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20246 4 13 H  EHIVY
SEIERRGE. A 5T A B W%gj-%g

LN
IR R PP 0 B B i 5 Sk . SR 5 R CPI B3k

A 6 HE 2, €5 H CPUHRTHUY, SEutadiuns

%
jﬂﬁ%%%:m%%% T AN, SRS ER B R,
Ei;ﬁ%%‘mm”“ SRR, SR U U T 8 44 e B
Mk A& 4w 5 : FO3088989 1, SEIES B BHEIEAS L PGS S B B S O o
ARG 20018135 HIA AT SR B S
WA L Bo . e S AR K B FREZ T, B

W48 : zhoulc@xzfutures. com

il W5 PR AR AL . A 5 H Gk PMI AL R B,
[V ZRARALLT, AR AT I R, Xiiats
LMW A 5o . (EAIIRE, TREUSEM RN, AT
R AR, USRS 5

HIBURRAZ PCRAE S BAZ B LL IR, 2k 250
WIRLRE T B, $8 8B 533007, FaBimliBRon 2= Sk
LERIBOEEEATIR, BB RCRE, SRR Y,
L ESEAEVNERE e

fe e RO T, 256 CPLAR T FUUIZ W, SEoudREl
Kk, Stefmoridiiasot, weIpin iz PCR (1]
Ve, BEEEEEALETE FEE. PTA 5 ERIBUSS R
Rk, REPEEhRME, "G XMW, SR &E
5RsE PCR HHRAEMR, RPBARER D .
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HE#R &

TERR

i B R RE

SRR BY, BEREERER
MR: "¥. EANTTH, FREMIEBEGE S F . EH 5
J CPI VL Selkf#E 6 HUE &, 3€E 5 HARZ=H CPIFELTT 3.3%,
WHITE 3.4%, RIETF 3.4%; KRZFEPWZCO CPLFILLTF 3.4%, TiF
3.5%, RIETF 3.6%; SEFRAIFELTE 0.4%, FIERE 0.4%. %5 H
CPIKFHU, HEoctaBUase ik, pboh, SERCAE A FIRBOR %
Fe A, (AHHN ARG R, SR B DURIE TR 1 X A4 R Bk
HOTUA, A VR R R SR I, S R R R
s KRS, EIAKE, SHFEIESHEREIEES fyE REx
SRR SR DA R RIS 00 FIRLAAG G, 30 SE IR 8 5 Bk IR
W, SRBRIEICA . 723 B A5 5 w80 R HIRIE N B2 A,
S A 8 R AR )L o
P 5T, BR AR A [ 2 SR AR IR IR I OB, Hordr, X b
WP, R ZEAN EVREE BT AINAE 17.4%. 20%H1 38.1%H) 5%
Bl s 0 H e IE RIS AR 21% 0GR T E 5 H B 5 HiliEk PMI Ay
49.5%, T 50.1%, HI{A 50.4%, &SR AR EE. BN
SEHARA LA BT R, MiigpE & mA S, HRYRE, 18
HASE RN, BT R ML, KRN R, FaEUNE SR,
A5 H _EIEFE B 0.31%3) 3037.47 A5, RUERGETK
0.08%, BNVHRIRE 0.44%, TIHMAZHZEAEEA L 7000 1278, AL
Bt 33.35 4270, K/NRAERE S, HIBUSAC B 5 a8 PCR ik
7%, 25k 98k, LiE S0ETF HIBUKAE PCR 184 80.17%, HHiiE
SOOETF HIRUa2Z PCR {EEUE N 91.53%. _ilE SOETF HAARE % [H]
%, TRBH ) 53T, BRI RS MARR,  HO #IRE MO
HIBSREZE N 9.4 AN E 73 s . MO HIRL skew fm/E %L 100.53, 10
L skew fwBEEFE%L 98.16, 10 JABUWEEFR BN LL Nk, & BRIIRC SRR
Wrialv . SRBUSE SE S BER T, AR FEHURER0 7 Sk A 25 ) e

