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SRIER

SRR [HRY, SRR LA, BNELERT

WM B EANITH, FRBAETE FOMC 2 E4ks4z Az,
W IR I SRR HARIX B 4EFFTE 5.25% % 5.5% A . {H A B 9 H
FIRERE G S SR E— D IATE I K 7 TR fE, B Tl
A, SEIEAE T U6 3R R ST I8 G sl T XU . S5 7 H ISM il
PMI %453 46.8, ZE4iMREQN )\ T &K, A KTIZ BN 48.8, Al
HH 48.5. EPriiip iRk, BREH Bk, At b
It

E 7, E 7 A E G PMI N 49.4, Tl 49.3, FI{H
49.5, Ml R EFEATRE . HHTHT— e U & BT IEAE AR
HERE, ARoR 5 A S AL TR 22 HE RS % SR S0 MR 3
12, VAIRSH B L 3000 /25864 T 8 HJRAH Rk . fiESCHE. B
SRR 95 B AT ) A2 ARV, b AT 250 0 il i T s R
JE, BMERGERLIR AT, SRR USR], T E P4 s 9
BN

EA S H EAEFE B 0.22%3) 2932.39 £, ERIERGTR
0.92%, GNVHRIREE 1.31%, TIHRACH 7867 1270, AbTE & 32
57 447G, LAE SOETF HARURAE PCR H A 82.23%; HHIE SOOETF HAY
528 PCRAEEUA S 77.50% « HBURSACRME T B, 48 B K T 1 1 5
JE£73, BAE PCRABBCKHRAL S ml 7o ST -3l deshze/h
W [ T, BB I DRAFARAL, RR G R A . 10 IS MO ]
BRI 20 8.5 AN E 43 ri. MO WAL skew w40 99.2, 10 AL
skew fii FEFE 4L 97.7, HWIBURFEFREOA LA, SRR PR 45 1 A%

. MHESH

BUXEM
EBURE,
i 15 B &
5

W 4. EEHIBURAE PCR B 53N 74.00%- 83.43%, 54 AL
%32 PCR N 82.19%, PTA HHRUEAZ PCR {H 116.14%, FAIHREAS

Bt




HE#R &

o

AN g E]

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

B 23wl

Bt PCR {H 87.01%. FEEMHIE X WER 9 ARREME 1, HAIITME,
FICIREUT B, WSEIEIR TN LI, A . 38 4 AR BRI EE O Rl
HIEE. PTA 5 SRR & B3 2807, FBH X AW A, SORIARURAE
PCR i, T 3KIGZR A MILLRA . (N E3%.

BRRRE
ek 2

TIRER

Bk 1. SRHAREERE

L3F SOETF
ST 300ETF
YR 300ETF
ST S00ETF
R S00ETF

Bk 4R ETF
YRiF 100ETF
LiiE 50 F54%
IR 300 F5

FRIE 1000 F5%

2.448
3.483
3.617
4.930
5.112
1.636
2.329
2360.42
3419.27
4878.29

-0.61
-0.71
-0.74
-0.90
-0.83
-1.33
-0.98
-0.63
-0.66
-0.22

82.23%
80.80%
97.29%
77.50%
74.31%
83.05%
110.80%
47.05%
54.23%
60.74%

HERIE: wind, MU GTHEFUE S

Bk 2: B RIAREIE

13.66
14.82
14.93
20.02
19.65
21.45
19.16
15.14
15.59
23.85

i
B
HE
Ve
PTA
B

74780
19235
2495
570.9
5800
3072

0.42
0.52
0.16
0.82
0.42
-0.68

74.00%
83.43%
174.29%
82.19%
116.14%
87.01%

HERIE: wind, MU GTHETUE 0

14.6
11.24
14.31
14.65

10.5

18.3
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2024-01-23 2024-03-06 2024-04-12 2024-05-22 2024-06-27 2024-08-01

—— il 50ETF 510050.8H —— ik} 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

3.9000
3.8000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000

3.0000

2023-12-22 2024-02-22 2024-04-22 2024-06-22

—— | LIF500ETF 510500.5H—— "1 {F500ETF 159922.52

—— Y"{%300ETF 510300.5H—— ¥/ '{4300ETF 159919.52

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

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2024-01-232024-03-062024-04-122024-05-222024-06-272024-08-01

—— FH]S0ETF 588000.5H  —— FHiIl# SOETF 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 1000.00
2100.00 0.00
2023-12-22 2024-02-22 2024-04-22 2024-06-22
—— [if50000016.5H ——"74$300000300.5SH — *}11iF1000 000852 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

