 __ m_% TZ-90-2T0C  __ _E teso-eeoe
——— /090ze0z % roo0-ze0T AR £0-90-2202
= ccsozeoz U 0 ——— cesoccoc U .. EC50-Cceoe
= 60-50-7207 13 B — cosozzor 1S e K B0-50-ZZ07
== oevozeoz m i ._._.R = 0¢t0-cCoc W SN oevoeeoe
——— 9ovozzor =< S E==—— o0rozc0C — 4 *ﬂ 90-vorzene
100z | BEORM — 1eceoecoz O | R teeo-eeoe
— — E -
—— ,0-€0-z207 — = £0-€0-220T - = £0-€0-ZZ0T
3 8 8 8 8 R 5 8 8 858 B8 8 o = m; m MJ m; m m: mi
g ¢§ 8 ) ¢ = 4 8 9 8 89 g v = 2 8 2 2 8 8 8
X X
2 2 8 &8 o o o o o o oo o o o
2L 222 2 o S & 5 &5 S - S 8 5 o a o
=] =] ? 2 2 8 8 8 8 o 5 88 8 8 ¢
282 E g3 g | £8588ggszs 8 = | B S8E8S883823¢38
. = o
ZO-E0-£707 M = zototzor B = z0-£0-£70T
ITCOETOT . — 9T-20-€20T = . 9T-20-E€20C
TOCOEZOZ iy ——— cooE0T S iy Z0-Z0-€20T
CTTOET0Z [ 2 EE_ =——— 7T 10€202 [ R Ea*_ ZT-T0-€20T
8C¢-2l-220Z Ui =——— acr-7T-2202 [ .*VA B8Z-21-220T
¥ T-2T-220C m ﬁ *X vI-¢T-c20e | ﬁ +T-2T-2207
0€-TT-220T & “_Wm = 0sTTzeor B & “_._vﬂw 0€-TT-220T
9T-TT-T20T _ 9T-TT-220¢ _ Ip 9T-TT-220T
20-TT-220¢T .:-1 Z0-TT-220T [ z0-TT-220T
6Torzor & o =—— 6TO0Tw0T =4 6T-0T-220T
87-60-220C gl @) =—— 8T60CW0C g &) 8T-60-T20T
PT-60-C202 X & —=—— v160T20C J|¥ =% TT-60-220C
0€-80-220¢ Wm =—— 0&80-¢z07 & 0€-80-220T
9T-80-720T 3 .ﬁ == 9T-80-70¢ Hm .ﬁ 9T-80-220T
2080220 [ % —==— 7080720T 7 =R 20-80-2T0T
6T-/0-C20T - —————— 6T L0-¢20C 6T-£0-220¢C
S0-/0-220T _ E = S0-L0-C20C - m S0-£0-¢¢0cC
—— i ———= T1¢90-720¢ TZ-90-220¢
——— ,000cz0r B = ‘090770z = £0-90-220T
== crcoczor WM .. £2-50-7707 | .. £2-50-220T
so-50-7z07 1 ” ——= 60-50-C20C ¥ w 60-50-220T
=— 7i0czc0z B ozvozeoe 1= 0Z-v0-Z20Z
= =
= .010-7z07 m ._._.R 90-+0-€20% m *W 90-v0-220T
- Tzeozeor M = TTe0-T20T o TT-€0-220T
— 0707 — £0-€0-220% - £0-£0-TZ0T
o o o o © o o g 8gg8g8gg- 8 8 8 8 8 8 °
2 8 2 8 8 8 S a8 8 a8 5 a8 S 5 S =% S S S =%
S 3 8o g & S 8 2 8 8 81 8 F 8 <] 8 2 8 8
R 88 R 8 g R B &L 8 98 = 8 2 §F 8 & =

[1AJ(%)

s
11

HRATE0K) =ML

by
!

