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M BY. S, £E 6 A CPLELLH 3%, FEIEZEEF 6
HUSREACAKE, Tt 3.1%, BIETF 3.3%;: FRELRE 0.1%, TfhF
0.1%, BMEFRF. E£H 6 kAR, #—PiRIRERAEE mAf
15 AT UR P B A L o

E AN, FE 6 H CPIFL ik 0.2%, il ik 0.4%, Fi{A
0.3%. VM AKFImIGHBURAZE, M1 FIEK, HmBIKT I, &
THORFFEER, P NBgRE., IEN S eSS, 25
R ORIEG LB, IR EE . =20, THZHEE  gms5a

SR Wi, KHIRE, faBuhEmIRA, AT SR MK, XRSE TR ey

s ITHASEICE I SRR, SRR ZEE M, NRMIEEKX
g, FGFE N, WU EEUE G R

AN S H IR EK 0.03%3K 2971.3 £, RIERTE
0.18%, BDLIRIREL 0.09%, FHI 50 3 0.05%, T3HMACH 6900.2 12
TG, AbIAB S TN 27.34 1070, FIFHRRTTIHEC, FEFAH/NE
Ak, HABURAS IR R B, LAE SOETF #IBUsC PCR {4
83.66%, LUV HHIE SOOETF MR pisE PCR EHUE N 114.63%,
WEL ETE, KA b, BAIE 500 R 300 STt AL S, N
eSS, BAARE, WA PCRAEHE O I, WHIWHRIE BoRE s
LERRSE D . WIRUEIR IRITE, FREH ) 5T, TR E R T
B BE A S st s (A PR, PV IE BHRIEATHE, HO HIRLE MO HIRLE
BN 13 ANHE . MO HHR skew fwfEF6%L 99.5, 10 HHAL skew
R FETEH 98.9, 10 JARU B2 H8 % 5 Fa B3I AL TARAL,  HARL BRI SRR 45
e, RBEGTINE. XHS%,

RIgR%

WS 4. ERHIRURAE PCR E 43 HN 122.00% 161.47%, 24
BURAZ PCR A 59.12%, PTA HIBUKAZ PCR 18 56.61%, SAARAR AL

N B R
PCR {8 50.70%. FEAKFRIE, BEF L, "EBMEEES, i

FRMER R
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P FHIBURAE PCR E RV, EERE B a2 AL T3k =4 A kAL,
IEAANK, 35 FARMIBUSAC B 5 e S Bl R BT A, X TR R
TR ) S B4 FEE . PTA 5 BRI S s 200, RHIX
A, SAHMIBURAZE BT, A PCRARAL, B sl ARG 1
HS%.

s
Bk 11 SRARREE

_FiF S0ETF 2.481 0.61 83.66% 12.39
ST 300ETF 3.519 0.28 73.48% 13.44
YR 300ETF 3.658 0.36 81.62% 13.39
ST S00ETF 4.985 -0.44 114.63% 19.17
¥R 500ETF 5.171 -0.33 106.19% 19.26
)k#R ETF 1.653 -0.06 85.32% 21.51
¥R 100ETF 2.375 0.21 97.09% 16.61
HiF 50 $5% 2412.62 0.68 60.97% 13.26
FIR 300 5% 3472.40 0.12 55.45% 13.87
FhiiE 1000 F5# 4878.02 -0.32 71.75% 24.55

kIR wind, MAEHATEHE IR
B3k 2: BAPREE

7| 78950 -1.21 122.00% 13.97
B 20010 -0.97 161.47% 11.91
=218 2573 -0.43 99.64% 14.63
P& 568.54 0.54 59.12% 13.85
PTA 5918 -0.10 56.61% 10.32
M 3166 -0.60 50.70% 17.29

Bk wind, MAERA TR ST &R
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Bl 3: ETFSEHES ()
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—— | iIF50ETF 510050.5H —— {i)ll {ii ETF 159915.57

—— {1 100ETF 159901.52

BAEARIE: wind, PHEHITRBE A& WH
Bl 4: ETFIABWRRES (D)
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iIF. 500ETF 510500.5H—— '[ 11 -.500ETF 159922.57

{FI300ETF 510300.SH—— "{4300ETF 159919.5Z

kIR wind, MAEHATEHE IR
B3k 5: ETF HiPUFHER (=)
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HHERIE: wind, MU GTHETUE 0



