
 

ש׃ үָ Ї Ғש Ҳ Ὶ ɼҲ Ҳ ҏЃwww.bocifco.comЄ
Ґ ɼ 

 

 

ҟꜙ Е ʉ2013ʊ21  

 

 
 

2022 8 5  

 

 

Ҳ  

 

Ҫ   

ЕZ0015241 

ҟה ЕF3071551 

Е021-60816213 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

ẘ ḷ Ї ẘ  
 

 

1. ⅎ  

ᵩ Їᵜ Ҳ ꜠ ɼה

Ї ꜠ 50ETFЇῚ 300 300ETFЇҲ

1000 ꜠ ɼ ꜠ ҏ 50ETF ԓ ᵣЇ

Ҳ 1000 ╦ י ֢ ᵩẘᵤЇ

ד ҅ ɼ 

ԑ Ԑᴌ“₵Ї ᵩ Ї

꜠ Ї ֢ ҏ ɼ ╦ ꜠

ғ ᴍ ᵩ ῗЇ ῗ

ꜗ ɼ Ԑᴌ Ї ꜠ Ӥ₴

Ґ ɼ ꜠ └ contango Ї ֢

꜠ ɼ 

ẘ ᵩẘ ɼ 300 ẘ

҅ ᵤ -20% Ї ╦ḷ -5%ɼῚל Ӥ₴

‟ɼ ╦ה∑ ɼ 

2. ╦  

ה Ї֢ ẘ Ї҅ ꜠

Ї ҅ ∑ ẘ ḷ ɼ ҩү ֢

“ ɼ Ґ ᵤװ ꜠Ґ

ẘ ҿӀɼ 

3. ᵲ  

꜠ Е ₴ IO2208-C-4150ЇIO2208-P-4150ɼ 

4.  

Ὺ ɻ ꜠ҏ  

5.Ґ ҟ  

5.1 8 10  7 M0ɻM1ɻM2: (%)ɼ 

5.2 8 10  7 Ὺ ɼ



 

 

 

 

 

 

 

 

 

 

1Е                          

 י י ֢ ֢   

300  -0.32% 3.32% 62107.8 57794.4 119895 79853 

Ҳ 1000  -0.39% 4.59% 20305.6 23234.0 18328 17497 

50ETF -0.46% 3.11% 1054855.0 1060685.4 1524797 1087742 

300ETF -0.05% 3.25% 892330.6 1048608.8 1008792 955276 

300ETF -0.05% 3.27% 139610.8 162232.0 192656 162582 

Е WINDЇҲ                                   

2Е 300 ꜠ 3Е          שׂ 300 ꜠  

  

ЕW



 

 

 

 

 

 

 

 

 

6Е50ETF ꜠ 7Е50ETF            שׂ ꜠  

  

ЕWindЇҲ  

8Е 300ETF ꜠ 9Е   שׂ 300ETF ꜠  

  

ЕWindЇҲ  

10Е 300ETF ꜠ 11Е      שׂ 300ETF ꜠  

  

ЕWindЇҲ  

 

