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PR, KEDKE, TREUGE MmO, AR
%, MBS AR, SR E SR

HIBUSCS B AEFFARAL, BSE PCRABIAELIITT, F225 15
2 . WIBSBARAL, TR 53030047, AREeiasl
[ RS 22 S 1 2 ROl L AT R, s S IRl ol
e

T A BT T, SRR, S FARMIBURZE PCR fH
BV, B ERIIPURACTEERE T 1%, ArISCIc AR 2 1 T~
R gL, FREBEaR B, ARG T R
PTA IR AL BARE, B sl RARIE, =5 XA w7,
SRR B 5 A PCR HEHRAEMR, IRBARE R -
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TERR

i

P/

RE

SRIER

SRR BY, BEREERER

MA: BY. EATH, 355 H CPURT Tl S iR A
RYCRIEZ A,  m IR R0 B ORI T 1044 b 5
FIT, M EVCSRE R R B = kB 2= — Ik, fESREZ G5 L EdE
RHBURIE TR RT, SRS E R A ARSI, SR IA e 5 T
IS5 R T R SRR T R R

EATTTH, 50 M1E#E T RS ERA A SR> RAT
R T TANE AR 2 MR RA K. e mBIREIA ™, X
B HRA . FE S H AL 2 B SR G K 3.7%,
T 4.5%, HIME 2.3%. 5 B E TV InE R EE K 5.6%, T
H1 6%, HIMH 6.7%. FE 1-5 H 5= KB HEF T 10.1%, 1-4
AW 9.8%; 1-5 Aty, A I[EE 5= % A HIEK 4.0%. 5 A4,
AR AR A R 2N 5.0%. ] P9 B S2 TR RN T S AT AT
2, BEEEAAR: DA e R AR P 59 %%, (HREIE %
AREY R, BEEFHRFIHETPE. KPKE, AN E MmO,
BART RS, KSR Z e, 8 E SR

E—AE 5 H EIEFEEUL 0.4%1K 3018.05 £, RIE IR Lk
1.07%, ADVARIEER 1.26%, A1 50 FaEEk 0.69%, T MACHI
7088.9 1270, At EiEszt 72.36 1270, WIRURAZ B LT, A&
2Z PCR AL BT, fRBOMEE R IR, M tE4 4. Bk S0ETF
WIBURAZ PCR N 85.32%, FFiIE SOOETF HARL A AZ PCR HEUHE AN
107.52%. biF SOETF MRS %A, Fa8aPH 15043647, (REE
B PR RS ER,  HO HIBS MO BB M 2 M 8.2
ANE G . MO IR skew i FEFR 4L 96.1, 10 KL skew fhi f& $i 4k
97.9, fREFREARAL, B BHIIBSBEANE. FEENE S5 BUR T
W, AREFREERR S E R AR, 2 ea T LR
K, BEhsEE, EEmEGER. MS%,

B Bk
B, RERS
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B sl

MR :

i, FHARURAE PCR 7514 103.52% 83.40%, 41

BURAZ PCR A4 55.86%, PTA HABUAAZ PCR 1H 40.00%, SATHARRRAS

[ELEEEE

PCR {H 27.05%. H4HAR . 354 AERIAURAE PCR A [H17E, & B3R

JRAZ IR T B, AT HSC I B D IO R PR R g 4k, RS s R B
P ah R ARE, =
i X7, SRR A &5 AL PCR IIRAENR, RBURER G -

W%, mARG T W, PTA WIAUECS B0,

RERK
[ 7+

4
e

B
Va3
PTA
M

79390
20595
2529
557.16
5946
3379

Bk 2: B RIAREE

0.44
0.59
-0.32
0.86
0.07
0.15

103.52%
83.40%
87.45%
55.86%
40.00%
27.05%

Bk wind, MAERA TR ST &R

17.96
12.33
14.14
14.65
11.58
19.43

XS,
TRER
B& 1 SREANEEE
S B kA BEE 00 BBEPCR IV(RM%)
_FiF 50ETF 2.451 -0.28 85.32% 16.21
SATH 300ETF 3.522 -0.65 101.61% 17.61
YR 300ETF 3.657 -0.65 80.32% 17.38
SATH S00ETF 5.146 -1.49 107.72% 2431
R 500ETF 5.335 -1.46 105.61% 24.07
#lr4R ETF 1.728 -1.43 103.83% 23.99
SRAE 100ETF 2417 -1.10 102.64% 19.25
_H4iF 50 $53% 2408.34 -0.23 71.12% 15.90
FIR 300 5% 3503.28 -0.72 75.66% 16.27
FhiE 1000 F5%k 5056.14 -2.01 109.98% 24.60
B wind, SERITRRT IS
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-11 2024-01-16 2024-02-28 2024-04-03 2024-05-15 2024-06-20

—— FiF50ETF 510050.5H —— ()l ETF 159915.57

“100ETF 159901.57

— i

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

2023-11-10 2024-01-10 2024-03-10 2024-05-10

[F500ETF 510500.5H—— 11| 500ETF 159922.57

—— §"{4:300ETF 510300.5H—— i/"'{4:300ETF 159919.57

3.9000
3.8000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000
3.0000

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

2023-12-112024-01-162024-02-282024-04-032024-05-152024-06-20

—— FHi|S0ETF 588000.5H  —— R i 50ETF 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 100060
2100.00 0.00

