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Afp#tRE, HXETEFRIREHIN. PERZBEERIMRR, B
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6 3 1R, BTHPXERZRFARE, THEBUNLELERE, FiERES
1"53, SR RIMHMER KA 50ETF X7 F 2.644, x5 LR 2.658 FEI%,
EARKT 2.643, X 0.008, EKiESIA 0.30%, MZENZERE 9.08 12, ARTE
it IH SABRKREFRNEEBER, SENEEZRENESHUIMNY/NEI
|, MEASAMKEE—RZAKERZE, THBEERNER.
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6 5 1H, 50ETF E%f®55. S0ETF iGN R ZERBRMBFCESR
P3N .50ETF BN Ak 32 8 0 744,797 F, BBT—32 5 H KR 223,308 F,
BFEEM 1,666,119 F, 1 16358 F. SFCE PCRELE—X5HK
1#0.01, MiIZRAIBER TR 5 HHLRINEHRAL 50 B MKFEE
Ao ENFEMITMEERRR/NME LT

® EHREBRRIEEIN

6 A 1 HF#53100 R1§mE 5k, Eki@iX 0.66%, L 1iF 50 =55 EI5% , £k 0.42%.
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MHIEFAR FIR A&
E E;K% INDUSTRIAL FUTURES DO.A.I-TD‘

HAZR i 47 (2] o3t
1. 1 #RE91T1H
6F 10, MFhEARFUHKE, THREULBLRE, PHEES
55, DIARRIERALR. SOETF [KFFT 2644, A LIR 2,658 FEE,

HEARUT 2.643, % 0.008, BRiEmIX 0.30%, MAZFLEME 9.081Z. HaThiz
Memarieft, REEBERMER, BERAMRRFRUEZTHE.

B 1: 50ETF 48 H K &EEH

2018/06/01 Ifr 2.643 1F 0.30%(-0.008) JF 2.644 = 2.658 {§2.632 192.643 3445 £ 0.00% {fF 0.98% & 0.08{2

[510050.SH [SOETF] F%% MA10:2.665 MA20:2.600 MAB0:2.734 MA120:2.846 MA240:2.762 2017/11/28-2018/06/01(124E)'W
-3.200
F2.100
F3.000
+2.900
F2.800
F2.700
F2.600

|17 11 [18.01 [18/02 [18.03 [18.04 [18.05 [18.06

2/ VOL{10,20,60,120,240) VOL:34475 VMAL0:52975 VMAZ0:52075 VMAG0:54775 VMAL20:573F5 VMA240:4725 [
— [ oy e 1 i = o o A I o anel =23
T il a0 0 GATmATwouM I | A O 1§ S OFY ) W] TG i L1 COMUACT (0 00 Y CMEITACY Cob | Fi LI

HRsRIE: Wind, SMIFHRESREA SR

1.2 FAETH 35

6 A 1 HiP#5 3100 R8ME K, Eki@ik 0.66%, LiiF 50 F3HEI% , 2 0.42%.
RRIEHIST IH S LRERRIEIRM S 2 k. R, = 1529 IH1806 EkiE/y 0.48%,
LA H1812 £AKIRRA, H 1.78%. HiKAARXBREMFCRENER
W, BEAEZRENESALSMINMERIR, MENEAMKRE—325 B
BiEE, MHREREE.

&1 IH BARZBNFMKIESR
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IH1812 |
R, Wind, SOERIEFAR




WIETAR AR

E E?&% INDUSTRIAL FUTURES CO.,LTD.
B 2: S0ETF I IH X HhEAHREE (HAR-BRIENRK) E5E
0 266
2018 ('o:':s" ([l X ls's" ':ei” ' !z!(l)'ﬂ) | : 0 i” i (e !s!s:lﬁ):“” (e i "Hs's”'(:m 01
09205 oS ot By [ Nk o2 655
5 265
2645
-10
2.64
. 2635
263
0 2625
262
225 2615

S HATRELE ————50ETF

BIRRIE: Wind, SGESESH L

2. HA® i (E] w
2.1 REZFHEENR

6 A 1H, 50ETF E%fRm55. S0ETF INAA SR ERAMERIECES
Frign. SO0ETF HAMXEIZE AN 744,797 F, WAI—RXHHKR 223,308 F, B
FEEH 1,666,119 F, 516,358 F. Hir, E 171806 HitNAANRFIKZE
%7 650,009 F, iET—HR 153,040 F, HO8H 1,253,975 F, Lk E—%5
HiE 4,035 F. 088 1807 54 R 5K E /58,378 F, b E—32 5 HIRE 37,448
F, FEE/H 9008 F, Lt E—xx5H#E 8458 F. REFEEPCREE—X
2 HEZHE 0.01, MIHBAEBERFER.

