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UCN B, T TSR A 9 A T aa ke e . SREF4 P g se
o
E N T, SRS EREAL, KSR s, PRRE . 52
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SRR e ES NN E S p e T N A S NE/ A & il 6 N EFSEE,
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=37
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A E

A5 H EIEFE B 0.42% 3R 3157.97 £, GDMLERIE
0.77%, TIHRALHN 8019.6 147G, WIBURRIIRE4AZ FIER . FAKUT
I, SRR, HIBU8%AE PCR ML EVE, FIZ &S,
T RIRN, BB E L, FiE SOETF #AAUKAZ PCR 1H
N 92.61%, HIE S00ETF HIALEAE PCR EE{E N 101.86%. LiiE
SOETF JAAL BB AL T3 TR AARAE L, Fa AR AR, ik
50 YR 300 RFHIBEEARAL S, /I R AIR G I Rl
HO #I5 MO IR 22 8.28 N E 43 o MO WL skew 1 T




HE#R &

O SLIEW B

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

$0101.78, 10 HARL skew MR ZEFE% 101.55, ImERECF . rrIFaEL
B, BREHSFRRHESEER. 3%,

[ELEEEE

MR i BRHIAURAE PCR B 7370004 61.24%. 36.83%, BT
FAE PCR 4 32.76%, PTA HIFBUEAE PCR {H 44.37%, SRBIBRAZ
PCR 18 29.81%. HIHIRUEAS PCR 4EFHIKAL, BUACETSOR, Fa&sh
i, 2 k5295 . PTA WIBURSE PCRIESERITE, FRE sl AR
TEARAL, bk, EREXIEEGER: % 4 A CPL IR T
T, A E R 9 H RS TN, KoTXBBCE A M S U, 1tk
A B SO A R OO, St B E R, BEH
BURRAE PCR EFFRAL, #EHIRR & s b, 2kE% bk, &
HIAR Rk VA, s RFFst Wi, B E. (US%.

BEE
BRUB: 5%

TIRER

Bk 11 SRR

_iF S0ETF 2.562 -0.19 92.61% 15.89
ST 300ETF 3.672 -0.33 87.31% 17.48
YR 300ETF 3.817 -0.31 83.05% 17.46
SATH S00ETF 5.484 -0.72 101.86% 24.07
R 500ETF 5.694 -0.71 107.76% 24.19
4 #R ETF 1.818 -0.71 96.16% 24.65
SRAE 100ETF 2.542 -0.63 91.30% 20.01
HiF 50 $5¥ 252523 -0.30 47.55% 16.98
SR 300 Fs¥ 3676.16 -0.40 56.81% 16.70
FRiE 1000 F5% 5536.74 -1.07 75.20% 25.26

Bk wind, MAERA TR ST &R

Bk 2: B RAREE

7| 87090 -0.66 61.24% 27.63
22 21095 0.72 36.83% 19.01
FHEZ 2632 -1.20 52.94% 17.84
P& 572.22 -1.14 32.76% 17.08
PTA 5916 -0.17 44.37% 12.9
M 3580 -0.08 29.81% 18.3

HHERIR: wind, PUEMITRHE I HHE
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Bl 3: ETFSEHES ()
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BRI wind, MAEHA TR &R
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B KIE: wind, MAUEMIBLHT T4 M0
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Bk 6: RIEHIPARNES
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BRI wind, DSBS D
EXR7: EABRESRA (B Z7T) Bk 8: MRRE (B {ZT)

12,000.00 150.00 12,000.00
10,000.00 100.00
8,000.00 ‘\ \ | H| | 50.00 12’888'88
6,00000 ““ I '“‘W “ “}“lulh‘h\“‘[)l’/u \“J!”Iw“‘ \n\‘ “‘/‘WU “f(\‘\‘r““”“" hul\ “ 0.00 ’ .
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S T
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BRI wind, MR TR TS
B3k 9: SOETF Hi#X PCR 58 B 10: 300ETF (G7) HAAX PCR ERZE

5000000 140.00% 4000000 140.00%
4500000
120000 3500000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 80.00% £0.00%
2500000 2000000
60.00% 60.00%
2000000 1500000
1500000 40.00% 10005
1000000
1000000
.
500000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-05-16 2023-09-16 2024-01-16 2024-05-16 2023-05-16 2023-09-16 2024-01-16 2024-05-16
LIUESOETFSATREACE  —— EIESOETF BERALSEPCR SPIR300ETF $BANA R E  —— JAR300ETF $BHT AL 35 PCR

B KIE: wind, MAUEMIBLHT T4 M0
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Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () EIfX PCR 538

