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A, WRIARBUCLERL X, FREC S RRBamEk, FREURE TR K Bt
Je T B b T2 () e 1T 3% T R BOR W T RE B . SR 7
T, BEREROGHE FIE 50 5979 300 R AR 2 KL HHg L2

RN

#, "k

B, hk
B

[ZLEEEE

MR S BRI A2 B AT BREE PCRAEL 23990 119.33%1.72.80%
TG LR R, (ARG AR, dEREE G T, RE R EE AR Ak
FEIT J U R AIRAE X 38, 33 e IR SRIAE 9 H 4ERFFI R AR
90% . {18 I H5c4H5 7] 56 A TR A2 H AR IR AR B %A% S0t skt 1, SRIDEA
f5 1 IS A A TR R R R ZORAS o, A IARURAS PCR 9 91.95%,
R B AL 2 Sk A A BRSO T AT B, BRI 2275 55 35 - PTA JBLUSRAE
RIS, FaEishZrie, By umi. Es%.

A 3R X
R % M
A




HE#R &

o

SLUE I %

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B sl
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Bk 1 SRR

B W EE Tk kg (%) PCR (%) IV(F& %)
|- 1iF 50ETF 2.706 -0.11 70.95 20.71
VT 300ETF 4.045 0.12 70.42 20.42
&1 300ETF 4.120 0.17 65.24 20.67
VT 500ETF 6.135 -0.03 83.06 20.69
AT 500ETF 6.261 0.02 79.45 19.95
Akt ETF 2.184 0.46 74.96 2221
AE 100ETF 2.927 0.07 85.87 20.20
PR 300 FEEK 3975.72 0.21 51.10 20.60
thiiF 1000 F5 %k 6426.81 0.09 58.72 17.87
BHERIE: wind, PSUEHITTHE T & HES
Bk 2: ERPAREE
pia TEERE LA | EkERIE (%) PCR (%) IV(B&I% %)
| 68590 -0.01 119.33 11.89
& 18505 -0.13 72.80 8.78
FH 2357 0.04 93.95 22.34
Vak 453.62 -0.38 91.95 9.86
PTA 5832 0.00 72.87 19.9
R 4488 1.40 110.82 18.26
BioRIE: wind, MUEHHTEHFIT & )56
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HERIE: wind, MU GTHETUE 0
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WL 23w
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E3k 9: S00ETF (37) HfX PCR 5% &

B3R 10: 300ETF (GR) HIfX PCR 58
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Bk 15: P PCR 528

B3k 16: FEREX
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E&17: FAEIN PCR EHXZE

Bk 18: HEHMN

PCR 5R% &

1,000,000
800,000
600,000
400,000
200,000
0

0 W M A N -

O O i « -

0 DO AN

O O «d «H = O

NENEAENENEY)

NN N NN

o O O O O

N NN~

A RS B (5K)

e FRAT BN /NI (%)

200.00
150.00
100.00
50.00
0.00

O N 0N O o

e N

N oh & O N

OO0 o oo o

hoohonon oo oo

NN NN A

o O O O O O

NN A

A RS R (5K)

60,000

50,000

40,000

30,000

20,000

10,000
0
0 NO MO N o
Somomam
N A D A
e A
NENEAENENEN R
NN ANNNANA
Ocoooooo
AR

A ST R (5K)

e JRAZ NI /NI (%)

200.00
150.00
100.00
50.00
0.00

N < 1 on O

AN N AN N

&b &b b

299909

MmN n N n M

N N AN AN AN AN

o O O O O O

N N AN AN NN

A3 BT B (TK)

BRI wind, MAEHA TR IR
B3 20: SN PCR 5RXZE

E&R 19: PTA it PCR ERiXz &
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B3 21:

SRR (IV) XfEE
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B kii: wind, PUFHITRWE & S
B3k 22: BFmEER (V) ikt
0.6000
0.5000
0.4000
0.3000
0.2000
0.1000
0.0000

