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FHEMGFIIRW, P SRR RBOR S,
HRE, HaParvEiha, BACEZYE, 159 sek
R, FEEEENSA T, RIESREPH AL .

BTG H RS B ARG I, IR EE PCR 73
e, MR, EamBE, BRSNS B
BUSRAE A _ETr, _EAIE 50 YR 300 FRAVHIBGARAL R
5, WIBUREEIRECT RS, ERER S BRI T RA R,

P b YIROT THT, SRIALRAS PCR 4EFFARAL, ISR
Ky FaE BB R, 2k E2E58% . PTA HIBUAZ PCR 34
PLIRI, oS Bl R ORRRAEARAL, S B3k, ZERFIX IR
EH s FEME RGN Bk, HEIBURAZ PCR 4ERFIK
fr, SHEMBEEBER LT, 289 G100 SRR

Belnlvg, PRAERFS N, R T,



HE#R &

@ LI B R4 T

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TERR

i

P/

RE

SRIER

SRR BEHRE, BT EAR

W FZFER, TFRIAEW Lik. E4MTTH, EE 4 H CPIH
EEIEK 3.4%, FFEnTi, mifEA 3.5%;: K 0.3%, FUAF
BIEIIN 0.4%. 4 A% CPI[FILLEE R 3.6%, A 2021 4 4 H LUK
fi; #%0 CPLIRLUHIE A 3 A1 0.4% N5 0.3%, N6 MHKHE
RN B, T TSR 9 A ia R B

E N7, SEBASERICAL, MR, P RERE . ZH
PR U LA R A, R E A B SR S R R, H e
FHOGFAVARIG R S, MR E, HERFEE, BRACESE
a4, WEAIBKEITR, FASTEEREAE R, SETREH A

A5 H EAEFE B 0.02%3)% 3158.54 A5, AR HE kK
0.88%, Jif34 Ak 0.18%, MiIAMACHN 8343.5 ¢ 0 AL B 513K
N 47.76 476, WIRUhRFE B 4E R ER . BRI, & Rl s
REEIm, JIBURSE PCR 704k, MIZvEHL)E, 1Egim R, el R4
HIBUW B BB RS AT EFE,  BAUFE SOETF $IRUAE PCR HH
84.90%, HiIF S00ETF #IAL%2E PCR EEME N 107.55%. _iE S0ETF
IR BRI AL T3 FAEARARAB B, Bk NS AR, FAE 50, IR
300 RV ERBARAL S, HO JHELS MO AR Z N 8.64 I H
Iy Fo MO WAL skew fwfEF5%L 101.95, 10 WAL skew i T4k
101.67, fWEEFRECEAS. BB sl R RO AR, SOk i 2K AT
. NS,

=N
ENZER,
e R %R
Z

[ZLEEEE

MR i BRAUEAE PCR B 3 719 65.71% 35.73%, B4
HAZ PCR 4 39.85%, PTA HIFUELAE PCR {H 45.33%, SRR
PCR 18 43.00%. HIHIRUEAS PCR EFHEAT, S EAEFF AL, Fadrig
A Ee e, WX AER . PTA WIBURAE PCRAGAL, Fafik s R AR
FEARAL, S EERAIX AR B ES: 3£ 4 H CPI A LIS RS T Tl
i BRI 9 H e S TI0H, BRG DXOREJICTE S 24 10 B S T, b 5 1

REHR
BRI 7%
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Fl B AL, B E DR ECRRE, S MESEKE B, e
TR B B IR L BT, 22 Sk 4R RV o SRR B,
BTRE, RGN, ESE.
s

Bk 11 SRARREE

E 50ETF 2.563 0.04 84.90% 15.90
AT 300ETF 3.680 0.22 80.18% 17.64
M 300ETF 3.831 0.37 81.11% 17.85
AT S00ETF 5.478 -0.11 107.55% 24.23
M S00ETF 5.690 -0.07 118.82% 24.34
Bk ETF 1.839 1.16 75.16% 24.53
UE 100ETF 2.553 0.43 97.00% 19.88
_HiiF 50 #6% 2529.04 0.15 48.93% 16.98
PR 300 HEE 3684.45 0.23 56.18% 16.87
FRE 1000 F5%L 5539.66 0.05 70.67% 25.62

BRI wind, MAEHATEHE IR
B3k 2: BAPREE

7| 86220 -1.00 65.71% 26

22 21375 1.33 35.73% 20.69
2] 2628 -0.15 50.77% 18.17
/ol 573.32 0.19 39.85% 17.23
PTA 5896 -0.34 45.33% 12.5
S 3622 1.17 43.00% 19.01

Bk wind, MAERA TR ST &R
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Bl 3: ETF JAE

