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SRR

SRR B LB, BT, SEELEXIHE

W BT, BREEVE. 2 A CPLIFAIL ETF 0.7%, MK
1.0%, ‘7 E N TR E K. PPLRIBE NI 2.7%, HHT
B 0.2%, TS s e s 2k, PPI A L FRIRESE 5K, X
FEZBEWRER W, T AR NhKIRE, kil
AN IE KR AR SR i, N LR REMES S e M S ARG (A 0 5 S i Al
KT, KR EL I A s Bk RE. BN S H B
TREUSCK 0.74%4k 3068.46 £i, AN KT 4.6%, FiE 50, ¥
300, HHIE 500, HHE 1000 73 A2 0.70% 1.25% 1.71% 1.79%.
e R ERAIMNBIRAN, 2RFFEAN 102.61 1470, Bt IS TEER
FETFRE, M PCRAEIMLL NIE, AT KEA RV IR S a3
SR, SFRRIRR S Z IR/, BAE 50 WA HFHIE 1000 BIALRR
W ZEIRLLISA R 10.8 NE 705, skew fREFEEUEIF, HiE 1000 45
SR skew Ml FEFREL R 107.8, TGN ZAMAH N . HT BN
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TiEE%
E L SRR

LJF S0ETF 2.479 0.77 90.08 18.41
AT 300ETF 3.581 1.36 90.72 19.93
A 300ETF 3.722 1.17 84.85 19.94
AT S00ETF 5.536 1.88 109.76 28.97
A S00ETF 5.651 1.75 100.87 29.26
Sk ETF 1.840 4.78 83.38 29.10
ZUE 100ETF 2.498 2.71 82.80 22.49
3iF 50 5% 2443.11 0.70 68.01 17.66
PR 300 HEEL 3589.26 1.25 68.57 18.26

FRIE 1000 FE%X 5466.65 1.79 96.99 28.54

ﬁ?&ﬂ%ﬁ Wll’ldf /\1EH~ED_‘\E%7L%IEJB
B3k 2: BaAREdE

4 69450 -0.71 46.97 10.12
G2 19180 -0.10 43.37 9.68
F 2541 0.87 70.13 18.41
P& 508.3 0.40 88.36 12.18
PTA 5788 -0.62 102.95 13.45
2H 3214 -0.62 41.68 18.38

BAERIR: wind, DSEBISIEAE
Bk 3: ETFPFHIES (—)
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HAERIE: wind, MUEMIGTHETUE S
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& 4: ETF HIPURHES (2)
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BRI wind, MAEHA TR &R
B3k 5: ETF HiIPUFHER (=)

1.0500
1.0000
0.9500
0.9000
0.8500
0.8000
0.7500
0.7000
0.6500
0.6000
< W O~ O OO d ON S < O O o O N
O 1 N O 141 O =1 M AN O A N O M - N
0 00 A ANAODD e NN o NN M
O 0O 000 Hd dH o A A —« +«1 +« OO O O O O
M oh ch hch hh ohoh hoh o o & <t &t <t F <
AN AN N AN AN AN AN AN AN AN AN NN AN AN AN
O O O O 0O 0000000000 oo o o
AN AN AN AN AN AN AN AN AN AN AN NN NN NN NN
e 3 1] SOETF 588000.5H s R 1] 17 SOETF 588080.SH
BHEKIE: wind, MAEHTEHE I & )56
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Bk 7: tEELRAE (B 1Z3) Bk 8: FRIREM (4 B
12,000.00 150.00 160,000,000.00
10,000.00 w 100.00 140,000,000.00
8,000.00 o N 1 5000 120,000,000.00
6,000.00 [T WﬁW./w““y'wv]wﬂ}mW‘ g .o 100,000,000.00
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0.00 -150.00 ,000,000.
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ﬁ?&ﬂ%ﬁ wind, /\1Eﬁﬂﬂﬁﬁn%lﬁig
B3 10: 300ETF (GF) HIfN PCR 5% &

Bl 9: S0ETF HfX PCR 5%z &
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k. wind, D4UFME

B3k 11: S00ETF (GP) HifX PCR 538

LRI L

E% 12: 300ETF (F) HifX PCR 58
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B KIE: wind, MAUEMBLHT T4 M



HER S

@ LI B B4 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD

B3R 13: S00ETF (3R) HifX PCR 538

B3k 14: fJIv4R ETF #3X PCR 5 &

400,000 200.00
300,000 150.00
200,000 100.00
100,000 50.00
0 0.00
ONOITE SN —dONO VO
o000 MmMANNNNHA AN
NS ONRNODHOD AN N
QQQQ Q90 ddddoQ
Moo oo S <
[ I o I " O o A Y I o O Y I Y A o B o I o IR N I |
0O0OO0OO0O000O0O0OO0O0 OO
AN AN AN AN AN AN AN AN NN NN

AR () A RS (5K)

1,200,000 140.00
1,000,000 120.00
800,000 100.00
80.00
600,000
60.00
400,000 40.00
200,000 20.00
0 0.00

O " 1N O < < NO N MN~NM

D B B B B B s B B s B

N SN ON O DO AN N

QQQQQQQ ddd o

N N N MmO MmO MmO O n on on - <

N AN AN AN AN AN AN AN AN NN

O O O O O 0O 0O O o o o o

AN AN AN AN AN AN AN AN AN AN NN

AR (5K) . RS (5K)

—— F A /AT %) —— PRSI/ A(%)
BRI wind, MAEMA TR IR
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BRI : wind, DMUEHI TR T & HES

B 17: SF{E#I PCR 5ZE

Bk 18: PRI PCR ERXZE
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HAERIE: wind, MU GTHE U S
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E3& 19:

FEHIMX PCR 58

Bk 20: HELHNPCR ERZE
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BRI wind, MAEHA TR &R
B3k 22: THENXPCR ERXZE

B3 21: PTA H4X PCR ER %8
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BRI wind, MAEHA TR IR
ETF HfXB&EHE (IV)

E 3R 23:

45.00
40.00
35.00
30.00
25.00
20.00
15.00
10.00

/

2022-11-10
2022-12-05
2022-12-28
2023-01-30
2023-02-22

——50ETF IV
YPR300 IV
—— JR500ETF IV

2023-03-17
2023-04-12
2023-05-10

2023-06-02
2023-06-29
2023-07-24
2023-08-16

—— J1300ETF IV

HhiE 10001V

—— GDLARETF IV

2023-09-08
2023-10-11

2023-11-03

2023-11-28

2023-12-21

2024-01-16

——— VR300ETF IV
—— J"500ETF IV

2024-02-08

VRIE100ETF IV

2024-03-12

wind, PUFHITEHE TR



&l

UL B A B
VA
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o
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HE#R &

B3k 24:
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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 A R IR BT H AR W S5 IRDLBR A 2. A Al i
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
A UAEATIE AR RAIAURAT . 05T Tk, T BT AR XA
TRt FUE MR, HAGR ARG BAT AR RS WA