2022-04-01
2022-05-01
2022-06-01
2022-07-01
2022-08-01

L = T = D s T e = T = T s S
@ @ @ Q@ @9 @ 9 9
O H N H N M g o O
e ¢ 9 4 9 <9 9 <9 9 9
N & & & h o h oo o
N N & & & & & & &
O O O O O © O © © o
N & & & & & & & &

2023-07-01

e YV F2 ) TAELN e Y145 2 AR e FEE Y PE IV
e PTATE ) PAEIV o K] T PNV e 31 4 7 1 FAH IV

HuAE: PR BT FE



HE#R &

O SLIEW B

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Elsk 23: SOETF SR RER

30

25

20

15

10

5

0
2023/2/7 2023/3/7 2023/4/7 2023/5/7 2023/6/7 2023/7/7

— N ] — BE=
—HV20(%) e HVA40(%) e HV60(%) e HV120(%)

BRI wind, MR TR IR

Bk 24: 300ETF #ifX (OF) BREFEANFER
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B3R 25: 300ETF #ifX (R) BRFEHNRER

40
35
30
25
20
15
10
5
0
2023/2/7 2023/3/7 2023/4/7 2023/5/7 2023/6/7 2023/7/7
—uf  —FH —u% T
e HV/20(%) e HVA0(%) o HV/60(%) s HV/120(%)
BRI : wind, D4UEHITEHT T & HIER
B3R 26: IR 300 BIgHAIt R SRR ESR
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B3R 27: i 1000 BRISEAIR S M RER
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B3k 28: IR S MAIRER
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HERIE: wind, MU GTHETUE 0
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Bk 29: SBEREEREIRER
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B3k 30: AEANERENEER

35

30

25

20

15

10

5

0

2023/2/1 2023/3/1 2023/4/1 2023/5/1 2023/6/1 2023/7/1 2023/8/1

=———202310 ==——=202311 ==——=202312 202401 ==—=202405
e HV20(%) s HV40 (%) s HV/60(%) e HV/120(%)

Bk wind, MAERA TR ST &R



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

HE#R &

Bk 31: PSR RNRES
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Elsk 32: PTA BB REIRESR
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HERIE: wind, MU GTHETUE 0
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Bk 33: SRR RERES
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TIPS

ANCLE RNV SR, B 2o O BACHR o o AR A 5 T v 1
Mo T A NIRRT FOR Ao 55 PR A BB ok B AT BERE 702
BT ARNMHNP PR, JE S HEAWAR A e, REW. A IR, S5,
SRR =7 IR RN . AR NS PR AS 2 DR AR 35 iR B AR HER S
T L BOUL i 42 B ) 4 B B ARAT R 2 A

ZHEEH

AR BE BERIRT A TP BURE, 3o w5 B R AR PR A 5 38
PEAAEMORIE, ARIENT & E B M@ A R AEEFAE . X
RIS GBS . MR B Al e 5 AR & i B REAS
—H A RFEE R o AR KAz WG A 51 KA AR
WfER M7 AR PR BRI A HEN s 73 A 57 H R
H 3914 B 30 S

F P ASNARAR T R R B R A — AR . AR TR IR BT
LRSS REAE EDRIE ST, AREE RN E R AR R R RA
& 780 R RR IR B HAR . WSS IRDLB A 2. A AR
B NG FEAAR A AT E W B UG A A AR e RO, LK CE A1
) BRI BT ] .

FEARMIEOL T, A iR 5 S B 2 1R T I I AN KA O AR AT
BRI FEARMELL N, AR B AKAEAT A AR & AR A 25
JIt 51 BUAR R AR DA E -

AR WM AT e 5 BE BIAIL A RO Sr,  X F3 T A R  4
T BRI A 5« SR, ANB RT3, XU TR 7T R A K
HITE.

ARG AL AT IR A AT, REFmEVEal, AL
AU iR RRIARAT 5T Flk, W] H A IR
TRt FUE MR, HAGR ARG BAT AR RS WA