HE#R &

SLUE W 5% A B 2% )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

o

Bk 6: RIEHIPARNES
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BRI wind, PLEHISLHT & HE

Ex7: SEEEERE (B4 Z7T)

B3 8: FWRIRE (Bafi: {ZiT)
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HHE IR wind, MBS GLHTTE WAL
B3R 10: 300ETF (3F) HitX PCR 5z &

B3 9: S0ETF HifX PCR 58

5000000 140.00% 4000000 140.00%
4500000
120.00% 3500000 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
500000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-07-10 2023-11-10 2024-03-10 2024-07-10 2023-07-10 2023-11-10 2024-03-10 2024-07-10
LIESOETFHEAN i Z & —— EIESOETF ERfU Al 32 PCR JFIRS00ETF AR E  —— /P R300ETF HRFU AL 22 PCR

HAERIE: wind, MU GTHE U S
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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%
2023-07-10 2023-11-10 2024-03-10 2024-07-10
FRIFSOOETF #AfN A A28 —— "FilES00ETF EHAN AL ZZPCR

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%
2023-07-10 2023-11-10 2024-03-10 2024-07-10
JPERS00ETF HARUpEZ 8 —— JFIR300ETF #3AN AL ZZPCR

kIR : wind,
B3 13: S500ETF (GR) HiMX PCR 58

SR I 5300 50
Bk 14: fINI4R ETF JX PCR 528

700000 180.00% 2000000 140.00%
1800000
500000 160.00% 120.00%
140.00% 1600000
500000 100.00%
120.00% 1400000
1200000
400000 100.00% 80.00%
1000000
80.00%
300000
800000 60.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 - 20.00%
200000
0 0.00% 0 0.00%
2023-07-10 2023-11-10 2024-03-10 2024-07-10 20230710 2023-11-10 2024-03-10 2024-07-10
S iFSO0ETF #EANFR L8  —— IES00ETF HAAN s 3ZPCR B ARETF AN T2 B ARETF BRR B ZZPCR

kIR : wind,
B 15: 7R 300 Hif PCR 5 28

SIS T
i3 16: FIIE 1000 X PCR S B

160.00% 350000
140.00% 300000
120.00%
250000
100.00%
200000
80.00% ‘ l
W f\. | )| U 150000
60.00% ! !
.I
W f | 100000
40.00%
20.00% 50000
0.00% 0
2023-07-10 2023-11-10 2024-03-10 2024-07-10
SFER300 HARUR 2ZPCR JFIR300 SR 2

400000 160.00%
350000 140.00%
300000 120.00%
250000 100.00%
200000 80.00%
150000 60.00%
100000 40.00%
50000 20.00%
0 0.00%
2023-07-10 2023-11-10 2024-03-10 2024-07-10
FiF1000 BRI AL R E  —— 1000 B AZPCR

kR wind,

PCUE I BRI 5 %5
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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 100.00%
100000 100.00% 100000
50.00%
50000 50.00% 50000
0 0.00% 0 0.00%
2023-07-05 2023-11-05 2024-03-05 2024-07-05 2023-07-05 20231105 2024.03.05 2024.07-05
e —— EEEPCR e — HURAPCR
BRI wind, AR TR IR
B 19: HAERN PCR 58 Bk 20: EELENPCR 58
1200000 250.00% 300000 180.00%
160.00%
1000000 250000
200.00% 140.00%
800000 200000 120.00%
150.00%
100.00%
600000 150000
80.00%
100.00%
400000 100000 60.00%
N 40.00%
200000 50.00% 50000
20.00%
0 0.00% 0 0.00%
2023-07-05 2023-11-05 2024-03-05 2024-07-05 2023-07-05 2023-11-05 2024-03-05 2024-07-05
AAE  —— ERAEEIPCR Mg ——EURZEPCR
B kUR: wind, DUEHATRHE I SRS
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%
400000 . 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-07-05 2023-11-05 2024-03-05 2024-07-05 2023-07-05 2023-11-05 2024-03-05 2024-07-05
e —— HEAREIPCR e ——EAfAZEPCR

Bk wind, MAERA TR ST &R
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B3k 23: ETF BAfXBRR (1V)
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B ARIE: wind, PHEHITRBE A& WH
Bk 24: BRIBHIBRR (IV)
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BRI wind, MAERA TR ST &R
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Bk 25: BB (V)
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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



