@ SLIEW 1 i L s

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
TR 2
HNNHERE

SCUEHA ST . A 5 E A 3R

& &R AT 5T A

23

Mk FA& 2R 5 . F3067533
FH B4 5. 20014903
B 24

Mk FA&Ym 5 . FO3088989
AR KM 9mS . 20018135

AN B ZH

W48 : zhoulc@xzfutures. com

2024 7T H1H Eil—
NERE

E4MJTH, EE 6 HARAEk PMI AWM, 45
PIMEF RS ST, E s AR, . M AR
B mss . W22 TR RIS, 38 2% [e]
AR DA A I, H=55%, ERRIERA
BEY R, MELTAERT R KISRE, R
TRACAL, BT RGBS 2, TREUGE S
5.

RS B R 1%, W AR 23S PCR 434K, SOETF
JARUSAE PCR [H1¥ . IALRAURARAL, $REPE ) 530 # It
F7, ARECHREUR] RN 72 S 155 48 e B PR, sl s TR
B, SRR GIER .

RO T, S ERR Y 4Bk PMI & THAB T, 4R
B RS, A6, SER2ER], 52 EE0
Tt FERILK I 5 4 B AR ek O bR,
Wi, PTA JABUSAS BARRE, Ba & ah 2 ICnk, 735 X 18] fhi
A, SRR 5 R3S PCR JEREMR, RIEIKERE

%0



O HiEA b W 2l

HE#R &

TERR

i B R RE

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
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SRR, EEEZTSH0EHE R B IUKIE R 22 AT, S2HE
WRERMBRABINL Y. FICTRBOERR, FICAERE S USSR T ER
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0.5 NE M. FRERBMAIRL EANH R, 75 EEOR IS T LA
Pt [ AE TR 20T R RN S0 %, Seg AR Tk
AFERERFIVE: Hh RS, ERRIEERE BET K, SRS TERFEER
P, KHIRE, FREUSEMICAT, BT Rt KRN 5%
w, AREUNE SR
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i AR HARURAS PCRAE 23N 73.70% 69.69%, 54 HAFL

J&AZ PCR N 50.22%, PTA WAKURAZ PCR 1 70.51%, SHIARURA

[ELEEEE

5%, BEWIMIHEESL, A, STEm2mkEl,

SIRER, RPRERG . S5,

PCR 1} 48.92%. 2@ Frie4Ek PMI 4R T, LB SRR &

i 2 A T
T AR 5 4 SRR s b TR S PR, PTA LAz
Gk, Badrsh Gk, BHKIRS, SHMRRLR SHA PCR

RERK
[ 7+

TIRER

Bk 11 SRARREE

_HiF SOETF
$ATH 300ETF
% 300ETF
SATH SO0ETF
W SO00ETF

6k ETF

YFIE 100ETF
L1iE 50 5%
PR 300 H53
FiE 1000 F5%

2.441 0.29 92.03%
3.487 0.20 90.06%
3.625 0.22 106.03%
4.996 0.16 106.70%
5.182 0.17 107.87%
1.652 -1.08 93.91%
2.368 -0.38 96.68%
2394.87 0.26 55.71%
3461.66 0.22 61.08%
4895.99 0.66 82.78%
HHERIR: wind, PUEMIBRHE IS

Bk 2: B RIAREE

14.97
17.11
17.15
23.57
25.41
25.68
19.77
14.90
15.83
26.09

4
e

B
Va3
PTA
M

78370

20320
2553

551.52
5998
3374

1.06
0.69
1.39
1.12
0.71
0.33

73.70%
69.69%
103.50%
50.22%
70.51%
48.92%

Bk wind, MAERA TR ST &R

15.58
10.61
14.47
13.08
12.43
19.31
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000
2023-12-19 2024-01-24 2024-03-07 2024-04-15 2024-05-23 2024-06-28

—— | iF50ETF510050.5H —— G ETF 159915.57

—— {#1F100ETF 159901.57

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

6.0000 3.9000
5.8000
5.6000
5.4000
5.2000
5.0000
4.8000
4.6000
4.4000
4.2000 3.1000

4.0000 3.0000
2023-11-17 2024-01-17 2024-03-17 2024-05-17

3.8000
3.7000
3.6000
3.5000
3.4000
3.3000

3.2000

—— |*iIF'500ETF 510500.SH—— " |’ 500ETF 159922.57
——— J{4300ETF 510300.SH—— {/"{4300ETF 159919.52

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
2023-12-192024-01-242024-03-072024-04-152024-05-232024-06-28

