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M B. BN, EE 6 HIERHHL LGN 20.6 77 A,
Wil AR 19 5N, FIE AN 27.2 AN EE 6 HRILEK 4.1%,
T 4.0%, FIME 4.0%. KR FTF, FERAEFIZR MR Do T RE
R ST BTt (AAISERORE RS, ERE ST Sl 8 AR Bk
R Nk /T, SRR R R R ARSI .

W, 6 HEJHIE PMI N 49.5, WK T2k, T
W19 49.5, ®i{EY49.5. F1E 6 HIEHIE. PMI Jy 50.5, i 51,
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TRHRE G 5 T BRI A IR, TSP ATS,  HO #
5 MO IR 2N 9.5 AN H 73 mile MO AL skew (4% 99.1,
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JAZ PCR 4 60.90%, PTA HIFUEAZ PCR 1H 43.93%, EAAMIBUNAL
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WAK, LA, (EE 22 O0 T AR A ATS R Js T35 F T 7 BiX 2l
J1; WEE. PTA MIBURAZ BARKE, Fapah IRk, =X, =
FIARUR S & ETF, Bse PCRAKAL, Ba B s IR RTE . 2%,

TiEE%
Bl SRMBINGE

E 50ETF 2.434 -0.81 117.98% 12.91
AT 300ETF 3.458 -0.49 107.88% 13.64
M 300ETF 3.593 -0.42 100.72% 13.41
AT S00ETF 4.930 0.72 128.46% 18.21
M S00ETF 5.111 0.77 120.10% 18.06
Sk ETF 1.623 0.43 94.83% 22.07
UE 100ETF 2.327 -0.13 118.59% 16.68
_HiiF 50 #6% 2386.00 -0.91 96.07% 14.09
PR 300 HEE 3431.06 -0.43 88.19% 14.04

FRE 1000 F5%L 4810.79 1.03 101.48% 23.57

BRI wind, MAEHATEHE IR
B3k 2: BAREE

7| 80370 0.63 68.84% 15.45
B 20300 -0.59 84.51% 10.12
=218 2540 -0.94 101.99% 13.59
b ak 559.66 0.24 60.90% 13.32
PTA 5972 -0.73 43.93% 11.93
S 3338 0.94 47.94% 17.17

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

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-26 2024-01-31 2024-03-14 2024-04-22 2024-05-30 2024-07-05

—— [iF50ETF 510050.5H —— {1\ 2 ETF 159915.57

—— {#1E100ETF 159901.57

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

3.9000
3.8000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000

3.0000

2023-11-24 2024-01-24 2024-03-24 2024-05-24

—— "["IE500ETF 510500.5H=——*}'{[:500ETF 159922.57
— {/'{#300ETF 510300.5H—— 1/ '{4300ETF 159919.5Z

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

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2023-12-262024-01-312024-03-142024-04-222024-05-302024-07-05

——FHOI50ETF 588000.5H  —— Rl K2 SOETF 588080.5H

HHERIE: wind, MU GTHETUE 0



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

HE#E

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

20231123 2024-01-23 2024-03-23 2024-05-23

—— [LiIF50000016.5H =—/"{%300000300.5H == ]1i|F1000000852.5H

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
8,000.00 | . 50.00 £,000.00
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
2021-11-25 2022-11-25 2023-11-25 0.00

SR T SERGE N FE 2017-11-072019-07-052021-03-052022-11-032024-07-04
—— PIEERITAERA IR RIS A — FRARSFT  — BN RARSFRT

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
120000 ~ 3°00000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 £0.00% 80.00%
2500000 2000000
2000000 60.00% 60.00%
1500000
1500000 40.00% 40.00%
1000000 1000000
20.00%
500000 500000 20.00%
0 0.00% 0 0.00%
2023-07-03 2023-11-03 2024-03-03 2024-07-03 2023-07-03 2023-11-03 2024-03-03 2024-07-03
LUESOETF AR A A8 —— ELUESOETF HAAR AL s PCR PIRI0ETF ERINAATE  —— iPIR300ETF HIT AL APCR

HAERIE: wind, MU GTHE U S
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Ezk 11: S00ETF (GP) HitX PCR 5gxr& B3k 12: 300ETF (Gf) EIfX PCR 538

