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W48 : zhoulc@xzfutures. com

JBUSAC BN R B, AR IE SE PCR 704K, 50ETF
JABUSAE PCR 0194 o JIRLBR AN, FR AP /0 5 504 0F
A7 ARCFEHUR RN 2 Sk AG LR BR B AR, sl 2 1A
A, IEELRFRGEY

F AR T, A, eI ERY, RS
g BVE, AE 5 2O T AR A AT R A4 BT 5 ) T R B B
J1; WEE. PTA WIBUSACEARIE, Fai&pahRIRE, =3
DX a7, RIS B 5 i AE PCR HEHRAEMR, (R
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TERR

i

P/

RE

SRIER

SRR BY, BEREERER

M BY. ES I, EE 6 AbriEask PMI TN, £
GEOIVE R R G940 BE BT, BEAk, SEIAE 6 J BUE 2 s b IS 7R
SEHAE B OKIE R TSR BT, R E AT S kA
AR HIURNE TR RT, SRIBAE IR E R HRAZ L.

N, HE 6 ARG PMI N 49.5, BEKT28k54E, T
W9 49.5, ®ifE)Y 49.5. FEH 6 HIEHIE PMI Jy 50.5, il 51,
BIE 51.1, /NMEE T, 254 PMI F=H 48500 50.5%, B A RN
0.5 NE M. FREBMAIR EANH R, 75 EEOR IS T LA
el ST AR FIF T ARMEIELT, EX ST 5 g,
PRI b, P T A R A A T Tk 55— 08 B T FE A
ENERAE, TGRS, RETHAE. ki =h2awi,
MBS G BEE IR, KRG, 1REUSEMARAL, BT 5 2 0w
i, KSR o m, FEEU (S R

b= G BRI, e — R 3000 A, AR TR
PRI 1%, FAEFRECHK 0.08%1]% 2997.01 £, Jif54 A % 0.37%. T
FAC R 6473.4 4070 WIBUSAZ B L NI, SOETF SR pZE PCR 4
Eelely%, ShFRAAS PCR {E 201k, SOETF i, HAMUHEE PCR [H]
%; iE 500ETF Rk, BAE PCR _EJF. _EilE S0ETF #IAUKAZ PCR
B4 88.67%, H1iF SO0ETF #IRL A PCR {EE{E N 121.78%. LilF
SOETF MR RGARAL, Fa¥UBH ) 538047, 1aB0E G 5t R Rk
A RE R,  HO #IBLS MO #IRBR S 28 11.2 N E 3 . MO
WAL skew RIZEFREL 98.7, 10 WKL skew fRFETa %k 98.6, MMEFRE S5k
BB TARAL . RATAE BT LS =i B 2 BORTIUN,  F5 2Bk 0 R A
RS (UHES%,

BUXEM
EBURE,
RIgR%

WA 4. SRS PCR B 58.23% 37.88%, #4 AL
%42 PCR M 72.11%, PTA WIKURAZ PCR 14 42.89%, WHIMIBURAS

A A
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HE#R &

Bt PCR{H 41.58%. A, & BTG ERY, REBEERE, BEF  TERER
T TR A AT 4 A8 P T i R AR IR BN /5« Y S PTA JAAUSAE &A1
K, FBEEEShFRME, B E, SRS &5 A PCR 3
PWEM, REIKEREY. (UES%,

TEE%
E 1 SRR

LE S0ETF 2.462 0.49 88.67% 14.48
JATH 300ETF 3.496 -0.14 90.23% 16.09
A 300ETF 3.632 -0.14 95.11% 16.28
JATH S00ETF 5.009 -0.91 121.78% 22.97
M S00ETF 5.193 -0.95 90.87% 24.50
Sk ETF 1.633 -1.03 101.89% 25.83
ZRIE 100ETF 2.347 -0.93 100.12% 19.53
3iF 50 5% 2416.68 0.47 73.94% 14.40
PR 300 FEEL 3471.79 -0.18 56.96% 14.92
FriE 1000 5% 4905.65 -0.70 99.03% 25.64

BAERIR: wind, DSEBISHEAE
Bk 2: BRREE

4 78690 0.81 58.23% 14.58
2 20395 0.37 37.88% 10
F % 2572 1.06 118.52% 14.57
P& 552.48 0.19 72.11% 12.05
PTA 6000 0.30 42.89% 12.14
5% é! 3393 0.80 41.58% 17.34

HERIE: wind, MU GTHE LA 0
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-21 2024-01-26 2024-03-11 2024-04-17 2024-05-27 2024-07-02

—— | UF50ETF510050.5H —— Mk #ZETF 159915.52

{4 1.100ETF 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

2023-11-22 2024-01-22 2024-03-22 2024-05-22

—— 1| IF500ETF 510500.5H—— 1 i[F.500ETF 159922.57

—— "% 300ETF 510300.SH—— " {#300ETF 159919.57

kIR wind, MAEHATEHE IR
B3k 5: ETF HiPUFHER (=)

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2023-12-222024-01-292024-03-122024-04-182024-05-282024-07-03

—— FH|50ETF 588000.5H ~ —— (Il 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 300000
2700.00

2000.00
2500.00
2300.00 1000.00
2100.00 0.00

2023-11-22 2024-01-22 2024-03-22 2024-05-22
—— [i[50000016.5H =——I"{4300000300.5H —— {1}:1000000852.5H

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

B3 8: FWRIRE (Bafi: {ZiT)

12,000.00

10,000.00

8,000.00

6,000.00

4,000.00

2,000.00

0.00

2021-11-17

2022-11-17

2023-11-17

AR F SN R AR SR

—FB

BRIERA

FERERISR

150.00  12,000.00
100.00 10,000.00
50.00 8,000.00
0.00

6,000.00
-50.00

4,000.00
-100.00

2,000.00
-150.00

0.00

2017-11-022019-07-022021-03-022022-10-312024-07-01

AR ARERT

— Rl EERSET

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

B3 9: S0ETF HifX PCR 58

5000000
4500000
4000000
3500000
3000000
2500000
2000000
1500000
1000000

500000

0
2023-06-26

_HiFS0ETF EAf R 2 2

2023-10-26

140.00% 4000000
120.00% 3500000

3000000
100.00%

2500000
80.00%

2000000
60.00%

1500000
40.00%

1000000

5
20.00% 500000
0.00% 0
2024-02-26 2024-06-26
— FFSOETF B34 s 32 PCR

2023-06-26

2023-10-26

IFIR300ETF AL AT 2

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%
2024-06-26

— PR 300ETF HIAL AL 3T PCR

HERIE: wind, DAFHITTHEAS
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o

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

2023-04-26 2023-07-21 2023-10-18 2024-01-08 2024-04-08 2024-07-02
——S0ETF IV —— J1300ETFIV  —— i#300ETF IV

— #3000V —— 1000V —— J'500ETF IV

—— £500ETF IV —— (MEHZETF IV —— (£ 1IF100ETF 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

2023-04-262023-07-212023-10-18 2024-01-08 2024-04-08 2024-07-02

—— kifs0lv. —— %3001V —— 1i£10001V

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

0.35

0.3

025

0.2

0.15

0.1

0.05

2023-03-12023-06-05023-08-18023-11-02024-01-22024-04-15024-07-02
—— T I—— R I —— TP EE T T
—— PTAE PV —— S PV — P E I

B RIS DB BT TS W AR
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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