2.7

2.72

2.74

2.762.78

2.8

2.82

2.84

15.00%

16.00%

17.00%

18.00%

19.00%20.00%

21.00%

22.00%

23.00%

24.00%

25.00%

2022-08-01

09:25

2022-08-01

14:202022-08-0213:392022-08-03 11:302022-08-0410:50

2022-08-05

10:08标的走势

近月平值隐波

0.00%5.00% 10.00%15.00%20.00% 25.00%30.00%35.00%40.00%

2

4 6

8

10

12

14

16

18

20

2224 26

28

30

32

34

36 38 40

42

4446 48

50

52

54

56

58

60

62

64 66

68

70

72

74

76

78

80

10%

分位数

25% 分位数

50%
分位数

75%

分位数

90% 分位数近月平值隐波

近月HV

HV

4

4.05

4.1

4.15

4.2

4.25

4.3

15.00%

16.00%

17.00%

18.00%

19.00%

20.00%

21.00%

22.00%

23.00%

24.00%

25.00%

2022-08-01

09:25

2022-08-01

14:21

2022-08-02

13:402022-08-03

13:00

2022-08-04

10:51

2022-08-05

10:09

标的走势

近月平值隐波次月平值隐波

0.00%

5.00%

10.00%

15.00%

20.00%

25.00%

30.00%

35.00%

40.00%

246 810 12

14

1618202224 26

28

3032 34363840424446 4850

5254

5658

60

62

646668

707274

7678

8010% 分位数25%分位数50%

分位数

75% 分位数90%分位数近月平值隐波

近月

HV

次月平值隐波次月

HV4

4.05

4.1

4.15

4.2

4.25

4.3

15.00%17.00%19.00%21.00%23.00%25.00%27.00%
2022-08-01

09:25

2022-08-01

14:21

2022-08-02

13:41 2022-08-0313:012022-08-04

10:52

2022-08-05

10:12

标的走势近月平值隐波

次月平值隐波

0.00%

5.00%10.00%15.00%

20.00%

25.00%30.00%

35.00%

40.00%

2

46

810 121416

18

202224

26

28 3032

34

36 38 4042

44

46 485052

54

56586062 6466

68

707274

76

7880

10%

分位数

25% 分位数





 

 

 

 

 

 

 

 

 

16ЕҲ 1000 17Е50ETF     שׂ  שׂ

  

ЕWindЇҲ  

18Е 300ETF 19Е    שׂ 300ETF  שׂ

  

ЕWindЇҲ  

 

  

-160

-140-120-100-80-60-40-200

20

2022-08-01 09:30

2022-08-01

14:19 2022-08-02 13:40 2022-08-03 13:02 2022-08-04 10:54

2022-08-05

10:16



 

 

 

 

 

 

 

 

 

 

ᾭ  

 

Ḫ ԓ῎ Їⅎ Ⱶ Ὺ

ғ῎ Їᵜ ֙Ḫ ‼

ҒẦᴑᵫḦ ЇҒḦ Ḫ ᴑᵫ ЇӤҒḦ Ầ

₴ ᴑᵫ Ғᴰ ᴑᵫ ɼ ᴑᵫ ‟ҐЇ Ғ

Ҳ ᴑᵫῪ ᴑᵫ Ầ₴ᴑᵫ ḦЇ Ї

ᴑ ɼ 

Ї Ԑᾨӫ Їᴑᵫ

үָҒ ᴑᵫ ┼ɻ ᴶ ɼ

ӫ ԍװ ɻ⅜ Ї ₴ ҿŅҲ

ņɼᴑᵫ ɻүָҒ ∩ ḷ ɼ 

₴Ὶלғ Ғ҅ Ғ ɼ

 ⅎ Ғ ɻ ⅎ ɼҿ

ᾭ Ї Ғש Ҳ Ї ᴑᵫῚ

῎ ɼ װ Ὺ Ὶ‼ Ғ ᵲҿ

ᴑᵫ Ḧɼ ɻ ׃

 ⅎ ԓ √ ≡ Ї ɼ 

Ҳ ɼḦ ҅⅓ ⌐ɼ 

Ҳ ᴑ῎  

Ҳ ҏ ҡ 

қ 1589  

901  

200122 

: 61088088 

ᴶ : 61088066 

Е400 8208899 

 

ῗῗ Е 

 

Ҳ ║ ᴓ ῎  

Ҳ ҏ ҡ 

Ҳ 200  

Ҳ 39  

200120 

: (8621) 6860 4866 

ᴶ : (8621) 5888 3554 

 

Ҳ ║ ῎  

Ҳ  

1  

Ҳ 20  

:(852) 2867 6333 

ᴶ :(852) 2147 9513 

 


