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SRR BY, BEREERER

M BY. ES I, EE 6 AbriEask PMI TN, £
GEOIME R R G940 BE BT, BEAk, SEIAE 6 J UUE S s b IS R
LA B TOKIE T TSR BT, A IR s B R R
SRR, EEEZTSH0EHE R B IUKIE R 22 AT, S2HE
WRSEREABMIALY . FICTREGER, SERAHRE S TR IS R T R
FER TR,

E AT, 5 8 M1 SEE T RS B R A A SCRCI &>« AT
FETF LA AR RS Z AN EA K. MBI N, X
tE g A S0 . 5 H ARSI o B S E LE RS K 3.7%,
T 4.5%, HIME 2.3%. 5 AL BTV e R EEHE K 5.6%, T
6%, HIfH 6.7%. T 1-5 H IR #& BRI L R 10.1%, 1-4
% 9.8%; 1-5 Ay, 4R 5= R LG K 4.0%. 5 6, &
FE A A R 0N 5.0%. B 252 T RN T S AL A2,
MBS AR ToAEM4eRr it M558, ERREE S5
K, BIEETERrsata- . KURE, MBS EMICA, BT
A€, MREA 2, FREUE SR,

EANRE T H =AU R R R B, PRI TOERR, GDVARE
Kk 1.8%, AL MHEMRER, HigEaeR N REOR. RiEfs %k
ik 0.76%4R 2972.53 s, Jif34 AT 1.53%. TS HT 6463.2 12
Tho WIBUSRACEINEL TFE, BAC PCR RLEVE, HLkRkAE, fedokik
S, kA 2. _EUE SOETF MIAUSAZ PCR MM 90.50%, i
SO00ETF AR AZ PCR EEE A 109.74%. L-iE SOETF A BRIk
fr, FEEOH ) 5 3CHIAE, RBURG T 50N BB B A S s 1m) A7 B
HO HAR S MO HAIRU I 28 9.7 N E 4 /. MO HARL skew {5 $5 54
99.5, 1O MK skew a4 98.2, (W Ha % 5 e kb FRAL. $5

BUXEM
EBURE,
RIgR%




HE#R &

O SLIEW B

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HAESHE S BRI, AR fa R nlER ot 2 Sk G 28 RR AT IR, %
SHHETIIRIEL B ERioE, mamgEd. NS5,

[ZLErEE

MR M B IAURAE PCRAB 7374 97.76% 83.17%, B4
FAE PCR 4 77.03%, PTA HIRUEAE PCR {H 45.65%, SRR
PCR 18 50.89%. 3% [Er 45k PMI 2B, SEBAEE SR
55, MEBIARESN, A, B8RS, 5%k BTt
SERI LK ¥ 5 4 WA el 0 TR ARAS : B PTA HABUAS &
Rk, FREsh®Rme, BHXEmAE, SHIRREEE S5 PCR
HHREM, RERERY . 2%,

RERK
[ 7+

TIRER

Bk 11 SRR

_F3iF S0ETF 2.441 0.16 90.50% 15.87
SFTH 300ETF 3.499 0.60 83.93% 17.91
R 300ETF 3.636 0.66 104.04% 17.99
SPTH S00ETF 5.072 1.38 109.74% 24.95
T S00ETF 5.261 1.43 102.30% 25.71

#8134 ETF 1.699 1.98 83.29% 26.32
SRIE 100ETF 2.400 1.14 86.26% 21.26
_HiF 50 F5¥ 2398.26 0.17 67.20% 16.00
IR 300 e 3480.26 0.65 63.70% 16.29
FRiE 1000 3% 4986.38 2.86 97.61% 25.71

BRI wind, MAEHA TR IR
Bk 2: & RpNEE

7| 78480 -0.24 97.76% 14.88
22 20320 -0.02 83.17% 10.33
FHEZ 2506 -0.28 79.15% 14.56
P& 548.7 -0.63 77.03% 13.02
PTA 5964 -0.40 45.65% 12.05
S 3360 0.06 50.89% 18.67

Bk wind, MAERA TR ST &R
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-15 2024-01-22 2024-03-05 2024-04-11 2024-05-21 2024-06-26
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BAEARIE: wind, PHEHITRBE A& WH
Bl 4: ETFIABWRRES (D)
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—— J'{%300ETF 510300.SH—— i}
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kIR wind, MAEHATEHE IR
B3k 5: ETF HiPUFHER (=)
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HHERIE: wind, MU GTHETUE 0



@ LI B 44 )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R &

Bk 6: RIEHIPARNES
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Bl wind, DAUERITRBT A
E&7: EEBEERE (BA: {Z5T) Es& 8: MBLRE (Bf: {Z7T)
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10,000.00 100.00 10,000.00
8,000.00 ‘ ‘ 50.00 £,000.00
6,000.00 ‘ | 0.00
| I‘ 6,000.00
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0.00 -150.00
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e s e s 2017-10-272019-06-262021-02-242022-10-252024-06-25
— PR FE A e RN H R
— PRERIDERA — B RITER —FmRARSRE  — RO RARERE

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

5000000 140.00% 4000000 140.00%
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FIFSOETFEAMNALZZE  —— LIESOETF #AAWALZEPCR JFIER300ETF AN ZE e —— JPIR300ETF #IMALZEPCR

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

B3k 12: 300ETF () EIfX PCR 538
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— HRES00ETF HE4X A 22 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%
2023-06-21 2023-10-21 2024-02-21 2024-06-21

I ER300ETF HiN Ak 22 I R300ETF EHAX A 3ZPCR

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

B3k 14: f)Jr4R ETF $3#X PCR 52 &
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— hF500FTE 54X Al 22 PCR

2000000 140.00%
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120.00%
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1400000 100.00%
1200000 20.00%
1000000
o
800000 60.00%
600000 20.00%
400000
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200000
0 0.00%
2023-06-21 20231021 2024-0221 2024-06-21
B ARETF $iiX AR A2 & B WARETF HiX AL 52 PCR

BARRIE: wind, DS F
E% 15: PR 300 S PCR 528

B3 16: HiF 1000 i PCR 52 &
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0 0.00%
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FFIF1000 #FIALAC . —— FiE1000 EFR AL 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% 150000 o000
100000 100.00% 100000
50000 50.00% 0000 50.00%
0 0.00%
0 0.00%
2023-06-16 2023-10-16 2024-02-16 2024-06-16 20230616 20231016 20240216 0240616
MEE —— HEZPCR FZE —— EEURAPCR
A <br . . 2 Ve S 3
BARKIR: wind, MAEHATEHE I & H)5E
. =1 . =N
B 19: FEHR PCR 5528 Bk 20: EEHN PCR 5%E

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
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100.00%
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0 0.00% 0 0.00%
2023-06-16 2023-10-16 2024-02-16 2024-06-16 2023-06-16 2023-10-16 2024-02-16 2024-06-16
e —— EATALZPCR Mz E —— BB AZPCR
W1 < . . ot e it o
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%
200000
100020 40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-06-16 2023-10-16 2024-02-16 2024-06-16 2023-06-16 2023-10-16 2024-02-16 2024-06-16
Az E  —— EBRUREZPCR e ——HRNALAPCR

Bk wind, MAERA TR ST &R
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B3k 23: ETF BAfXBRR (1V)
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BRI wind, MR TR IR
B3k 24: RESHEARBRIR (IV)
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HAERIE: wind, MU GTHETUE S
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Bk 25: BB (V)
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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



