O SLIEW B B )

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

SCUEH U BT 518 3

20238 H 16 H E=

NERE
PRz FHRA 9 HYERFRIZE AL EZRAT 90% o (H8 K H 4 1) 55
Mk A& G5 2 F3067533 e s e e 5 4 1T L, . .
R A% S 20014903 et T H AR AR sh pg 42 W B0 ookt o, SEIcAt s b Bs
RN S A TR R RS . BN 7 CPLL @3, M2 DA
Mk KA 52 FO3091213 NN \ ,

il % =Pk EER RS2 ST MR ,

BR A% S 20016895 SRR S A 58, AR BRI 5 5548 5 ISk i) R g
J& =3 ITIRTR B AN IR . SRR S PCR (121817,
Mk KA 45 : FO3088989 v et s e ke .. o

= s g = A Yk 25k W Ml = %,
BREH B 20018135 T H BT RN 7 39 50 2 1 28 RSN A R o SEFRiEBh Z 5§

TR FET IR HEN . 5 ERE, RN Z
BRAAN: B2

w75 : 0591-38117689

W48 : zhoulc@xzfutures. com

AHrE, RO R R T S A T IR BRI, BRI
Wi B SRR, A 2R e R Y
FATI N RELHE S FE MR AR, 4 R [l R o B0

T A BT T, B RIS R R AR, W R S 2R
B, BRBARTER, REGHERE; SRR,
B3 IR SR B R R IR, SR E R i 3
PTA IR BRAZIE R LL IV, o sl AT s, R T
5L -



HE#R &

@ LI B R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TERR

i

B R RE

SRR

SR ERNE, TRERGMEK

MR Rz FEBIBEEGFIARBR R, LA 9 H4ERrA R
AL 90% . {HE K A 17 S fid 4% H om0 A2 2 i A 0 B 1 55
Rk, SEIBcfil (5 LE N BR SEUR O/ R A RS . BN, R
JEREIBGRAN S Jm, Tk iE g m ek, EHA 7 3 CPLL #ElH.
M2 DL KA i 58 ihiE il 5 58, AEBUR TS 99 4 BLSE M4 o,

— N N s NN S Ny }EHB%IL‘.‘&
> /H: b SRy 223 . = :[: Y Tf:(z r = jm ] [V ol I £ Wi s =,
IR HOR B R LK . BN % T80 UL Mol AT i tE g

RN T TR EIER 2R, AR R E R R, E—A S &, thiks
H, FIEFREUER 0.07%3k 3176.18 55 ADNLARIEEE 0.74%, Jifd4: A PR
2k 0.49%. TRALH 7071.5 1270, MWIIBUAERE, SabUIBIT

28 PCR {H-F RIS AT, FRER IR 3700 2 1 4 R S B R o S b

BN RSREHNFRETIEINHEA. 2 ERE, TimiR&ml

Z i, B AOGEREN TRATFEIRMECETIN, HERWHHEE

S EE LIRS, A2k —R bk . RATICAE LT

SRR Y, T E Bl PR A

A AR

MR i BB R, REZ PCR ES 5 189.53%.
113.80%, HMIBGEI LR 4 si, (HESECT R, dERFR U0, 4
WIS ATEE ARG DB, A IG: et 0 Hocse s AR
L. (CHR TR s LR S0 B I SRE, JERE
P L S ) AR R RIS S IRUREE PCR y 71.30%,
SR, BB A AR I, S LR %S, PTA
WSS R ORI, Wy a3 PR, S FUNSRIL . (LS




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

HE#R &

TiEE%
E L SRR

LJF S0ETF 2.623 0.04 72.73 20.16
AT 300ETF 3.919 -0.10 80.71 20.12
A 300ETF 3.989 -0.25 78.03 20.09
JATH S00ETF 5.988 -0.55 103.52 20.19
M S00ETF 6.110 -0.50 79.18 20.55
Sk ETF 2.096 -0.80 85.80 22.71
ZUE 100ETF 2.813 -0.50 97.90 20.22
3iF 50 5% 2546.44 -0.11 68.26 20.93
PR 300 HEEL 3846.54 -0.24 66.23 19.78

FRIE 1000 FE%L 6261.73 -0.91 97.71 17.85

ﬁ?&ﬂ%ﬁ Wll’ldf /\1EH~ED_‘\E%7L%IEJB
Bk 2: HmREEE

4 68520 0.85 189.53 11.95
“ 18475 1.40 113.80 9.81
2 2427 0.50 93.92 21.95
/ol 455.86 0.03 71.30 9.35
PTA 5778 -0.62 89.04 19.73
Tk ¢! 3914 0.80 106.71 17.86

B kIR wind, MAEHATEHE IR
Bk 3: ETF iIPURHMER (—)

3.4000
3.2000
3.0000
2.8000
2.6000
2.4000
2.2000
2.0000

2023-01-20
2023-02-08
2023-02-20
2023-03-02
2023-03-14
2023-03-24
2023-04-06
2023-04-18
2023-04-28
2023-05-15

2023-05-25
2023-06-06

2023-01-10
2023-06-16
2023-06-30
2023-07-12
2023-07-24
2023-08-03
2023-08-15

e |- {F50ETF 510050.SH e 1)\ HETF 159915.5Z
e IR E 100ETF 159901.52

HAERIE: wind, MUEMIGTHETUE S



HE#R &

O LW fi

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

& 4: ETF HIPURHES (2)

