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20247 H 4 H RN

AERE

SR 6 Hbrir 4Bk PMI 21 Y], L wIvEf s
R BB RATNYE i i Ra fiadT, e Tl
T [ 88 70 AT 37k 55— A8 By T e ik N, 22
it sy, RETHAER, Wi=rhaxEn, W
MBS A G BURT . KIIRE, fa8 b E AR, B ik
RIS, XS R &, RS E SRR .

SIBUSACEIA LN B, IBUSCSCRIA L R, RO
A2 PCR AL ETF, BEREAL, REGKFEAL. WIBFREAK
A, FREBHII G S RAT, ARG TR AURERN 2 Sk 15 48 3 B
WREATRR, Bl R, IESRRR G ES .

R AR T, A, SReRITgEERY, RSk
BB, e IR s Sk = A6, EETHE
RLTTAR AT RE K BT (TR AE BN /s HIRE . PTA HIAL
JRAZEARIE, FRSEa R, R XIamA, SRR
JRAZ B 5 AE PCR HRGESR, RBIRER -
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TERR

i

P/

RE

SRIER

SRR BY, BEREERER

MR: "%. ESTTH, KE 6 bRk PMI 2B, £
GEOME R RS9 AL B BT, Beh, SRk 6 H LR S A B R
SEHAE B OKIE R TSR BT, R E AT S kA
P A HIUKME T B2/, LI W MR ALY .

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
Peflk. RAT RYE Gigr TR RIS AT, X AT I T 3 d U 42
PR b, P I T ) 6 03 I T3 95— 028 5 v T L £
ENERAE, TGRS, RETHAE. ki =h2awi,
MBS G BURTE .. KEIRE, faButE RO, BT § 2
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
FRACET 6473.4 4070 FARURAS LG I, HABURAS PCR ¥ALL |
Tt B, BHKRAL . LiE SOETF $iU#AE PCR {H A
98.14%, HUilE S00ETF B AE PCR HEUE N 147.70%. L iE SOETF
SARCSS B AT TR IS, FRBE ) 53907, fRBUR G E = TR
BRI R, B ELRGBATH,  HO HIRS MO JARLE
ZEH 10.5 ANE A s . MO HIRL skew 5% 98.3, 10 B skew 1
FEFR497.9, IWfEFREUS BRI TRAL. T2 5 = & 2 BURTI
W, RBER IRAR S S . IS,

BUXEM
EBURE,
RIgR%

[ZEEEEL

WEA: i, ERHIBUKAS PCR AE 75N 57.50% 36.54%, 4 HARL
fAE PCR N 64.11%, PTA HABUEZE PCR 1H 33.50%, SAHEARURAL
PCR 1 38.24%. A to. R B EZY, BEWERRE, B4

B A
HiBRER
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SRR [ % =3 = AN FAIRAL, B G T 22 W TS A AL AT R A RSG5 )
IBEIEN T R PTA MIBUSSCEARIE, B S dahRRIE, Ry X[H
7, SRS B 5 AL PCR IRAER, RMRERG .. NHtZ
%

TEE%
E 1 SRR

LE S0ETF 2.462 0.00 98.14% 14.25
JATH 300ETF 3.490 -0.17 98.51% 15.79
A 300ETF 3.630 -0.06 95.65% 15.95
JATH S00ETF 4.966 -0.86 147.70% 21.62
M S00ETF 5.148 -0.87 117.72% 24.38
Sk ETF 1.629 -0.24 96.83% 25.46
RIE 100ETF 2.342 -0.21 93.44% 19.13
3iF 50 5% 2414.87 -0.08 69.66% 14.01
PR 300 FEEL 3463.41 -0.24 69.36% 14.84
FriE 1000 5% 4867.13 -0.79 97.89% 24.52

BAERIR: wind, DSEBISHEAE
Bk 2: BRREE

S 79630 1.19 57.50% 14.32
B 20490 0.47 36.54% 9.97
F 2570 -0.08 122.90% 14.37
P& 555.7 0.58 64.11% 12.82
PTA 6096 1.60 33.50% 13.26
5% é! 3381 -0.35 38.24% 17.27

HERIE: wind, MU GTHE LA 0



HE#R &

O LW fi

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-22 2024-01-29 2024-03-12 2024-04-18 2024-05-28 2024-07-03

—— [i50ETF 510050.5H —— (il i ETF 159915.57

{4 1L 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

2023-11-23 2024-01-23 2024-03-23 2024-05-23

—— 1F500ETF 510500.5H—— {1 {['500ETF 159922.57
—— IR 300ETF 510300.SH—— 7" {}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 (=)

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

—— FHi|S0ETF 588000.5H  —— FHil| {2 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

2023-11-23 2024-01-23 2024-03-23 2024-05-23
—— FLiF50000016.5H ——"i%300000300.5H —— "}11iF1000 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 2017-11-032019-07-032021-03-03 2022-11-012024-07-02
— PR FE A e RN H R
— PRERIDERA — R RIS —— FIERERESA  — R RARSRD

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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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%
6 150000 100.00%
100000 100.00% 100000
50.00%
50000 50.00% 50000
0 0.00% 0 0.00%
2023-06-27 2023-10-27 2024-02-27 2024-06-27 2023-06-27 2023-10-27 2024-02-27 2024-06-27
B — HpAPCR FiZE  —— EIAARIEPCR

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 50.00% 40.00%
50000
200000 20.00%
0 0.00% 0 0.00%
2023-06-27 2023-10-27 2024-02-27 20240627 2023-06-27 2023-10-27 2024-02-27 2024-06-27
e —— B EEPCR AitteE —— EEAUAEATPCR

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% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-06-27 2023-10-27 2024-02-27 2024-06-27 2023-06-27 2023-10-27 2024-02-27 2024-06-27
e —— HARAAEPCR MR —— HA PR

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

2023-04-27 2023-07-24 2023-10-19 2024-01-09 2024-04-09 2024-07-03
——SO0ETF IV —— '300ETF IV —— {%300ETF IV
—— %3000V ——|1iE10001IV  ——— J'S00ETF IV

—— VF500ETF IV —— (VAR ETF IV —— V44 1F 100ETF 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

2023-04-27 2023-07-24 2023-10-19 2024-01-09 2024-04-09 2024-07-03

— kilfs0lv. —— %3001V —— i 10001V

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

0.35

03

0.25

0.2

2023-03-22023-06-02023-08-22023-11-02024-01-22024-04-12024-07-03
— I —— P T T v —— W T
——PTAE IV —— M B PEIv— e E v

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