ST

AR ) -
S UL

fAI(%)

s KJg: wind, >

by
/

EAEEK) =——hiEHIA

by
/

) A2 ) -




WEI 5 A B 2 vl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

AN
A)

o

Bk 21: SRR (V) XtEE

HE#R &

40.00

35.00

30.00

20.00

15.00

10.00

€0-€0-€¢0¢
0¢-c0-€coc
£0-¢0-€¢0¢
8T-10-€¢0¢
S0-T0-€¢0¢
e-¢r-¢eoc
60-¢T-¢c0c¢
8¢-1T-¢c0¢
ST-TT-Cc0cC
¢0-TT-Cc0c
0¢-0T-ceoc
0€-60-¢c0c¢
6T-60-C¢0¢C
50-60-¢¢0¢
€¢-80-¢c0¢
0T-80-¢c0¢
8¢-L0-¢c0¢
ST-£0-¢c0c
¥0-£0-¢c0¢
T¢-90-¢c0c
80-90-¢c¢0¢
§¢-S0-¢c0c
C1-50-¢c0c
9¢-10-¢c0¢
€T-¥0-¢c0c

s FI300ETF [V e PR 300ETF IV

e 50ETF IV

s [}11]F 10001V e Y1 S00ETF IV

JHAR300 IV

e /RS00ETF |V e GV AETF |V e 841 100ETF IV

i

JABRART R

Pk

wind,

Bk 22: BaiifIHERK (IV) X

0.4500
0.4000
0.3500
0.3000
0.2500
0.2000
0.1500
0.1000
0.0500
0.0000

€0/€0/€20t
€2/20/€20¢
ST/T0/€T0t
£0/20/€20¢
0€/10/€20¢
€1/10/€20C
S0/10/€20C
Lz/Tr/Teoe
6T/T1/T20C
60/TT/T20T
10/TT/T20T
€7/T1/220C
ST/1T/T20C
L0/11/220C
8¢/0T/TC0t
0z/0T/220C
¢1/0T/T20C
L7/60/T20T
61/60/720C
80/60/2¢0¢
1€/80/720C
€2/80/220¢
ST/80/720T
S0/80/7z0t

W EITAHIV e PR T S PAEIV e FEE 3 PEHIV

FFE S HEIV

—

BPI 32 J7 THE |V e PTA T /7 FAE IV

B
2R

i

BT R

Pk

wind,



HE#R &

SHE B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

Bk 23: SOETF &R RER

35

30

25

20 |

15

10

5

0

2022/9/5 ~ 2022/10/5  2022/11/5 ~ 2022/12/5  2023/1/5  2023/2/5
—_ —FH
— =
b fI20 H ] S 5 e (1740 H [ 5L B 5
—PRII60 H ] S B 5 e bR [K]120 H 7 2B

BRI wind, PERI SR

E5R 24: 300ETF #ifX (OF) RFJFHMERER

35

30

25 A "

20 : R e pA—— !L
— S\ - etV E— T R

s SN T o) = — =

0 _~"~

5

0

2022/9/5 ~ 2022/10/5  2022/11/5  2022/12/5  2023/1/5  2023/2/5
—_— —_FH
— T
— R I20H P BN A ———trRifa0 H I S E0 R
60 H )1 S 5 % e 111120 H I3 S ) 5

HHEkiE: wind,

AR BT A



HE#R &

SLUE W 5% A B 2% )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

B3R 25: 300ETF Hi#X

OR) BREENRER

35
30
25
20
15
10
5
0
2022/9/5  2022/10/5  2022/11/5  2022/12/5  2023/1/5 2023/2/5
— 1 [ — T
—_— E
e B 120 H 7 5L IR B 5 e 751K 40 ] [T 238 B 0
e B RI60 H JJ7 SL VR B 5 e £ 1] 120 H 7 5235 51 %
Bl kIR wind, MAEMITEHTA 5
B3 26: R 300 RISHITR SR EER
30
25
20
15
10
5
0
2022/9/5  2022/10/5  2022/11/5  2022/12/5  2023/1/5 2023/2/5
—_— —_—FH
—TFTH EES
— — N
e S 120 H JJ7 SRR B R e 5[40 H 3 52 51 25
e FRRI60 [ ] VR B e 314 120 [ [y S B 56
BRI wind, DLAUFHATERE A B



HE#R &

SHE B B

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

B3R 27: i 1000 BRISEA RS MR ER

35
30
25 |
20 f
15
10
5
0
2022/9/5  2022/10/5  2022/11/5  2022/12/5 2023/1/5 2023/2/5
— —TH
N H EES
— N — NN
e R [1]20 H [ SR YR BN 5 e 5 11140 H JJ7 523 50 56
e bR I60 H JJ] 2 Bl R e 1120 H 7 52 % 52
AR wind, MUFHATeAT R ER
Bk 28: AR R EIRESR
30
25
20
15
10
5
0
2022/9/29 2022/10/29 2022/11/29 2022/12/29 2023/1/29 2023/2/2¢
02304 202305
e 202306 202307
202308 e R 20 H 7 23T 8h %
e R4 H JJ] S B R e b 60 H 5 529 B R
— b [F)120 H 7 s 50 %