—— 7HII50ETF 588000.5H  —— FHiIl #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 100060
2100.00 0.00

2023-11-17 2024-01-17 2024-03-17 2024-05-17
—— LiF50000016.5H ——3"{4300000300.5H —— '{11|:1000 000852.5H

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
8,000.00 ‘ : 50.00 £,000.00
6,000.00 ‘ | 0.00
| I‘ 6,000.00
4,000.00 -50.00
4,000.00
2,000.00 -100.00
2,000.00
0.00 -150.00
2021-11-17 2022-11-17 2023-11-17 0.00
e - e e 2017-10-312019-06-282021-02-262022-10-272024-06-27
— PR FE A e RN H R
— PRERIDERA — R RIS —— P RARSRE  — AT RARSRE

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
120000  3°00000 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
0
00000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-06-26 2023-10-26 2024-02-26 2024-06-26 2023-06-26 2023-10-26 2024-02-26 2024-06-26
FIFSOETF EAfEEE  —— L iFS0ETF Bt A2 PCR SPIR300ETF ST E  —— JPIR300ETF #if Bk 2T 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%
2023-06-26 2023-10-26 2024-02-26 2024-06-26
AR IFSOOETF £84V a2z 8 ——— FRUFSO0ETF 4% k32 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%
2023-06-26 2023-10-26 2024-02-26 2024-06-26
JPIR300ETF #AfNALAZ 8 —— /A IR300ETF #AN A 32 PCR

BRI wind, AR TR IR

B3k 13: S00ETF (3R) HitX PCR 5R3E

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

700000 180.00% 2000000 140.00%
1800000
00000 160.00% 120.00%
140.00% 1600000
500000 1400000 100.00%
120.00%
1200000
400000 100.00% 80.00%
1000000
300000 80.00% so0000 £0.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 20.00% 20.00%
. 200000
0 0.00% o 0.00%
2023-06-26 2023-10-26 2024-02-26 2024-06-26 2023-06-26 2023-10-26 2024-02-26 2024-06-26
F{ESOOETF HEAU A28  —— S IES00ETF #AA 5 2ZPCR B RETF HAR AR L2 B A HRETF ERAT PR PCR
" s . Vo 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 /. | *' | J 150000
£0.00% | V } K 150000 60.00%
5 W 1 | 100000
40.00% 100000 40.00%
20.00% 20000 50000 20.00%
0.00% 0 0 0.00%
2023-06-26 2023-10-26 2024-02-26 2024-06-26 2023-06-26 2023-1026 2024-02-26 2024-06-26
——3PIR300 ERAN AR ZZPCR PIR300 BN R E FRIUE1000 EAFYALZEE —— ARIE1000 ERFY AL ZZPCR
i ) Ay . N/ (£ 2 YR S
BRI : wind, DSUEHITTHE T &S
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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
o 50.00%
50000 50.00% 50000
0 0.00%
0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 0230612 20231012 20240212 20240612
MAZE — EfEEPCR R E —— ENERRPCR

BRI wind, MERTERSIY
E&19: REHRPCR 5KHZE B3 20: HEHNPCR 5RHZE

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
300000 80.00%
100.00%

600000 100000 60.00%
400000 o 40.00%
50.00% <0000
200000 20.00%
0 0.00% 0 0.00%

2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
FiscE —— HAfAAPCR g —— BB AZPCR

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% $0.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-06-12 20231012 20240212 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
e ——HAEEPCR e —— HfEEREPCR

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

2023-04-24 2023-07-19 2023-10-16 2024-01-04 2024-04-02 2024-06-28
——50ETF IV ——Y"300ETFIV.  —— J%300ETF IV

—— JiE3001V. ——1TIF1000lV ——— {'SO0ETF IV

—— {#500ETF IV —— {(IMVHETF IV —— {4 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

2023-04-242023-07-19 2023-10-16 2024-01-04 2024-04-02 2024-06-28

— kifsoiv. —— %3001V —— 110001V

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

035

0
2023-03-12023-06-012023-08-12023-11-08024-01-18024-04-112024-06-28
— T IV —— S T PRI —— T P
— PTALE STV —— U P IV —— 37 8 P

B RIS DB BT TS W AR
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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

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