2.8000
2.6000
2.4000
2.2000
2.0000
1.8000
1.6000
1.4000

HE#R &

€CS0F0L
ST-S0+C0Z
LO-S0-FC0Z
PT-ro-¥20L
9T-v0-rCoT
80-r0-FZ0Z
LT-€0-FZ0Z
6T-€0FC0L
TT-€0-F20Z
TO-€0-¥C0L
[ ardty yderd
90-20-FC0T
6 T10FC0L
6T-T0FC0Z
TT-T0-FC0T
€0-TO¥C0Z
EYard ordird
ST-CT-€20¢
LO-ET-€C0C
6C-TT-€20Z
T 11-€C0L
€T 11-€C0c
€0-TT-€202Z
9¢-01-€C0c
aT-0T-€20¢

3.9000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000
3.0000

)

HIES (

=

wind, 24iEHA
7]

—— L-iIF50ETF 510050.5H —— Gl L HETF 159915.57

—— {#1IF100ETF 159901.52

Bk 4: ETF 34

6.0000
5.8000
5.6000
5.4000
5.2000
5.0000
4.8000
4.6000
4.4000
4.2000
4.0000

0T-50+¢0¢T
9C-¥0-¥C0T
¢T-¥0¥c0T
67-€0¥70T
ST-€0¥0T
TO-€0¥C0T
9T-20¥¢0¢C
¢0-20-reoe
6T-T0#C0C
S0-T0-F0T
TTTI-€00T
80-7T-€¢0¢C
PCTI-€20¢C
0T-TT-€¢0¢
£T-0T-€20C
ET-0T-€2¢0¢C

)

1IF'500ETF 159922.57
THIER (

T

/]

wind, SAEH BT ¥ 0

{IF500ETF 510500, SH—— |1

E3®5: ETF HP

—— J1{4300ETF 510300.5H—— J1{%:300ETF 159919.57

1.0000
0.9500
0.9000
0.8500
0.8000
0.7500
0.7000
0.6500
0.6000

€500
ST-50-reoc
LOr90¥C0C
Yoo
9T-¥0-+<C0C
80-¥0-¥<C0C
LT-€0FT0T
6T-€0-¥C0C
TT-€0-rZ0c
TOo-€0-tCoT
ceoreonc
90-Z0-reoc
6Z-TO-rC0L
6T-T0-rC0L
TT-T0+<C0C
E0-TO-PC0L
STCT-EC0C
ST-CT-EC0C
LOFET-EC0CT
6T TT-€C0C
T TT-€20C
€T-TT-€20¢C
€0-TT-€¢0c
9Z-0T-€¢0C
8T-0T-€¢0C

T b7 50ETF 588080.SH

wind,

FH50ETF 588000.5H

%ﬁ?&ﬂé:/\:
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Bk 6: RIEHIPARNES

3900.00 7000.00
3700.00 £000.00
3500.00
3300.00 5000.00
3100.00 4000.00
2900.00 3000.00
2700.00
2000.00
2500.00
2300.00 1000.00
2100.00 0.00
om ~ o et =] (] un [=2] o [¥=] - ["s] (] [aV] o o
T4 % g 9 o 9 o 9 o 9 o & o o o
(=] (=1 — — o o L] b o o o o o) oy =t [%a}
— - — - — - (=] o (=] (=] (=] (=] o o o o
I I T T T T T T S S S S S S
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~
—— [i50000016.5H ——§"{%300000300.5H —— '}11:1000000852.5H
BRI wind, MAEHA TR &R
. > . = G . = s =
Bx7: dkABLRE (B 1Z7T) Esk 8: FBRE (gfi: {Z7r)
12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
[
8,000.00 ‘ 50.00 8000.00
6,000.00 0.00
6,000.00
4,000.00 -50.00
4,000.00
2,000.00 -100.00
2,000.00
0.00 -150.00
2021-10-12 2022-10-12 2023-10-12 0.00
2 A SR 2 2017-09-182019-05-222021-01-142022-09-142024-05-21
— PBRE:RITER RIERITER — I PTERAREFRT  — RhatERSEEE
B kUR: wind, DUEHATRHE TSRS
B3 9: S0ETF #itX PCR 5B B3k 10: 300ETF (j7) HifX PCR 5 &
5000000 140.00% 4000000 140.00%
4500000
12000% 3300000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 80.00% 20.00%
2500000 2000000
650.00% 60.00%
2000000 1500000
1500000 40.00% 40.00%
1000000
1000000
0,

500000 2000 500000 20.00%
0 0.00% 0 0.00%
2023-05-18 2023-09-18 2024-01-18 2024-05-18 2023-05-18 2023-09-18 2024-01-18 2024-05-18

