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AERE

BRICIX 5 F CPI¥AEE fesi B FUY], WS B 5 Tyl
g E AN 2E . BN S A fl&Ek PMI AL R RE, (5]
Ve ERANLLUT, SRR AT T, Xt
T A ERHRE, B ERmIRAL, BT
RIS, R R &, HREEGRZ

ERIBUSAS EIA L NMESE /)N, HIBURAE PCR 3 ]
Vi, ARSI WERECT RS SRR E SR S UK
T, AHE AR Bl BRS04 R AT IR, R 2
Tl THIREEAR, b i, IEsLimRybs, &
B PSEAERVNEPE gewr 1

P YIRS SIALRRAZ PCR g, A0S [l iR =k
o2k Lot, FaEpsh R o, sSChrish gy mmE. #
WE. PTA HIBUSAZ PCRARAL, B dsh R RAFAEMAL, 4E
FX A RGES . SeEimg g, HeIBUkse
PCR iy, mfif s ) BT SRR R, g

BRI, RHHU.
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TERR

i

P/

RE

SRIER

SRR BY, BEREERER

MR BY. A, EE S AbRE sk PMI WMEEHE Box,
5 A0 EE FDE IR, X BPAER A R UK, KA
GrROUESE R A Frelss . FIZRAE 5 BB SE BB A 1 U I JEL A 1]
TN 11 JHEIRB) 12 H, Efii e S5ehalZiE s . BoolX 5 1
CPI YMEFI L 4 A1) 2.4%IEE 2.6%, HH N5 2.5%, N
ALK E O, BARAE BRI AT A SRR IE B 522, £ 7 H
PR, JREASKR LA H g R BB B s 784y . 5 A
O CPI M\ 2.7%J 528 2.9%, JREH T TN . [ S FUHIEZ) 00 EH
CINIEZ BT

E 7T, HE S HEJrdliE PMI A 49.5%, T 50.1%, A
18 50.4%, &N sSOKFARTEVE . E 5 HJESE PMI Y
51.1%, Wil 51.5%, BiIE 51.2%, 5 A eG4k R FE 5Kk 5
A %54 PMI P2 RN 51.0%, R 0.7 NE AL A T4k
XA SAEBIRA LA BT R, XS mmel s gm. HKH
K&, TREMNEMRICA, BARTRRMIC KRSETFE e, MEEE
IR, TR G WZ .

AR5 H EAETREK 0.41%3% 3091.2 £, TRIEKIREK
1.05%, GVARFEEK 1.33%, T3 a#i4E 2 A 2 7500 127t At
SN 33.78 4070, KRG, WERIGESS, SRBRAE &
IE/NMESR/N, BIBUSAE PCR il [al 7%, 2 k154 3. |iE SOETF
HIBURAZ PCR{H N 84.57%, FFAIE SOOETF HARURAE PCR HEUE N
103.61%. b1iF SOETF JHR G AL TARME P T, Kok T B 1A FR,
HO HIALS MO IR ZE N 9.3 N E 45 . MO IR skew {4551
98.7, 10 MM skew MWETEE 101.9, WERECFFa. BEHEHS
HURTRH], ASCHEEURERN 2= Sk G R A TR, JE 2 1%

B Bk
B, RERS
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WL 23w

TIIRBEAG, Peah =

X e, NtS%,

BB RGeS, BRI T M G

PU=E

i, FHARURAE PCR AE /AN 121.18% 82.44%, 41

BURAZ PCR 4 99.85%, PTA HARUAAZ PCR 1H 93.03%, SATHARRRAS

sregmsy  POR H 80.65%. HINIEUHMEC PCR fhi,

I lelgRas Sk 25 LTt B

Besh e, SRR EhAERFn mAUE . HBE. PTA HIBURAC PCR iR,
B BN AR ORRFAEARNL, ERFIX AR GES . SRR mfLm, 35
SHIBUERAZ PCR sy, =R BE S ) BT SRR mlE, sg
B NE, R UHS%.