2500000

2000000

1500000

1000000

500000

0
2023-05-16

FRES00ETF At AL A2 &

2023-09-16

2024-01-16

— rh{FS00ETF i1 g Az PCR

200.00%

180.00%

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-05-16

600000 180.00%
160.00%
500000
140.00%
400000 120.00%
100.00%
300000
80.00%
200000 60.00%
40.00%
100000
20.00%
0 0.00%
2023-05-16 2023-09-16 2024-01-16 2024-05-16
JFIRB00ETF BN AL R E  —— IFVR300ETF FUALZZPCR

HERiIH: wind,

B3R 13: S00ETF (3R) HIfX PCR 5B

AR BT L5

B3 14: )45 ETF 4 PCR 5328

700000 180.00% 2000000 140.00%
160.00% 1800000
600000 120.00%
140.00% 1600000
500000 100.00%
120.00% 1400000
400000 100.00% 1200000 80.00%
1000000
300000 80.00% 9
00000 60.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 20.00% 00000 20.00%
0 0.00% 0 0.00%
2023-05-16 2023-09-16 2024-01-16 2024-05-16 2023-05-16 2023-09-16 2024-01-16 2024-05-16
FFS00ETF 284l 3c 8 —— IFS00ETF ER4R 522 PCR Bl ARETF BRI A2 2 Bl Ak ARETF B54% s 2 PCR
% ey . . P it Yo St 25
BmRUR: wind, MAIFRI TR0 &R
BN ) = v . > =
B3R 15: PR 300 HitX PCR 5 X E Bz 16: FhilF 1000 #34X PCR 58
160.00% 350000 400000 160.00%
140.00% 300000 350000 140.00%
120.00%
) 250000 300000 120.00%
100.00% 250000 100.00%
200000
80.00% ‘ | 200000 80.00%
’ /( " | U 150000
60.00% il V | b f\ 150000 60.00%
! . I
., \'v 100000
40.00% 100000 40.00%
20.00% 50000 50000 20.00%
0.00% 0 0 0.00%
2023-05-16 2023-09-16 2024-01-16 2024-05-16 2023-05-16 2023-09-16 2024-01-16 2024-05-16
—— i IR300 T A ZEPCR IPR300 BN A T U000 AR —— P00 HEIAPCR

¥ kUR: wind,
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Bk 17: SFHE# PCR 528

Bk 18: P PCR 58

250000 350.00% 300000 300.00%
300.00%
500000 250000 250.00%
250.00%
200000 200.00%
150000 200.00%
150000 150.00%
100000 150.00%
100.00%% 100000 100.00%
50000
50.00% 50000 50.00%
0 0.00%
0 0.00%
2023-05-11 2023-09-11 2024-01-11 2024-05-11 0230511 20730911 20240111 S024.05-11
FZE — HARPeR HZE —— EHARPR
Bk : wind, DSUFHABCHE TS
|42 . -'»' .
Bk 19: R PCR 5R38& B3k 20: REHNPCR ERZE
1800000 250.00% 300000 180.00%
1600000 160.00%
250000
100000 200.00% 140.00%
1200000 200000 120.00%
150.00%
1000000 100.00%
150000
800000 80.00%
100.00%
600000 100000 60.00%
100000 50.00% 0000 40.00%
200000 20.00%
0 0.00% 0 0.00%
2023-05-11 2023-09-11 2024-01-11 2024-05-11 2023-05-11 2023-09-11 2024-01-11 2024-05-11
B8 — HAAPCR MEE — HHXEZPCR
RIS : wind, PUEMTRAT5T & HL
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR EfXZE
1600000 180.00% 800000 250.00%
1400000 160.00% 700000
140.00% 200.00%
1200000 e 600000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
500000 300000 100.00%
60.00%
400000 40.00% 200000 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-05-11 2023-09-11 2024-01-11 2024-05-11 2023-05-11 2023-09-11 2024-01-11 20240511
MZE ——HAZPR HXE — HREPeR

HAERIE: wind, MUEMIGTHETUE S
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B3k 23: ETF BAfXBRR (1V)
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25.00
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10.00

2023-03-16 2023-06-09 2023-08-31 2023-11-28 2024-02-26 2024-05-22
—SQETF IV —— J1300ETF IV — {#300ETF IV

—— 300V —— 1000V ——— TS00ETF IV

—— {#500ETF IV —— G FETF IV —— 411 100ETF IV

BRI wind, MR TR IR
B3k 24: RESHEARBRIR (IV)

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-03-16 2023-06-09 2023-08-31 2023-11-28 2024-02-26 2024-05-22

— LFs50lV —— 43001V —— i 10001V

Bk wind, MAERA TR ST &R
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Bk 25: BB (V)

0
2023-03-1@023-05-23023-08-012023-10-1&023-12-212024-03-072024-05-21

— PV IV —— P IV —— T

—— PTAE IV —— S v —— 078 v

B RIS DB BT TS W AR
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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