FIFSOFTF SAMNREZE e —— LilFS0ETF E3AR Al 3ZPCR SPIR300ETF EBMUE T e —— I 300ETF $54 R 3EPCR

wind, PAFH AT T &
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HE#R &

Ezk 11: S00ETF (GP) HitX PCR 5gxr& B3k 12: 300ETF () EIfX PCR 538

2500000 20000% 600000 180.00%
180.00% 160.00%
500000
2000000 160.00% 140.00%
140.00% 400000 120.00%
1500000 120.00%
100.00%
100.00% 300000
80.00%
1000000 80.00%
200000 60.00%
60.00%
40.00%
500000 40.00% 100000
0
20.00% 20.00%
0 0.00% 0 0.00%
2023-05-18 2023-09-18 2024-01-18 2024-05-18 2023-05-18 2023-09-18 2024-01-18 2024-05-18
thiFS00ETF $A#N 8  —— whiFSO0ETF EJ4EL 3 PCR JPIRB00ETF EFMUAAZE —— /P IR300ETF AN AZPCR

BRI wind, PGEH B IS H
B3k 13: SOOETF (OR) X PCR 58 E3k 14: fJIr4R ETF #3fX PCR 5% &

700000 180.00% 2000000 140.00%
160.00% 1800000
600000 ; 120.00%
140.00% 1600000
500000 100.00%
120.00% 1400000
1200000
400000 100.00% 80.00%
1000000
80.00%
300000
800000 60.00%
60.00%
200000 600000 20.00%
40.00%
100000 400000
o 20.00%
20.00% 200000
0 0.00% 0 0.00%
2023-05-18 2023-09-18 2024-01-18 2024-05-18 2023-05-18 2023-09-18 2024-01-18 2024-05-18
FRIESOOETF HAMNE AL 2 —— AiES00ETF #if Al ZZPCR B WARETF $AAR A 22 B W ARETF HBATRLZTPCR

BRI wind, PHEH BB I
B3R 15: R 300 AR PCR 5% & E3R 16: HiF 1000 #48X PCR 5% &

160.00% 350000 400000 160.00%
140.00% 300000 350000 140.00%
120.00% 3
d 250000 300000 120.00%
100.00% 250000 100.00%
200000
80.00% | I ] 200000 80.00%
1 /. u il )] |J lv, 150000
60.00% k r 150000 60.00%
| .00%
1 . LA
. 100000
40.00% 100000 40.00%
20.00% 50000 50000 20.00%
0.00% 0 0 0.00%
2023-05-18 2023-09-18 2024-01-18 2024-05-18 2023-05-18 2023-09-18 2024-01-18 2024-05-18
—— P IR300 EAfN AL EZPCR PRS00 B A R E FRIF1000 BIANAL R —— FiF1000 §HAX A ZPCR

HHERIR: wind, PAUEMITEHT T HE
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Bk 17: SFHE# PCR 528

Bk 18: P PCR 58

350000 350.00% 350000 300.00%
300000 300.00%
° 300000 250.00%
250000 25000% 250000
200.00%
200000 20000% 500000
150.00%
150000 150.00% 150000
100000 10000% 100000 100.00%
50000 50.00% 50000 50.00%
0 0.00% 0 0.00%
2023-05-15 2023-09-15 2024-01-15 2024-05-15 2023-05-15 2023-09-15 2024-01-15 2024-05-15
RZE — BB ZPCR MAEE —— EAALEEPCR
Bk : wind, DSUFHABCHE TS
] . =] .
Bk 19: R PCR 5R38& B3k 20: REHNPCR ERZE
1800000 25000% 300000 180.00%
1600000 160.00%
250000
1400000 200.00% 140.00%
1200000 200000 120.00%
150.00%
1000000 100.00%
150000
200000 80.00%
100.00%

600000 100000 60.00%
400000 o 40.00%
50.00% <0000
200000 20.00%

0 0.00% 0 0.00%
2023-05-15 2023-09-15 2024-01-15 2024-05-15 2023-05-15 2023-09-15 2024-01-15 2024-05-15
mzE —— HAEPCR e —— HARESPCR
RIS : wind, PUEMTRAT5T & HL
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR EfXZE
1600000 180.00% 200000 250.00%
1400000 160.00% 700000
200.00%
1200000 140.00% 600000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
600000 300000 100.00%
60.00%
200000
400000 20.00% o005
200000 20.00% 100000
0 0.00% 0 0.00%
2023-05-15 2023-09-15 2024-01-15 2024-05-15 2023-05-15 2023-09-15 2024-01-15 2024-05-15
e —— EEANEAEPCR MZE — HAREZPCR

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

45.00

40.00

35.00

30.00

25.00

20.00

15.00

10.00

2023-03-17 2023-06-12 2023-09-01 2023-11-29 2024-02-27 2024-05-23
——50ETF IV —— "300ETF IV —— {%300ETF IV

—— 3001y —— 110001V —— {/'S00ETF IV

—— #500ETF IV —— (IMEARETF IV —— % 1IF 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

2023-03-17 2023-06-12 2023-09-01 2023-11-292024-02-27 2024-05-23

—— Lifsolv. —— #3001V —— r1i£10001vV

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

035

0.3

0.25

0.2

0.15

0.1

0.05

2023-03-132023-05-2/2023-08-02023-10-172023-12-22024-03-08024-05-22
— PP —— P v —— B P
——PTAE PV — SR P EIV— PSR T EIv

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