BEE
BRUB: 5%

TIRER

Bk 11 SRR

_HiF SOETF
$ATH 300ETF
%1 300ETF
SATH SO0ETF
W SO00ETF
6k ETF
YFIE 100ETF
L1iE 50 5%
PR 300 H53

FiE 1000 F5%

2.516
3.612
3.758
5.365
5.569
1.806
2.503
2483.32
3615.67
5313.71

B kUi: wind,
Bk 2: BRAREE

0.56 84.57%
0.70 88.89%
0.78 79.21%
1.34 103.61%
1.37 87.71%
1.35 92.18%
1.05 113.03%
0.00 67.04%
0.00 56.65%
0.00 98.57%
AR BRI 5L

15.75
17.35
17.34
24.28
23.93
23.64
18.82
15.67
16.35
24.94

4
e

B
Va3
PTA
M

81970
21395
2562
556.24
5848
3466

0.56
1.06

-0.23

0.85

-1.05

0.55

121.18%
82.44%
74.17%
99.85%
93.03%
80.65%

Bk wind, MAERA TR ST &R

20.06
19.37

15.42
12.57
17.79
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Bl 3: ETFSEHES ()

2.8000
2.6000
2.4000
2.2000
2.0000
1.8000
1.6000
1.4000
00w FNO OO T A0 T ANAADNO O 0WN
TPFAe AN e oq Qoo g g
[ T I T o B o o I o O e B I I A T T B s -l o I T N =}
A A A4 00 000000000000 C OO0
chehehehhehoh oh o & o o o o o & o & o & o 5 o
o B A B B B B e I B B B I B B B M I B N s B
OO0 0O 0000000000000 0C0Oo0O0C 0o o o0
NN AN N AN NN NN NN AN NN NN NN
—— |- 1IF50ETF 510050.5H —— il Ml {iZETF 159915.52
—— {#1UF100ETF 159901.52
BHERIE: wind, PSUEHITTHE T & HES
Eik 4. ETF HRFHNESR (2
6.0000 3.9000
5.8000 3.8000
5.6000 37000
5.4000 2.6000
5.2000 2 5000
20000 3.4000
4.8000 :
4.6000 3.3000
4.4000 3.2000
4.2000 3.1000
4.0000 3.0000

2023-10-26
2023-11-09
2023-11-23

20231207
20231221
2024-01-04
2024-01-18
2024-02-01

2024-0215

2024-02-29
2024-0314
2024-03-28
20240411
2024-04-25
2024-05-09
2024-05-23

—— |1 {F500ETF 510500.SH—— {1 {|-500ETF 159922.57

—— J1{A300ETF 510300.SH—— {/"{&300ETF 159919.57

kIR wind, MAEHATEHE IR
B3k 5: ETF HiPUFHER (=)

1.0000
0.9500
0.9000
0.8500
0.8000
0.7500
0.7000
0.6500
0.6000

w
Ll

—
—

2023-10-26
2023-11-06

a2}
o
=
o

<
o
-
—

2023-12-05
2023-12-14
2023-12-25
2024-01-04

2024-0115

o
o
(=]
o~

JI/SOETF 588000.5H

2024-01-24

2024-02-02
2024-02-21
2024-03-01
2024-0312
2024-03-21
2024-04-01
2024-04-12
2024-04-23
2024-05-07
2024-05-16

—— FH kI 50ETF 588080.5H

2024-05-27
2024-06-05

HHERIE: wind, MU GTHETUE 0



HE#R &

SLUE W 5% A B 2% )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

Bk 6: RIEHIPARNES

3900.00 7000.00
3700.00 6000.00
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
=1 [=2] oM M~ - < =] = sl (=] <t ==} - wn (=] o
B 8 9§ 9@ 5 9 5 & o § 5 6§ §
(=] — — o o = L] o o o o o bt = [%a) [¥a)
— - — — - (=] (=] (=] (=] o (=] (=] (=] o (=] (=]
h ch eh o b % S+ F & & <+ F <+ T o+ <
ol o o ol o o o o o o o o o o o o
[=1 o o [=1 o o [=1 o [=1 [=1 o [=1 o [=1 (=1 o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o o~ o~
—— [iF50000016.5H ——{"i4300000300.5H —— '1{:1000000852.5H
BRI : wind, MUEHI GRS
=] . 3 . — =] . =) . —
B 7. tEEeRE (8 {Z7T) Bz 8: FMRlRE ($47: {Z7T)
12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
|
8,000.00 : 50.00 £.000.00
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
2021-10-25 2022-10-25 2023-10-25 0.00
R e s e AL Al 2017-10-092019-06-052021-01-282022-09-282024-06-04
PR EE T e R RS BTN

