O SLIEW B B )

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

HIULEA B AR = AR 5

202346 H 21 H El=

SEGERRGE. AR P

NERE
% &Iy J5 T o 5 H 2 DR R 1, A K [E]
AL ST AE 4R 5 F3067533 ety v g e ~

ARTE L, BRI A [ 20 TS, b
R KRS 70014903 PRI OL, SR & A SR DR A AT SE#ag:, B
4 SAT T YR BN R S o S S (R R4 i b i 26 [l i, & n
Mk 445 F03091213 - ‘

RO REAE S, A 5 e T4
BR A% S 20016895 KRR R EAE S, Bk A2 2 I
B =9 SRR SRS R 5 A PCR HE O M, BEah%
Ak 4% 4 5. F03088989 e

a K A4 W ARG RALIBAT, BEEEsh R 5K
R ARG S: 20018135 Jr, P S Eh R YRR B AT, AR S K

BAA: Pl
w3 0591-38117689

W48 : zhoulc@xzfutures. com

FIBEh R IR VR, S5 ST R PEE T, BRI
BB R G

T A BT T, A B BB SSTRRE  BE, S
BT S HIBUREE PCRAE BT, 253k1E% 4. PTA
IESESSH S, PTA WIBUE R4 BIVE, FRSBaiR T
[, (XS5,



HE#R &

@ LI B R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TERR

i

B R

RE

SRR

SRR RBRARY, BEBER#E

W EYRRE . ERGE 6 HEIEME, a7, EEE
%0 CPI UG Won U BBRMB M, SRR R R SRR T e
PRI, B EEERE S BER A 554k, SEBAEF R b AN
FIAEIGAE 2023 FF 2R . ENTTH, 5 H M2 @M A H/MET
W, AR EERIALL BT, BEAORE, HORERImTE, R H IR
BTG, BRI G A S UTEEE TATHE LT . Y s 1 2 55
#, AR TIREE AL, B4R L bR A S, AT TR
TR 255 5 B ERIIF T 16 4 IR, Snrh 3 mE RO RERE
T, b, MYEEESBERIEEE. F—5H, FiFfRHEk
0.47%, IRUERAE . BNEERFEIIUCEK 0.28%, JLilE 50 ¥k 0.17%, Jif3
A AL IO —. A AR 1.09 Fieot, &Lk s BALT
FAC ET7 . bl B A R/ANIE I SEN 17.42 4270 WIRUE S IEh %
SR AE PCRAEE O N, 2SkIGZE 0k, WahZT71H, KA
BN R YEFHALIZAT, R 5 KRS R CBIR, 48
BRSO B ET0W, SRR ERE G Rk . (ES%.

RS
&%

[ELEEEE

R il B IIBURAS PCR A5 A1l 183.02%. 120.00%, . %5
B ERIIB RS RS TR, 23k IE 4RIV SR 6 A UUE UG
B BRFEUCRBGT Bty m RAREIRNT 51 42 8 7 A T i
# &M PCR {H 134.22%, M4 4. PTA fE4:55 &S, PTA
MBS T, BREaE T, tS%.

& 4 8 B
B E R
Sk




@ CHINA INDUSTRlAL SECURITIES FUTURES CO.,LTD.

HE#R &

fE
Ex 1l SEHNERE

B W EE Tk kg (%) PCR (%) IV(F&H %)
|- 1iF 50ETF 2.581 -0.46 81.64 17.50
VT 300ETF 3.942 -0.18 88.41 17.12
&1 300ETF 4.013 -0.12 74.02 17.24
VT 500ETF 6.198 -0.05 92.91 17.82
AT 500ETF 6.329 -0.05 116.79 18.11
Akt ETF 2.210 0.14 95.25 20.92
AE 100ETF 2913 0.38 79.02 17.98
PR 300 FEEK 3924.24 -0.17 64.10 15.96
thiiF 1000 F5 %k 6693.91 0.01 97.94 15.31

HARFUE: wind, DLAFRATLHER S
Bk 2: &mpdE

pia LA LA | EkERIE (%) PCR (%) V(R %)
il 68570 0.18 183.02 19.1

& 18545 0.49 120.00 16.35
H 2080 1.41 40.88 26.47
Vak 451.76 0.12 134.22 11.68
PTA 5556 1.05 72.44 23.51
R 3755 1.35 70.29 23.64

HARRUE: wind, DAFRAGRHE R
B3 3: ETF HiPHrER
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Bk 4 RIEFPARRES
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Bk wind, MUEHITRBER S
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s KIg: wind, MAEMITEHER
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 5% &
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Bk wind, MUEHITRBER S
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Ex 13:

Rk wind, MIEHITTHER
Eis% 14: SR 1000 4% PCR 53
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s KIg: wind, MAEMITEHER
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Bk 15: P PCR 528 Bk 16: P PCR 5 E
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BRI wind, PUENIBEHER
Bk 17: FEAXPCR 5R%E E% 18: HEIPNPCR 5HXZE
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Bk wind, MUERITRWT RS
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s KIg: wind, MAEMITEHER
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Bk 21: SRR (V) XtEE
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BABERIE: wind, MUEHALEHTF A&
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0.7000
0.6000
0.5000
0.4000
0.3000
0.2000
0.1000
0.0000

S ¥ S Y S §F F & T T T S 8
A g aqgq g Qo
N b O N0 DO AN H N ™
2 Q< Q< Q g 4 d o0 9 9
N &N &N &N &N &N N NN NN
AN AN AN NN AN AN NN NN N NN
O 0O OO 00O OO O 0 O © o
AN AN AN AN NN AN NN NN NN NN

2023-04-24
2023-05-24

e Y] 2 AN e Y145 2 TNV e F 2 PV
e PTATE I PAEIV e K] 2 7 AR NV e 31 4 7 7RIV

BAERVE: wind, DLFEHIEHFA
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Bk 23: SOETF &R RER
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HARFVE: wind, DLAFRATLE R HS

E5R 24: 300ETF #ifX (OF) RFJFHMERER
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BAERIE: wind, MUEIILEWF AR
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ElsR 25: 300ETF #ifX () REFEMRER
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BABRRIE: wind, MUEHALEHT A&

B3R 26: IR 300 IRIEI R S MBI RES
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B3R 27: i 1000 BRISEA RS MR ER

25
20 |
15
10
5
0
2023/1/3 2023/2/3 2023/3/3 2023/4/3 2023/5/3 2023/6/3
— Y ] e N e [N M7 —_—
e [ 7 e HV20(%) o HVA0(%) o HV60(%) e HV/120(%)
Bk wind, MUFHITRBT RS
B3k 28: fARINBE R M ENERER
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Bk 29: SBEREEREIRER
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Bk 30: RERRBEESRHERES
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Bk 31: PSR RDRES
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Bk wind, MUFHITRBT RS

Elsk 32: PTA (iR S REIRES
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BAERIE: wind, MUEMILEWF AR
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Bk 33: SRR RERES
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A RIE: wind, PAEIATEHT R E
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TIPS

ANCLE RNV SR, B 2o O BACHR o o AR A 5 T v 1
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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
— A ARG R R o AR SAZE R W S 7 B R 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 RFIR I BT HAR . W55 IRDLBR A 2. A Al 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, A B AN 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
AT U S BR . R AG . 051 Tk, Sl B AR M)
TR FUR RS, HAER AR S #AT AR A5 WAz .