& 2: SOETFIIMSARZEREEIL

HEX BRXE BRXE HF€ RKEeE HeE

BAFRI BRZB  pg pcR pcrzmfe S EE g pcR pCREA

201806 E50,009 -153,040 0.82 0.02 l,253,9 25 4,035 0.58 0.01

201807 || 58378  -37.448  1.06 010 || 94008 8458 1.06 0.02
201809 | 25513  -21396 064 006 | [243814 1684 0.54 0.00
201812 | 10897  -11424 099 005 | 74322 2181 0.95 -0.02
Bt 744797 | -223308 083 003 [1666119 | 16358 061 0.01

¥aEskiR: Wind, JIEHASIH&ED

6 B1H, £HAEL 1806 RIIFRZEREMELINHH 2.65 AEEL
A 2.7IAM8 (Frp SOETF WM 2.643), ZE PCR 7082 , tEE—%5
H7t002 . HFEEPCRA 058 , BHRE—XHHFF 001 , WifRiEEH. 4
BISIEL TIBE 255 —%, EN&RLERHE 2.7,



B EIiR&

WHIEFAIX F IR T

INDUSTRIAL FUTURES 0O.,LTD.

B 3: 50ETF it 6 B &ASMITHIMZE
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kiR Wind, JIEHASIHRRED

B 4: 50ETF X 6 AEASHITNHECE
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Al miAh
kiR Wind, JIEHASRH &R ED

6R1H, BWAﬁ?ﬂ¢ﬁIE?HmAﬁﬁ%ﬁ24uﬁA%(ﬁ%
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=
B 5: S50ETF #ifR 7 A& HITH R
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BIEFRIR: Wind, SIERFERIIA

XA 26 INERL), MRZXEPCR 106 , tbE—
PCR 106 , ttE—ZEF0.02 , mizfispH

& 6: S0ETF X 7 REALPITHIFCE
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mIA miASE
HIERIR: Wind, SIERREEFA SR

MBFECEBEARE, £H6 AEARZANEHT—, 285 INBEHNKRE
B3, ﬁ'ﬁiﬁ‘z%'—’i ':P:F 2.4 \7EH 2.55 TNt & 29 (FRRY SOETF Y& 79 2.643),
MBI R RENTREARTIF, =ZXNEBEMNRE, HERHE
%ﬁ%ﬁZAwﬁﬁZ%%ﬁ,$%¥%%ﬁ¢ﬁﬁ§
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B 7: 50ETF it 6 B &N/ MITHIFCLLE
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#AERIR: Wind, JIEHASIHA& &R

8: S0ETF i 7 REALPITNIHECLLE

2500

L RN

2000 miASE
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2.4 245 25 255 .76 2.65 7/ 2.75 2.8 )%)
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?ﬁ?ﬁ*)ﬁ Wind, /\'L[EHH EJ:F&_LB

6 A 1 H,50ETF XFXU, S0ETF #itpk 32 S B XHm s C /B FTgm,

BFEE PCR &R E—

X7 HEE 001, FHAEENBE, HiHn

HAB AT

=, lei%ﬁyjba—:-, 7 ,L,\);ZH—J-JJ:E&JJ:T'J_' °

9: S0ETF AEHMZEBRECREDR

2,400,000 34
32
1,800,000
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28
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0 2
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HAERIE: Wind, XIEHRESMIA S

10: FGSEM3Z PCR. ##€ PCR LERFATHES

32 200
3
150
238
100
26
50
24
22 0
5 S 5 5 5 5 5
QQ’Q N ° '\,QQ \,'Q 0"”0 QVQ 0‘°0
Y Y N Y & ¥ N
N o o o DU o
— AT EPCR (%) H B EPCR(%) S50ETF

HaEskiR: Wind, JIEHASRA &R &D
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2. 2 B