1
5
0
I3

— FRB:RITERA REE:RITERA

— P ERERERT — AT RERSEET

BRI wind,
B3 9: S0ETF HifX PCR 58

ALY BRI T 5

B3R 10: 300ETF (3F) HitX PCR 5z &

5000000 140.00% 4000000 140.00%
4500000
120.00% 3500000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 80.00% 80.00%
2500000 2000000
60.00% 60.00%
2000000 1500000
1500000 40.00% 40.00%
1000000
1000000
o .
500000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-05-31 2023-09-30 2024-01-31 2024-05-31 2023-05-31 2023-09-30 2024-01-31 2024-05-31
EIFSOETFHEfU Az —— E1RSOETF HEfW Ak azPCR SEIE300ETF HAfU A28 —— JFIF300ETF HRF A A2 PCR
" ey . . Pt e o
B RIR: wind, MUERA TR IT &)
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B3k 12: 300ETF () EIfX PCR 538

B3R 11: S00ETF (GP) HifX PCR 5 XE
2500000 200.00%
180.00%
2000000 160.00%
140.00%
1500000 120.00%
100.00%
1000000 80.00%
60.00%
500000 40.00%
20.00%
0 0.00%%
2023-05-31 2023-09-30 2024-01-31 2024-05-31
R {LS00ETF HEANpi 22 B ——— I S00ETF HB#X s 22 PCR

600000

500000

400000

300000

200000

100000

0
2023-05-31 2023-09-30

JFER300ETF iR &

180.00%

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-01-31 2024-05-31

—— P 300ETF #A#% A AZPCR

BRI wind, AR TR IR
B3 13: S500ETF (GR) HiMX PCR 58

B3k 14: f)Jr4R ETF $3#X PCR 52 &

700000 180.00%
600000 160.00%
140.00%
500000
120.00%
400000 100.00%
300000 80.00%
60.00%
200000
40.00%
100000 0.00%
0 0.00%
2023-05-31 2023-09-30 2024-01-31 2024-05-31
FRIFS00ETF EAfN A5 8 —— HR{FS00ETF B84 Al 22 PCR

2000000
1800000
1600000
1400000
1200000
1000000
800000
600000
400000
200000

0
2023-05-31 2023-09-30

I ARETF BRI AL RZ =

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-01-31 2024-05-31

&) A ARETF BRI AL ZEPCR

BARRIE: wind, DS F
i3 16: FIIE 1000 X PCR S B

B3R 15: 7R 300 JifX PCR 5 &

160.00% 350000
140.00% 200000
120.00%
250000
100.00%
200000
80.00% \ i
fw Wil [\ ‘ 150000
60.00% f ! b f
A
\'V I ' 100000
40.00%
20.00% 50000
0.00% 0
2023-05-31 2023-09-30 2024-01-31 2024-05-31
—— FIR300 A AL ZZPCR JPIR300 A AR

400000
350000
300000
250000
200000
150000
100000

50000

0
2023-05-31 2023-09-30

FR1F1000 AR AL 32 &2

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-01-31 2024-05-31

— hiF1000 HAAN A A PCR

BRI wind, D4UEHITRHT T HES
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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%
o 150000 100,000
100000 100.00% 100000
o 50.00%
50000 50.00% 0000
0 0.00%
2023-05-26 2023-09-26 2024-01-26 2024-05-26 0 0.00%
2023-05-26 2023-09-26 2024-0126 2024-05-26
PR AR MR — HARPR

BARKIR: wind, DSBS
E% 19: BRI PCR 5RXE Bk 20: REMXPCR 5XE

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 40.00%
50.00% 50000
200000 20.00%

0 0.00% 0 0.00%
2023-05-26 2023-09-26 2024-01-26 2024-05-26 2023-05-26 2023-09-26 2024-01-26 2024-05-26
MxE —— HIERPR MEE —HAR PR

BAERIR: wind, DSEISIEFE
E% 21: PTA fi{X PCR 528 B3k 22: SHHIXPCR 5z E

1600000 180.00% 800000 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%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-05-26 2023-09-26 2024-01-26 2024-05-26 2023-05-26 2023-09-26 2024-01-26 2024-05-26
e ——HAEZEPCR MAEE ——ENALEPCR

Bk wind, MAERA TR ST &R
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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

2023-03-30 2023-06-27 2023-09-14 2023-12-12 2024-03-11 2024-06-05
——S0ETF IV —— JF300ETF IV —— {4 300ETF IV
—JE3001V —— HIE1000lV  —— JF'S00ETF IV

—— P#500ETF IV —— GMEARETF IV —— {#1F 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

2023-03-30 2023-06-27 2023-09-14 2023-12-12 2024-03-11 2024-06-05

—— LiFsolv —— %3001V —— 1[riE10001V

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

0.35

0.3

0.25

0.2

2023-03-18023-05-3@023-08-02023-10-22024-01-02024-03-22 02 4-06-04
— P PP —— P L —— R
——PTAE P —— s P ——37 8 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