6.7000 4.4000
4.3000
6.5000 4.2000
6.3000 4.1000
4.0000
6.1000 39000
5.9000 3.8000
3.7000
5.7000 3.6000
5.5000 3.5000
n OO N O N O O MO N 1D 0 N O O M
O =« O =« O = M = N = N O N O N O
A 4 A A hh S hh DO RN
O O O O OO OO0 OO oo o o o o
h oh ch h h h ch h 0 ch h h N h o ™
AN &N &N N AN AN AN N NN NN NN
O O O O O O O O O O O o o o o o
AN AN AN AN AN AN AN AN AN NN N NN NN
e 1}13]F500ETF 510500.SH HHiFS00ETF 159922.5Z
e PR 300ETF 510300.SH s 717X 300ETF 159919.57
B kii: wind, PUFHITRWF & D
Bz 5: ETF HiUFHER (=)
1.2500
1.2000
1.1500
1.1000
1.0500
1.0000
0.9500
0.9000
0.8500
0.8000
[(e) o [20] ~ o ~ i < 0 o [(e) ()] [20] ~ — <
o o o i o — on i o i [\] o o o o o
d H N N M M S S NN W W NN ®
o o o o o o o o o o o o o o o o
h oh o h oh h h oh h hooh h b oh h oh
(] o o (o] o~ o o (] o o o~ o~ o o (] o
o o o o o o o o o o o o o o o o
o~ o (o] o~ o~ o (o] o~ o (o] o~ o~ o (o] o~ o
e 12 1] SOETF 588000.SH s £} 61 /i SOETF 588080.SH
ki wind, PUFHITRWE A& D
B3 6: RISHATURHER
4700.0000 7200.0000
7000.0000
4200.0000 £300.0000
3700.0000 6600.0000
3200.0000 6400.0000
6200.0000
2700.0000 6000.0000
2200.0000 5800.0000
(o) N~ ~ o — — o o on < <
o o i — o o i o (] i o
d a4 oA N o O b N D
o o o o o o o o o o o
R I I T T T T T T
o (] (] o (o] (] (o] o (] (o] (o]
o o o o o o o o o o o
o o~ o~ o o o~ o o o~ o~ o

e [ {[F50 000016.SH s 7778300 000300.SH
s F11]1:1000 000852.SH

B KIE: wind, MAUEMIBLHT T4 M0



HER S

O LW B

23]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Ex7: tAKSRE (B Z53T)

Bk 8: MRlREM (Bf: Hx)

12,000.00

) 200.00 160,000,000.00
10,000.00 150.00 140,000,000.00
8,000.00 f égoo-go 120,000,000.00
smote LTI My oy ) oamcn
boee [ -50.00 60,000,000.00
2,000.00 -100.00 o 00
0,00 19000 40,000,000.00
e 5 5 5 2 - 5 < 20,000,000.00
S 29 9 Q9 0.00
EEEEREE nR2a
SEES8888 5338%8
S 8 LI L XL h &L
SESRSRSR

R R e R ROE S H IR RN
N LR A RELN AN

PRI RUTHFRA

2019-03-22

2019-12-12

e VT L 7 AR T e TR T -

2020-09-04
2021-06-03
2022-02-28
2022-11-21

\

2023-08-14

TR R

2%

Bl 9: S0ETF HfX PCR 5%z &

BHERIE: wind, PSUEHITTHE T & HES

B3 10: 300ETF (3P) HAtX PCR 528

3,000,000
2,500,000
2,000,000
1,500,000
1,000,000
500,000
0

N M O N O

R

0 DO N

O O « -

NENENENEY

NN AN NN

o O O O O

SIS AR IR

RS () e H A3 RS (5K

e FA /N (%)

2023-01-17
2023-02-22
2023-03-23

140.00 2,000,000

120.00

100.00 1,500,000

80.00

£0.00 1,000,000

40.00 500,000

20.00

0.00 0
8RR 38R QE
3885 8839 d
M oh o o NN NN
NN NN NN NN
g2 8 8 RRRKR

e FA /N (%)

2023-02-07
2023-03-10

2023-04-13

2023-05-19

2023-06-21

2023-07-26

140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

O\ R (5K ) m— 3 S ()

B3k 11: S00ETF (GP) HifX PCR 538

kIR wind, MAEHATEHE IR

E% 12: 300ETF (F) HifX PCR 58

800,000
700,000
600,000
500,000
400,000
300,000
200,000
100,000

0

2022-09-19
2022-10-19
2022-11-11
2022-12-06
2022-12-29
2023-01-31

G R (5K ) —E RS ()

e AT /N (%)

2023-02-23

2023-03-20
2023-04-13

200.00 300,000

250,000

150.00 200,000

100.00 150,000

100,000

50.00 50,000

0.00 0
28848 S9RT IS
LRI 882993
D NS
3328 222228

e AT /N (%)

2023-02-22

2023-03-23

2023-04-24
2023-05-26
2023-06-28
2023-07-27

160.00
140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

W R () e A RS (5K)

BRI wind, AERI TR ST &



HER S

O SLEm A A )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3R 13: S00ETF (3R) HifX PCR 538
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Bk 19: FEEAXPCR ERXE

Bk 20: HELHNPCR ERZE
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