BAERIE: wind, MUEMILEWF AR



CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

_— @ LI B 44 )

Bk 29: SBEREEREIRER

25
20
15
10
5
0
2022/11/29 2022/12/20 2023/1/10 2023/1/31 2023/2/21
e 202304 e 202305
—202306 202307
e T R 20 ] 7 S BN e 13140 H 7 B2 B
e TR 60 [ 7 SRR B e 1731120 H [ 52 5N 5
Bk : wind, MAEMATRHI A
Bk 30: REARBRRRHERES
40
30
20
10
0

2022/9/1 2022/10/1 2022/11/1  2022/12/1 2023/1/1 2023/2/1 2023/3/1

— 202304 e 202305

e 202306 202307

202308 202309

—202312 — R 120 H P S B R
e BRI A0 ][] SR B) 5 e 53 [¥160 H 7 5235 51
— 111120 H JJ7 52 9% 5 %

BRI : wind, DML A&



O SLIEW B LA )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R &

Bk 31: BRAHNESENRER

25
20
15
10
5
0
2022/10/17 2022/11/17 2022/12/17 2023/1/17 2023/2/17
202305 — K20 H 5 525 #
e T [R140 | [ SR B R FRI‘60 H 7 5 i 5
e 17 (141120 H JJ7 52382 511 %
AR wind, MUFHATeAT R ER
B3k 32: PTA HARBR & HBIRER
50
A —— -
NN
30 - “\.\a«:\
20 N — <
10
0

2022/9/1  2022/10/1  2022/11/1 2022/12/1 2023/1/1 2023/2/1  2023/3/1

— 202304 e 202305

e 202306 202307

— 202308 — 202309

202310 — 1120 H JJ7 52 3 B R
e SR IR A0 ] JJ7 SR B 5 e 5 (160 H 7 5235 51
— 111120 H i 5235 2 5

BAERIE: wind, MUEMILEWF AR



@ CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R &

Bk 33: SRR RERES

60
50

40\1

30 N

20 -/'b‘\x;—,é

10

0
2022/9/1 2022/10/1 2022/11/1  2022/12/1 2023/1/1 2023/2/1  2023/3/1

e=—202305 202307
202308 202309

b fI20 H ] S 5 e (1740 H [ 5L B 5
e R fI60 H 1 LI B) 5 e 119120 H 3 S2 B 5

Bk wind, MUFHITRBT RS



HE#R &

@ LI B 44 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TIPS

ANCLE RNV SR, B 2o O BACHR o o AR A 5 T v 1
Mo A NIRRT FORL e 75 PR A BB ok E AT BERE, 70 AmiZ
ST AR NMHRME PR, JE S EAW AR A e, REW. A IR, S5k,
ABAEATEE =TT M B . ARNA G R A 2 IR P ) B A e
T L BOUL i 42 m ] 4 B B A 2 2 A

RIEH

AR BE BERIRT A TP BURE, 3o w5 B R AR PR A 5 38
PEAARFIORAE,  BARAE AT 68 A5 B MA S R AR T, S
RIS GBS . AR B ) e 5 AR 5 i B REAS
—H A ARFEEER IR o AR KSR GG S A 51 AN AR
WfER M ITi5 . A PR B A HENIA S 73 A 53 H R 7
H 3914 B A B

F P ASNARAR T R R B R A — AR . AR TR IR BT
LRSS T REAE SN RIE ST, AR RN E R AR R R RA
& 780 B R P RFIR I BT HAR . W55 IRDLBR A 2. A Rl i
B N FEAAR A AR AT W B BOR ST A AR e RO, LK CE A 1
) B WASLHTEA .

FEARATREOLT , AHRd o 045 2 BRI ) T DL I AN R B AR AT A
BRI RGN, AL B AR A EIE A AR & AR A 25
JIt 51 B0 R AR AT S AE

AR WM AT e 5 BE BIAIL A RO Sr,  X F3 T A R  4
T BB A 7 SR, AR EAIECT 1, MU TLAT UK AN K
HIE.

ARG AL AT IR A AT, REFmEVEal, AL
MU SRR R AG . 05T Tk, R B AR MY
TR FUR RS, HAER AR S #AT AR A5 WAz .