B, RERS
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WL 23w

R, FElzs

SR BT IR, Bz

5, ERIRSERAI XSS B . UES%,

AR, SELERR Gk

PU=E

i, FHARUERAE PCR 70 A1N 123.10% 76.73%, #4:1H

BUAE PCR N 74.82%, PTA MHRUSAE PCR 1H 46.55%, SAAHARERAS

[ZLErEE

AR R, AR MEAZ PCR [FIV%, FR&
. PTA 5 GRS AS AR K,
KRR AT B 5 A8 PCR FL4REAR, (R

=N

RV o

PCR i 54.62%. 23&[E CPI& T WA M, SEcfedokik, & E M

i EESINEAE DI

B S BEh R IRE, =5 XA,
WEZS%

5

RERK
[ 7+

fHEEE

Bk 1. SRHAREERE

S RE M REE 00 BEPOR IV0EE%)

L3F SOETF
ST 300ETF
YR 300ETF
ST S00ETF
R S00ETF

Bl iR ETF
YRiF 100ETF
LiiE 50 F54%
R 300 $5HL
FRIE 1000 F5%

2.462
3.547
3.688
5.271
5.475
1.743
2.446
2423.61
3544.12
5216.46

-0.12
-0.11
-0.14
0.29
0.24
-0.51
-0.16
0.00
0.04
0.34

80.17%
78.90%
73.91%
91.53%
95.74%
97.35%
98.61%
55.46%
58.30%
80.56%

BioRIE: wind, MUEHHTSHFI0 & )56

Bk 2: B RIAREIE

16.56
18.18
18.14
27.49
23.65
25.13
19.99
16.42
17.05
25.88

il
#

gl
Ve
PTA
B

79880

20800
2560

548.04
5962
3485

0.01
-0.50
0.39
0.60
0.27
0.23

123.10%
76.73%
83.85%
74.82%
46.55%
54.62%

HAERIE: wind, MU GTHETUE 0

18.04
15.18
16.87
15.76
12.51
18.19
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-01 2024-01-08 2024-02-20 2024-03-26 2024-05-07 2024-06-12

—— |LiIFS0ETF 510050.5H —— il ETF 159915.57

% 1L 100ETF 159901.57

BAEARIE: wind, PHEHITRBE A& WH
Bl 4: ETFIABWRRES (D)

6.0000
5.8000
5.6000
5.4000
5.2000
5.0000
4.8000
4.6000
4.4000
4.2000
4.0000

3.9000
3.8000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000

3.0000

2023-11-02 2024-01-02 2024-03-02 2024-05-02

—— "1 [.500ETF 510500.5H—— "{*{[-.500ETF 159922.57

{4300ETF 510300.5H—— /" {4300ETF 159919.57

—i

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

2023-12-012024-01-082024-02-202024-03-262024-05-072024-06-12

—— FI|SOETF588000.5H  —— F} {2 {7 S0ETF 588080.5H

HHERIE: wind, MU GTHETUE 0
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Bk 6: RIEHIPARNES

3900.00 7000.00
3700.00 000,00
3500.00

5000.00
3300.00
3100.00 4000.00
2900.00 3000.00
2700.00

2000.00
2500.00
2300.00 1000.00
2100.00 0.00

2023-11-02 2024-01-02 2024-03-02 2024-05-02
—— i50000016.5H ——3"7%300000300.5H — *['iiF1000000852.5H

BOFRIE: wind, DSUEI SRR E
Ex7: EERSRE (B Z7T)

B3 8: FWRIRE (Bafi: {ZiT)

12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
[ Y
8,000.00 ‘ . | 50.00 8,000.00
6,000.00 ]‘ 0.00
‘) \ M 6,000.00
4,000.00 -50.00
4,000.00
2,000.00 -100.00
2,000.00
0.00 -150.00
2021-11-02 2022-11-02 2023-11-02 0.00