2500000 200.00% 600000 180.00%
180.00% 160.00%
500000
2000000 160.00% 140.00%
140.00% 400000 120.00%
1500000 120.00%
100.00%
100.00% 300000
80.00%
1000000 80.00%
200000 60.00%
60.00%
. 40.00%
500000 40.00% 100000
20.00% 20.00%
o 0.00% 0 0.00%
2023-0703 2023-11-03 2024-03-03 2024-07-03 2023-07-03 2023-11-03 2024-03-03 2024-07-03
FIESO0ETF EAfN A E  —— "R IE500ETF HEAR A ACPCR JFAPR300ETF HAANEE R E  —— JF R 300ETF HAANELAZPCR

BRI wind, AR TR IR
B3 13: S500ETF (GR) HifX PCR 58 B3 14: 64k ETF HifX PCR 5 &

700000 180.00% 2000000 140.00%
1800000
600000 160.00% 120.00%
140.00% 1600000
500000 1400000 100.00%
120.00%
400000 100005 20000 80.00%
1000000
300000 80.00%
800000 £0.00%
60.00%
200000 500000 40.00%
40.00%
00000 400000
o 20.00%
20.00% 200000
o 0.00% 0 0.00%
2023-07-03 2023-11-03 2024-03-03 2024-07-03 2023-07-03 20231103 2024-03-03 20240703
tRiFSO0ETF HAfN AR 8  —— PIESO0ETF HIFU B ZZPCR B ARETF HARR p 32 2 B ARETF B AL ZZPCR

BARRIE: wind, DS F
E% 15: PR 300 S PCR 528 % 16: FIE 1000 X PCR S8

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% | 200000 80.00%
W‘] r [ J \ 150000
60.00% J | L, f 150000 60.00%
| 1
w | | 100000
40.00% 100000 40.00%
20.00% 0000 50000 20.00%
0.00% 0 0 0.00%
2023-07-03 2023-11-03 2024-03-03 2024-07-03 2023-07-03 2023-11-03 2024-03-03 2024-07-03
—— JFR300 HEAL AR 3T PCR JFR300 BARL AL R B FRIE1000 BAUAZE  —— #PiE1000 34X AL ZEPCR

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%
: 150000 100.00%
100000 100.00% 100000
o 50.00%
50000 50.00% <0000
0 0.00%
2023-06-28 2023-10-28 2024-02-28 2024-06-28 0 D.00%
o T e Y 2023-06-28 2023-10-28 2024-02-28 2024-06-28
MEZE ——EAEPCR iR —— HAUARPCR
2 e . N P Ve Moy
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
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 . 40.00%
50.00% 0000
200000 20.00%
0 0.00% 0 0.00%
2023-06-28 2023-10-28 2024-02-28 2024-06-28 2023-06-28 2023-10-28 2024-02-28 2024-06-28

MEE —— EBIAAEPCR iz E ——HR PR
¥ by . N e Ve St
BmRUR: wind, MAIFRI B0 &R
&l3% 21: PTA PCR 5 B3R 22 &7 PCR E
E
1600000 180.00% 800000 250.00%
1400000 160.00% 700000
200.00%
1200000 140.00% 500000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
200000 300000 100.00%
60.00%
200000
400000 20.00% 0.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023.06.28 2023.1028 2024.02-28 2024.06.28 2023-06-28 2023-10-28 2024-02-28 2024-06-28
HRE —— HAAEPCR AT E —— EAfAREPCR

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

2023-05-04 2023-07-26 2023-10-23 2024-01-11 2024-04-11 2024-07-05
——SO0ETF IV —— '300ETF IV —— {#300ETF IV

— #3001V —— 11000V —— {SO0ETF IV

—— {#500ETF IV —— @Mk FETF IV —— {2 LIF 100ETF IV

B ARIE: wind, PHEHITRBE A& WH
B3k 24: BRIBHIBRR (IV)

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-04-28 2023-07-25 2023-10-20 2024-01-10 2024-04-10 202 4-07-04

—— RiFs0lv —— 3% 3001v - —— 1ftiE10001v

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

0.35

03

0.25

0.2

2023-03-212023-06-072023-08-222023-11-12024-01-22024-04-12024-07-04
— ST — P 3 P Iv—— W T T
—— PTAE IV —— a3 P Iv—— e T 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

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



