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#98.3, 10 WKL skew fwEFE % 98.1, fhfE
FRBUEE I SEOR T, AE 78 500 B 25 Sk A% 24 R I0E G TR,
BEGER. UESF,

ZEBEETIREIR, BEhsmEos, st

A B AR

WA . ERHIRURAE PCR 1H 457

PN 101.87% 84.77%, B4

BUSAZ PCR A 71.58%, PTA HABUAAS PCR 1H 36.44%, SAIARRAS
FABR PMI ATHE TN, FRRSEBnE B TR

[ZEEEEL

PCR 18 45.37%. £ HIrd
(S S, BETIARESWL, 6. HeE2ER, H5

T 26 B0k [e]

Tt SRR Bt Jm I ER i B0 ETHEaSA AR IR PTA HIFUAL

AEARE,

PCR HIREMNG RBRER G . NHtS%,

PR sl AR, R X a7, ERIIBUR A& 5 AL

BERRK
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Bk 1 SRFAREIE

L3F SOETF
SATH 300ETF
R 300ETF
SATH S00ETF
% S00ETF
Sk AR ETF
YRiE 100ETF
LiiE 50 F54%
IR 300 $5HL
FRIiE 1000 5%

2.437
3.478
3.612
5.003
5.187
1.666
2.373
2394.22
3457.90
4847.61

-0.37
-0.60
-0.61
-0.87
-0.88
-1.77
-0.75
0.00
0.00
0.00

103.42%
92.29%
114.46%
145.41%
111.04%
94.79%
74.92%
75.00%
79.62%
120.07%

HAERIE: wind, MU GTHETUE 0

Bk 2: B RIAREE

16.60
18.45
18.65
24.34
26.35
27.65
22.21
16.48
16.80
27.41

il
#

I
e
PTA
B

78670
20325
2513
552.16
5988
3358

0.00
-0.17
1.41
0.18
0.77
0.33

101.21%
84.77%
84.38%
71.58%
36.44%
45.37%

HAERIE: wind, MUEMIGTHETUE S

14.82
10.33
14.52
13.68
12.54
18.77



HE#E

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

O LW fi

Bl 3: ETFHSEES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-14 2024-01-19 2024-03-04 2024-04-10 2024-05-20 2024-06-25

—— [iF50ETF 510050.5H —— G\ ETF 159915.52
% 1F100ETF 159901.52

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

6.0000
5.8000
5.6000
5.4000
5.2000
5.0000
4.8000
4.6000
4.4000
4.2000
4.0000

2023-11-15 2024-01-15 2024-03-15 2024-05-15

—— '}1{[F'500ETF 510500.SH—— "} {|F 500ETF 159922.5Z

7#300ETF 510300.5SH—— {/"{%300ETF 159919.5Z

—

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 HiIPUFHER (=)

1.0000

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2023-12-142024-01-192024-03-042024-04-102024-05-202024-06-25

—— FH{I|50ETF 588000.5H  —— F{il i{50ETF 588080.5H

HHERIE: wind, MU GTHETUE 0
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Bk 6: RIEHIPARHES

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

2023-11-15 2024-01-15 2024-03-15 2024-05-15
—— [i50000016.5H ——"i#300000300.5H —— '}'1/£1000000852.5H

Bl wind, DAUERITRBT A
Ex7: eEBEERE (B {Z5T) Es& 8: MBRE (f: {Z7T)

12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
| y
8,000.00 ‘ . | 50.00 £,00000
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
e e 2017-10-262019-06-25202 1-02-23 2022-10-242024-06-24
T ER T e SRR HEA
— PRERITERA— RRETDERA —FmRARSRE  — KRS

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

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
5
500000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-06-20 2023-10-20 2024-02-20 2024-06-20 2023-06-20 2023-10-20 2024-02-20 2024-06-20
FIUFSOETF RN ZZ & —— [ 1FSO0ETF #EfT AL 22 PCR SPIR300ETF 2N i B S E300ETF £RAN A A2 PCR

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

B3k 12: 300ETF (Gf) EIfX PCR 538

2500000 200.00% 600000
180.00%
2000000 160.00% 500000
140.00%
° 400000
1500000 120.00%
100.00% 300000
1000000 80.00%
200000
60.00%
500000 40.00% 100000
20.00%
0 0.00% 0
2023-06-20 2023-10-20 2024-02-20 2024-06-20 2023-06-20 2023-10-20
rhiFSOOETF #E# i Ac 8  —— i S00ETF EEANAE 32 PCR JPIR300ETF AR &

180.00%

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-02-20 2024-06-20

P ER300ETF HAfX AL ZZPCR

BRI wind, AR TR IR
B3 13: S00ETF (GR) HiX PCR 5z 8

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

700000 180.00% 2000000
1800000
600000 160.00%
140.00% 1600000
500000 1400000
120.00%
1200000
400000 100.00%
1000000
300000 80.00%
800000
60.00%
200000 600000
40.00%
100000 400000
20.00%
200000
0 0.00% 0
2023-06-20 2023-10-20 2024-02-20 2024-06-20 50230620 50231020
#IFSO0ETF #AANARAZ 8 —— HHiFSOOFTF HRAN A ZZPCR BIWARETF AR s 2

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-02-20 2024-06-20

B RETF EFRL AR ZEPCR

BARRIE: wind, DS F
% 16: FIE 1000 X PCR S8

B3R 15: 7R 300 JifX PCR 5 &

160.00% 350000
140.00% 300000
120.00%
250000
100.00%
200000
80.00% | ]
,. i ‘ J 1 150000
60.00% ! | (‘
'\
w f | 100000
40.00%
20.00% 50000
0.00% 0
2023-06-20 2023-10-20 2024-02-20 2024-06-20
—— iPIR300 EAFL AL AZPCR IE300 BN Z B

400000
350000
300000
250000
200000
150000
100000

50000

0
2023-06-20 2023-10-20

if1000 BN AR E

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-02-20 2024-06-20

— {1000 HAAX A BZPCR

BRI wind, D4UEHITRHT T HES
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Bk 17: P PCR 528

Bk 18: PR PCR 5 E

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 100.00%
100000 10000% 100000
50.00%
50000 50.00% 50000
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
MEE —EAAEPCR iR —— ERUEAPCR
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
400000 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% 0000
200000 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
piscE  ——EBMNALAPCR R E  —— BRI EZPCR
B RIS : wind, PUEHATRAT5T & HL
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR ERZE
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%
500000 300000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 4] 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

Az E  —— HEfALEPCR

s ——HIAAPCR

Bk wind, MAERA TR ST &R
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B3k 23: ETF BAfXBRK (1V)

45.00

40.00

35.00

30.00

25.00

20.00

15.00

10.00

2023-04-19 2023-07-14 2023-10-11 2023-12-29 2024-03-28 2024-06-25
— SOETF IV ——Y'300ETF IV —— {4300ETF IV
—— #3001V —— 110001V ——— J1SO0ETF IV

—— V#S00ETF IV —— (I HETF IV —— i 1F 100ETF IV

BRI wind, MR TR IR
B3k 24: RISHEARBRIR (IV)

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-04-192023-07-142023-10-11 2023-12-292024-03-28 2024-06-25

— Lifs0lv. —— %3001V —— *iF 10001V

HAERIE: wind, MU GTHETUE S
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Bk 25: BaiBRER (V)

0.35

0.3

0.25

0.2

0.15

0.1

0.05

2023-03-2@023-06-02023-08-12023 11 0R024-01-12024-04-02024-06-25
— P IV —— P v —— TP Y
——PTAT SN —— G E P Iv— % I

BRI PRI BT T W
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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

RIEEH

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



