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AT 45, HHEmWECKRIYE, SINEREF ERHES, B
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W48 : zhoulc@xzfutures. com

EANAE G H RS i e = R, SR
PCR i, FZVEMSE, 2 MGLm AL, Fhal 251
BUE BIARURAE FTF,  RAUE SOETF HAR BRI b T3 T 4E
AT, Bad FRESRA R, EIE 50, )R 300 &5
IR BARAL S 3, IR LR R . ARER R 24T 15
WS R, (BFRBCR TSR, KR S s [ A PR

an PRI T, AR BRIROR A B S RAE PCR BRI
Vs BREMENEA LN, SLhREEIX B FEE. PTA
WIBEAZ PCR ARAL, oS s R ORFRAEARAL, SEfFFIX IR
DS FEEFREAER PMI BT, 6% 535 0irE
FAT, SERIMSIRTE, EEMRE SRR, £
IHEE L, MRS . SRR TR, A B
BN, Ry,
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TERR

i

P/

RE

SRIER

SRR BEHRE, BT EAR

W FZFER, TFRIAEW Lik. EAMTH, EE S A4
Bk PMI WMEHHE Box, 5 A3 ERDIESh B RIR R, &3 w4
KRR, RPAGLFRIUIES TP G E. FIRZH R
Yo LA By PR ST RI TG AN 11 A HEIRE) 12 H, IG5 50k
R E

E N 5T, FREUSE RN, BT R WK, KSR,
fEBREEEER, RIS . TG, 2R~ UL R
WRIZ ., FREAT IS AR, FILF eI, FEEoh 32 RE
I, PTTRSAS EE e, S ok R, S S k E E U E
559, BUETIAE T ELERA BT, SRR EIE AL .

E—AZ S H EIEFE Bk 0.88%R 3088.87 A, VRIEATH
1.23%, GDIARIEE 1.81%, Ti7RMECH 7692.4 1270, bl Bt i3
t 40.39 1276, WIBURIIFREAR REFIER, SRR AE PCR 3, Fi
g S, RS TEAN, NI RFARE BB AE E T
I IF S0ETF #AMUEAZ PCR N 97.50%, HilE SO0ETF ¥R AZ PCR
EEUE N 130.99%. FiiE SOETF ARSI AL T TR ACE P, B3
BR R FARR, I 50, IR 300 R AR AR R, HO #
BE MO BB 28 9.8 ANH 43 rie MO HIRL skew fhi FE 5 %
100..88, 10 HIBL skew fmfZ % 101.33, WEREEE . ARE 21T
TR S, BFREOT Jr SR, R R R . S
*%.

=N
ENZER,
e R %R
Z

[ZEEEEL

LR i FRSHRUSE PCR B 73700 79.06% 55.47%, ¥4 JHAL
J%5Z PCR N 83.41%, PTA HIRUAE PCR 1H 44.89%, SHIARUSAS
PCR ff 31.55%. i, FoHIBURAS B 5 A8 PCR SAELIRITE, & s %
IEEIE, SEBRE AN X AR . FRE. PTA MRS PCR AL, Fodr
BN FRARFFAEACSL, HEFFIX ARG E S K EPRE 2R PMI EHUY,

REHN
BRI
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SRR S F TR AT, BRI 75, ST & S 5
VLR, % SRR, AR . SRR, AR
SCFE, EEHM. (UES%.

TiEE%
Bkl SRR

E 50ETF 2.508 -1.14 97.50% 16.62
AT 300ETF 3.602 -1.13 101.91% 18.44
M 300ETF 3.745 -1.11 115.73% 18.43
AT S00ETF 5.331 -0.97 130.99% 25.05
M S00ETF 5.526 -1.07 108.10% 25.26
Bk ETF 1.781 -1.66 95.88% 24.97
UE 100ETF 2.494 -1.19 107.47% 20.01
_HiiF 50 #6% 2474.43 -1.06 54.48% 16.73
PR 300 HEE 3601.48 -1.11 65.51% 17.75
FRE 1000 F5%L 5350.11 -1.16 89.63% 27.10

BRI wind, MAEHATEHE IR
B3k 2: BAPREE

7| 84050 1.17 79.06% 21.57
L2 20855 0.36 55.47% 15.8
=28 2600 0.35 36.81% 17.32
/ol 554.48 -0.94 83.41% 15.21
PTA 5922 0.65 44.89% 12.88
Tk ¢! 3589 -0.91 31.55% 18.05

Bk wind, MAERA TR ST &R
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Bk 6: RIEHIPARNES
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BRI wind, DSBS D
EXR7: EABRESRA (B Z7T)

B3k 8: MERE (B Zx)

12,000.00 150.00
10,000.00 100.00
8,000.00 . e 50.00

6,000.00 M ‘ M l‘ ‘ il 000
4,000.00 -50.00
2,000.00 -100.00
0.00 -150.00
2021-10-18 2022-10-18 2023-10-18