2023-11-10 2024-01-10 2024-03-10 2024-05-10
—— 150000016 5H ——"{%300000300.5SH —— '}{[1000000852.5H

Bl wind, DAUERITRBT A
E&7: EEBEERE (BA: {Z5T) Es& 8: MBLRE (Bf: {Z7T)

12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
[ y
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
2021-11-02 2022-11-02 2023-11-02 0.00
U I 2017-10-232019-06-202021-02-182022-10-192024-06-19
T ER T e SRR HEA
—— PR RIDERA —— BB RITERA ——FmRARSRE  — RhAERERT

BmRUR: wind, MAIFRI B0 &R
B3 9: SOETF 38X PCR 538 B3 10: 300ETF (5F) HifX PCR G2

5000000 140.00% 4000000 140.00%
4500000
1000 o000 120.00%
4000000 —
3500000 100.00% 100.00%
2500000
3000000 80.00% 80.00%
2500000 2000000
60.00% 50.00%
2000000 1500000
1500000 40.00% 40.00%
1000000
1000000
20.00% 5
500000 ° 500000 20.00%
0 0.00% 0 0.00%
2023-06-15 2023-10-15 2024-02-15 2024-06-15 2023-06-15 2023-10-15 2024-02-15 2024-06-15
LIFSOETFEAMN AR —— EIFSOETFERANARZEPCR PRI00ETF HAANAECE  —— PIR300ETF SR AAEPCR

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%
2023-06-15 2023-10-15 2024-02-15 2024-06-15
FFSOOETF HifN A A8  —— FIES00ETF HAFY B 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%
2023-06-15 2023-10-15 2024-02-15 2024-06-15
JFIR300ETF EARNALZZE  —— /P R300ETF ZAAN A ZZPCR

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

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

700000 180.00% 2000000 140.00%
1800000
6500000 160.00% 120.00%
140.00% 1600000
500000 1400000 100.00%
120.00%
400000 100.00% oo 80.00%
1000000
80.00%
300000 o
800000 60.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 20.00%
20.00% 200000
0 0.00% 0 0.00%
2023-06-15 2023-10-15 2024-02-15 2024-06-15 2023-06-15 2023-10-15 2024-02-15 2024-06-15
F{ESO0ETF #AfNEL 2] —— PIES00ETF HEA sk ZZPCR B HRETF FIIN AR & BY W HRETF H#R AL R PCR
% Y . R T TE 2 Ve Mo 2
BRI wind, MAEHA TR IR
v, . N O v, . hy
EZ 15: 7R 300 HifX PCR ER & E5& 16: FiE 1000 34X PCR 58
160.00% 350000 400000 160.00%
140.00% 300000 350000 140.00%
120.00% 300000 120.00%
250000
100.00% 250000 100.00%
200000
80.00% L J 200000 80.00%
1 '( | U 150000
£0.00% | al ! f 150000 60.00%
. w f | 100000
40.00% 100000 40.00%
50000
20.00% 50000 20.00%
0.00% 0 0 0.00%
2023-06-15 2023-10-15 2024-02-15 2024-06-15 2023-06-15 2023-10-15 2024-02-15 2024-06-15
—3PIR300 HEALEL AZPCR IFIR300 IR E FIUL1000 HINAREZE  —— FIL1000 AN AL 3ZPCR

BRI wind, D4UEHITRHT T HES
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Bk 17: SFHE# PCR 528 Bk 18: P PCR 58

350000 35000% 350000 250.00%

300000 300.00% 300000
200.00%

250000 250.00% 250000
200000 20000% 200000 150.00%

150000 150.00%

o 150000 100.00%

100000 100.00% 100000
50000 50.00% 0000 20.00%
0 0.00% 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 20231012 2024-02-12 080612

MAE —— HAEEPCR FZE —— HHRAZPCR

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 N 40.00%
50.00% £0000
200000 20.00%

0 0.00% 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
mzE  —— AL ZEPCR Pz E  —— HATAEEPCR

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 14000% 500000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
600000 200000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% (0] 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
HEZE — HfNAREEPCR e —— HAUAR A PCR

Bk wind, MAERA TR ST &R



HE#R &

@ LI B 44 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B3k 23: ETF BAfXBRR (1V)

45.00

40.00

35.00

30.00

25.00

20.00

15.00

10.00

2023-04-14 2023-07-11 2023-09-28 2023-12-26 2024-03-25 2024-06-20
—— S0ETF IV —— YF300ETF IV —— {%300ETF IV
—— %3001V —— L1000V ——— iTS00ETF IV

—— V#500ETF IV —— L HETF IV —— 1L 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

2023-04-142023-07-11 2023-09-28 2023-12-26 2024-03-25 2024-06-20

— EiFs0lv. —— 93001V —— 1110001V

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

0.35

2023-03-12023-05-32023-08-1£2023-11-02024-01-12024-04-02024-06-20
— P P I —— P 3 P v —— T P
——PTAT IV —— G i v— 9 1 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