G IRE Y FER A e RERE S HERA
— PR RITIRRA REE:RITERA — FTERERERT — RTRERERET

2017-10-132019-06-122021-02-032022-10-112024-06-11

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

B3 9: S0ETF HifX PCR 58

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
L 0,
500000 2000% 500000 20.00%
0 0.00% 0 0.00%
2023-06-07 2023-10-07 2024-02-07 2024-06-07 2023-06-07 2023-10-07 2024-02-07 2024-06-07
FIUFSOETF RN ZZ & —— [ 1FSO0ETF #EfT AL 22 PCR SPIR300ETF HRINEEZZE  —— JP¥R300ETF #EN A 22 PCR

HHERIR: wind, PAUEMITTHT & HE
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Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () EIfX PCR 538

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%
2023-06-07 2023-10-07 2024-02-07 2024-06-07
h{FSO0ETF Ei#X sl Ar & — T {FS00ETF #A#% s A2 PCR

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%
2023-06-07 2023-10-07 20240207 2024-06-07
IPIR300ETF EAMNREEE  —— iPR300ETF EiAR Ak 3ZPCR

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

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

700000 180.00%
500000 160.00%
140.00%
500000
120.00%
400000 100.00%
300000 80.00%
60.00%
200000
40.00%
100000 20.00%
0 0.00%
2023-06-07 2023-10-07 2024-02-07 2024-06-07
LSO0ETF HAtN A2 —— il S00ETF EAfR A 52 PCR

2000000

1800000

1600000

1400000

1200000

1000000

800000

600000

400000

200000

o]

2023-06-07 2023-10-07 2024-02-07

B L ARETF BB AL 32 PCR

B ARETF Az &

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-06-07

BRI wind, MAEHA TR IR
B3k 16: FiE 1000 HitX PCR 58

B3R 15: 7R 300 JifX PCR 5 &

160.00% 350000
140.00% 200000
120.00%
250000
100.00%
200000
80.00% |
/.' | | [ |J 150000
60.00% ! }
.\
\‘ﬂ I I 100000
40.00%
20.00% 50000
0.00% 0
2023-06-07 2023-10-07 2024-0207 2024-06-07

—— I R300 Bt AL 3ZPCR JFER300 N AL A B

400000

350000

300000

250000

200000

150000

100000

50000

0

2023-06-07 2023-10-07 2024-02-07

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-06-07

1000 AR E  —— PIE1000 £IFRAL3ZPCR

BRI wind, D4UEHITRHT T HES
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o

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%
® 150000 100.00%
100000 100.00% 4100000
50000 50.00% 50000 50.00%
0 0.00%
0 0.00%
2023-06-02 2023-10-02 2024-02-02 2024-06-02 S 093-06-02 20931002 2024-00-02 2024-06-02
FEE —HUAREPCR AR —— ERRUREPCR
2 gy . N P Ve Moy
BRI wind, AR TR IR
. = . =
Bk 19: FEHR PCR 5% E B 20: ZLHNPCR ERMXE
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 o 40.00%
50.00% 50000
200000 20.00%

o 0.00% 0 0.00%
2023-06-02 2023-10-02 2024-02-02 2024-06-02 2023-06-02 2023-10-02 2024-02-02 2024-06-02
MZEE —— HRELEPCR FiscE® —— HARALEIPCR
¥ by . . 2 Ve 2y
BRI wind, MR TR TS
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR EfXZE
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%
2023-06-02 2023-10-02 2024-02-02 2024-06-02 2023-06-02 2023-10-02 2024-02-02 2024-06-02
e ——HA PR s —— EALEEPCR

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

2023-04-06 2023-07-03 2023-09-20 2023-12-18 2024-03-15 2024-06-12
—— SOETF IV ——"300ETF IV —— {%300ETF IV

—— 3001V —— 11000V —— {'S00ETF IV

—— {#500ETF IV —— (IMEARETF IV —— J%F100ETF 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

2023-04-06 2023-07-03 2023-09-20 2023-12-18 2024-03-15 2024-06-12

— LiF50lv —— 913001V —— 1iF 10001V

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

0.35

03

0.25

0.2

0.15

0.1

0.05

2023-03-192023-05-30023-08-12023-10-2 2024-01-02024-03-26024-06-12
— PP —— P 3 IV —— FUEE Ry
——PTATE IV —— S P —— 8 v

BRI PRI BT T W
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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