PR B e SRR HIERA

/L
3
— PRRE RSN

FEERDERAN

12,000.00

10,000.00

8,000.00

6,000.00

4,000.00

2,000.00

0.00

2017-09-202019-05-242021-01-182022-09-162024-05-23

— M EERERT — ATRARERT

HHa IR wind, MBI GLHTTE WAL
B3R 10: 300ETF (3F) HitX PCR 5z &

B3 9: S0ETF HifX PCR 58

5000000
4500000
4000000
3500000
3000000
2500000
2000000
1500000
1000000
500000
0

2023-05-19 2023-08-19

FIFSOETF AU R &

140.00%
120.00%
100.00%
80.00%
60.00%
40.00%
20.00%

0.00%
2024-01-19 2024-05-19

— FFSOETF 284U Ak ZZPCR

4000000 140.00%
3500000 120.00%
3000000
100.00%
2500000
80.00%
2000000
60.00%
1500000
40.00%
1000000
500000 20.00%
0 0.00%
2023-05-19 2023-09-19 2024-01-19 2024-05-19
SPIR00ETFHEA R 28 —— JFIF300ETF HEfX 5f 22 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 200.00% 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%
5 40.00%
500000 40.00% 100000
20.00% 20.00%
0 0.00% 0 0.00%
2023-05-19 2023-09-19 2024-01-19 2024-05-19 2023-05-19 2023-09-19 2024-01-19 2024-05-19
fPIFSOOETF #RfN A A2 &2 —— "RIFS00ETF HEFN Af 3EPCR SFIFE300ETF EAUEI AT E —— JP I 300ETF ERFUELAZPCR
BRI : wind, MUFHIGRATE AT 0L
- J =1 = . =
Bk 13: S00ETF (JR) HifX PCR 5 & B3k 14: @R ETF X PCR 58
700000 180.00% 2000000 140.00%
5 1800000
600000 160.00% 120.00%
140.00% 1600000
500000 100.00%
120000% 110000
1200000
400000 100.00% 80.00%
1000000
80.00% 5
300000 200000 60.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 . 20.00%
20.00% 200000
0 0.00% o 0.00%
2023-05-19 2023-09-19 2024-01-19 2024-05-19 2023-05-19 2023-09-19 2024-01-19 2024-05-19
FRiESO0ETF EAfV piAr &  —— A iF500ETF #E4% 5 AT PCR Bk IRETF BRI AT & B AV BRETF #54% 5 32 PCR

HHERIE: wind, MU GTHETUE S

B3R 15: 7R 300 53X PCR 5% E

B3 16: Hif 1000 Hi# PCR 53X 8

160.00% 350000
140.00% 300000
120.00%
250000
100.00%
200000
80.00% ‘ ]
’. ( | ‘ J 1 150000
60.00% V \ r N
I
W K | 100000
40.00%
20.00% 50000
0.00% 0
2023-05-19 2023-09-19 2024-01-19 2024-05-19
—— JRIF300 BBV AL ZZPCR JFIR300 AR T E

400000 160.00%
350000 140.00%
300000 120.00%
250000 100.00%
200000 80.00%
150000 60.00%
100000 40.00%
50000 20.00%
0 0.00%
2023-05-19 2023-09-19 2024-01-19 2024-05-19
FiF1000 REE L E —— fPIE1000 HEUBRZEPCR

HAERIE: wind, MU GTHE U S
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Bk 17: SFHE# PCR 528 Bk 18: P PCR 58

350000 350.00% 350000 250.00%
300000 300.00% 300000
200.00%
250000 250.00% 250000
200000 200.00% 200000 150.00%
150000 150.00%
6 150000 100.00%
100000 100.00% 100000
50.00%
50000 50.00% 50000
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
g — EASIPCR xE —— PR

Bl wind, DAERITRBT A
B 19: FEHX PCR 5RXZE Bk 20: RESHX PCR S5ZE

1800000 250.00% 300000 180.00%
1600000 160.00%
250000
1400000 200.00% 140.00%
1200000 200000 120.00%
150.00%
1000000 100.00%
150000
800000 80.00%
100.00%

600000 100000 60.00%
400000 5 40.00%
50.00% 50000
200000 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
MEZE —— FRELZPCR MEE —EIAARPCR

BAERIR: wind, DSEBISHEAE
E% 21: PTA fifX PCR 528 B3k 22: SHHX PCR 5z E

1600000 180.00% 800000 250.00%
1400000 160.00% 700000
200.00%
1200000 14000%  gooo00
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
600000 300000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
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
HZE —— BAALRIPCR FAE —— HAALZEPCR

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

2023-03-20 2023-06-13 2023-09-04 2023-11-30 2024-02-28 2024-05-24
——SO0ETF IV —— 1300ETF IV —— {4300ETF IV
— #3000y —— UF1000IV . ——— JFSO0ETF IV

— /#500ETF IV —— ()L HZETF IV —— {%41F 100ETF IV

B ARIE: wind, PHEHITRBE A& WH
Bk 24: BRIBHIBRR (IV)

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-03-20 2023-06-13 2023-09-04 2023-11-302024-02-28 2024-05-24

—— LiFs0ly —— %3000V —— HHiiF 10001V

BRI wind, MAEHA TR IR
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Bk 25: BB (V)

0.35

03

0.25

0.2

2023-03-12023-05-2@023-08-02023-10-12023-12-22024-03-12024-05-24
— P PPV —— P TV —— FPEE T P
—— PTA TPV —— S P —— P PHEIV

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