2021-12-20
— P

—iFh

BOEs

2022-12-20

2023-12-20

1B F S A R ERE S HOERA

B RITFRA

7=

7

BB RIHERA

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

2017-12-052019-08-022021-04-022022-12-012024-08-01

— PR RS R

— Fh R AR SR

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
2023-07-28

_FIFS0ET

2023-11-28

FEUIZE

140.00% 4000000
120.00% 3500000

3000000
100.00%

2500000
80.00%

2000000
60.00%

1500000
40.00%

1000000

.
20.00% 500000
0.00% 0
2024-03-28 2024-07-28
— FiFSOETF 8R4 5 %2PCR

2023-07-28

2023-11-28

JFR300ETF I &

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%
2024-07-28

JPIR300ETF AR s 32 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%
2023-07-28 2023-11-28 2024-03-28 2024-07-28
FILS00ETF 43 Al 32 8 —— S IES00ETF ER4 B 32 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%
2023-07-28 2023-11-28 2024-03-28 2024-07-28

IFERS00ETF EANpAZE  —— JFIR300ETF 34 AL3EPCR

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%
160.00% 1800000
500000 ° 120.00%
140.00% 1600000
500000 100.00%
120.00% 1400000
1200000
400000 100.00% 80.00%
1000000
300000 80.00%
800000 60.00%
60.00%
200000 600000 20.00%
40.00%
160000 400000
o 20.00%
20.00% 200000
0 0.00% o 0.00%
2023-07-28 2023-11-28 2024-03-28 2024-07-28 2023-07-28 2023-11-28 2024-03-28 2024-07-28
FPIFS00ETF EAAN R %2 8 —— FIES00ETF HEAN i 22 PCR BV ARETF BB A 2 B ARETF ZAFR B 3ZPCR

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

SIS T
i3 16: FIIE 1000 X PCR S B

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%
i |J 150000
6o.00%  {ITHHY k f 150000 60.00%
. \'V f I 100000
40.00% 100000 40.00%
50000
20.00% 50000 20.00%
0.00% 0 0 0.00%
2023-07-28 2023-11-28 2024-03-28 2024-07-28 2023-07-28 2023-11-28 2024-03-28 2024-07-28
—— JFIR300 AR AL AZPCR IFR300 BRI AL T B FIE1000 AR pETE  —— iE1000 BAFL AL ZZPCR
" ey . . T IL 2 Ve St
BRI : wind, PAUEHABRATF T E D
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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%
d 150000 100.00%
100000 100.00% 100000
o 50.00%
50000 50.00% 50000
0 0.00%
2023-07-25 2023-11-25 2024-03-25 2024-07-25 o 0.00%
2023-07-25 2023-11-25 2024-03-25 2024-07-25
MEE —— AAZEPCR MiRE —— ERUARPCR
2 gy . . 2 Ve S
BRI wind, AR TR IR
. = . =
Bk 19: FEHR PCR 5% E B 20: ZLHNPCR ERMXE
1200000 250.00% 300000 200.00%
180.00%
1000000
200.00% 250000 160.00%
800000 200000 140.00%
150.00% 120.00%
600000 150000 100.00%
100.00% 80.00%
400000 100000 60.00%
o
200000 50.00% 50000 40.00%
20.00%
0 0.00% 0 0.00%
2023-07-25 2023-11-25 2024-03-25 2024-07-25 2023-07-25 2023-11-25 2024-03-25 2024-07-25
MZE —HIRARAEPCR MEZE —— EIfAEPCR
¥ by . N 2 Ve 2y
BmRUR: wind, MAIFRI B0 &R
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 50.00% 100000
0 0.00% 0 0.00%
2023-07-25 2023-11-25 2024-03-25 2024-07-25 2023-07-25 2023-11-25 2024-03-25 2024-07-25
FixzE  —— HARALZZPCR e —— B EEPCR

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

2023-05-31 2023-08-22 2023-11-17 2024-02-07 2024-05-13 2024-08-01
——S0ETF IV ——1300ETF IV —— {#300ETF IV

— #3001V ——P1UF1000lV —— 1S00ETF IV

—— J#500ETF IV —— BERETF IV —— {2IF100ETF 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

2023-05-312023-08-22 2023-11-17 2024-02-07 2024-05-13 2024-08-01

— kiFsolv. ——3¥7i%3001lv. —— f1i£10001V

HAERIE: wind, MU GTHETUE S
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Bk 25: BB (V)

0.35

0.3

0.25

0.2

0.15

0.1

0.05

2023-03-22023-06-12023-09-02023-11-22024-02-2 2024-05-12024-08-01
—— P IV —— PR I —— W Y
——PTAE S PHEIV —— G v —— 78 P EIv

BRI PRI BT T W
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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