(1) PEEEIE
6 A 1 H 50ETF 55 E5% ,50ETF 19 5 H A SEIRENR BN L F+ = 23.03 %,
BIERFHE 75 BARIKE,

B 12: S0ETF RENFHEREE M 13: S0ETF FE s RaIReE

50% 140%

45% 130%

120%
40%
110%

35% 100%

9,
30% 90%

80%
25%

20% 1
"
15% I n

70%

60%
50%
40%

30% W

*
20% «— o 2’2/4,___./:
10% 4
0%017-06-09 2017-09-01 2017-12-01 2018-03-05 2018-06-01 0%
5K 10K 15K 20K 40K 60K 120K 240K
HV5 HV20 HV60 HV240 —e— MIN —o— 10% —o— 25% —o— 50%
—o— 75% 90% MAX +  2018/6/1
¥ N AN H > 1 > 37| ¥ S AN =1 H h 1 . 37
FHEFRIR: Wind, SFHREA & &P BERIE: Wind, XIEHRESRF & &)

(2) REKNER
B 14ME 15231086 B 1BAAMEANEANR S KEIRERS,
= H#rAY SOETF UM% 79 2.643,

B 14: ARRIRANRE BRI B 15 CABNANRERNEENH T

70% 60%
o
0,
60% 0%
50%
40%
40%
30% 30%
0
20% 20% M
10% 10%
0%
SLOLLNOLNINILAN0OLADOOLIN T —INT NSLNQ 0%
ARAGNRERRRNSIRNGS S 24 24525 25526 26527 275 2.8 2.85
N NN oM L D L 0 £ RS O 4
-0\ —@—iAlh -0\l —@—iAjh

kiR Wind, JIEHASIHR &R HaEskiR: Wind, JIEHASIHR AR
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716 REARBNMNRSGEMKES, HEMIEWARB/INME LT
RENTREARIIBKABRNFEE, WHRIKZE LIF.

3. EHRE

6 B 1H, BTPXERZFRFARE, THEGNLELERE, FiERS
"33, CIRRIERKE. S0ETF KFFF 2.644, Hi5 LiR 2.658 FEITE,
EARWT 2.643, %0.008, BKiEEIX 0.30%, RUAZERZERZE 9.08 {Z. ARIEHIES
IH SAMBKREFNEEBER, SEAEZERENSALSMY/NMERME, mE
NEAMKR E—ZZAREEE, TiHFERNIEH. S0ETF NS L S
REFHMSFCERMEN, SFeE8 PCRRE—XF5HKE 001, Hij
BIABERNTER. 5 HALRMKHEL 50 BAMKFEELER. EHFEMRE
MARRR/NE LTt ERBTHERSEFEK, TiHRXRER. AREER
ERREFLEF, FHAUETHRERS, ERTHHI TNLTFEERRE,
FEHHRER, XEHEEMSMTIHERKFE. XHSE.



B EIiR&

uuuuuuuuuuuuuuuuuuuuuuu

ARAEFR B ASE, . BEUMHAARR S RiREEWERHLR
BRT AN RRR . REFMRANEBIESIRE AFER, SWEEETAA
MBI R, BYSEAMMNGEESL, JIREW. /L, Fit, TEASE
ZHHRBEE. AATBRBREABAARETNREEEERXUR/ME
Reek A W R R AT HREN o

KiREREBIIRIBET AR, ML XLEEBAEREMTEETR
EEARIE, CAMRIEFFESMESNBENASLEEMTEE. XHHMR-
FRFFWNHSE . MM AT AEEESAREMBER/NT—BL
BETEERHRE. ARERZFRERRBEE ST RANTERE. L#EES
Wik WMERHER BRIIEN R RO R TR B IR E BSB89
SZFIHF

BERRNMAREAELRFRKNE—ER. AREFFTENRE LR
FHRTEETHER, THREFAAAEHEW . RABARHRARERS
ZREIN B Z PREHRNIREBR. MERARFTE. ARBEWNEANEER
TENEABERXBNUSEFEHFERR, Uk (FELE) BIWMIIRE
] o

HEMBEAT, RREFNESIARRNELFFAEEIHEMARIRE
Eille EMBERT, KRABARIMEAAREERAREPREAMATSIEH
KA TTES

FRENMNRATRES ZRERAMNR[/R BRI, W TETARREEEN
MAMENZ S R, FTREFRSH, XERRMLBHARLRIBREE
T

RIRERDNAKERERLBERLB G, REBEFA, EATHE
MPARBUEAEZ IR EFMLE. W5IA. FE, FEPFLLAGEH
IR EMRARER, BEARENAREHTHIFRRMNSIA MHMmEx.



