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i, AT VIX iR EnlvE . E N Rieces kg
SRS BB WP TR BOA L TR, IR
iy L USR] SV AN S S SEREN RS
BN 5T ARG O

W6 i S if, LR T 51 A i) R I 48 T4 et
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HE#R &

TERR

i B R RE

SRR [HRY, SRR LA, EBNELERT
Mei: . EANTH, £E 7 H ISM filidlk PMI 3%45 46.8,
FYRMREE Q) H K, A KA T 48.8, HifEH Ny 48.5. K[
7 AFREARRFI AL 1.4 N, BUE 17.5 5N, £EH 7 A%
AR 4.3%, T 4.1%, B 4.1%. SFFEEHW T, RRSEH B
B G, E— G H RS, AR VIX BAARE T —2 5 H
38.57 [l % 27.71, RRJE TIUEM AR EAL, TRFEGEAR MU
IR T AL
R 7IE, 7 AR R R Sl PMI %43 52,1, Bt 6 AEFH0o  BRRSHA
SRR AP, SRR ORI, BRI E ETEARE ki EBURE,
HE S PRI R, 7 AH P EZS PMIEVE 16 ME s RIBEER
2512, NIAHREAR. BORRIM S S9REATEHIEAE, BUtEN 53
AN S H IR Bk 0.23%4) 2867.28 s, IRIE KRR
0.82%, QNVARIRTK 1.25%, TTHRACHA L 6600 1478, bl B
FthH 62.51 1276, FilE SOETF JARUAE PCR AE N 93.49%: HilE
500ETF HIKREAE PCR EEUE A 107.54%. BIREASH L RRE, s
PCR{H FFe. WR3EH TR, EoMTY VIX BREEE. N4
R 2 S 48 SR sl R B9 . 10 IR MO HIRLRE I 2y 8.77
ANE . MO WL skew i BEFE 4L 100.9, 10 KL skew {541
98.9, HHBUWEFRHORLL NI, W AR AR, 3 A & 20Ba0k
TR, ARSI E B R ) S T A S . A S
%,

WA A BRHIBUKAS PCR E 2 78 130.84% 132.59%, 54
BUSAE PCR A 119.15%, PTA HBUAZ PCR 1 142.24%, SAAHABL

HAR B
25 PCR {1 112.72%. [BRZEMRM, e al e i Z bt 4 i 22 '

Bt EOLB
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fik, Ao, HEE. PTA S5 7 an IRSE PCR FALLIRIVE, AC & &
L IR S B AR B EL O B SS SRR T KU R AR R, B
FARM I R RIS, R R EEm, PUTITPEWE RS T, sk
THE S . NHE2%,

s
ER 1 SRR

LE S0ETF 2.401 -0.66 93.49% 16.82
JATH 300ETF 3.408 0.00 96.74% 17.97
A 300ETF 3.539 0.00 95.85% 18.16
JATH S00ETF 4.821 1.07 107.54% 23.06
M S00ETF 4.998 1.09 119.06% 23.74
Sk ETF 1.597 1.33 109.93% 25.42
RIE 100ETF 2.271 0.44 119.45% 21.68
3iF 50 8% 2313.34 -0.67 79.07% 17.96
PR 300 FEEL 3342.98 -0.01 70.65% 18.30
FriE 1000 5% 4749.95 1.52 95.44% 27.07

BAERIR: wind, DSEISIEFE
Bk 2: BRREE

S 70850 -1.88 130.84% 20.05
B 18795 -0.53 132.59% 13.75
P 2461 -0.36 217.90% 15.96
P& 554.18 -1.03 119.15% 17.54
PTA 5592 -1.10 142.24% 17.29
5% é! 3023 -1.05 112.72% 19.64

HERIE: wind, MU GTHETUE 0
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2024-01-26 2024-03-11 2024-04-17 2024-05-27 2024-07-02 2024-08-06

—— LI 50ETF 510050.5H —— {il| ki ETF 159915.57

= {4 UF 100ETF 159901.52

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

2023-12-27 2024-02-27 2024-04-27 2024-06-27

—— '} F500ETF 510500.5H—— '}1 |- 500ETF 159922.57

1 300ETF 510300.SH——— ' {%300ETF 159919.52

—_

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

2024-01-262024-03-112024-04-172024-05-272024-07-022024-08-06

—— Rl I|SOETF 588000.5H  —— Pl £ #Z50ETF 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
2023-12-27 2024-02-27 2024-04-27 2024-06-27
—— [LiF50000016.5H ——3"{4300000300.5H —— *}1{:1000 000852.5H

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

B3 8: FWRIRE (Bafi: {ZiT)

12,000.00 150.00
10,000.00 100.00
8,000.00 ' X ‘ 50.00
6,000.00 ﬂ ' r' M 0.00
4,000.00 150.00
2,000.00 -100.00
0.00 -150.00

202112 20 202212 20 202312 20
— P B SRR A m R IR IE S H SR
— PR R TR FELBRITERA

12,000.00

10,000.00

8,000.00

6,000.00

4,000.00

2,000.00

0.00

2017-12-082019-08-072021-04-082022-12-062024-08-06

— PTRERSRE  — ATRERSEA

BRI wind, MR TR TS
B3k 9: SOETF Hi#X PCR 58

B3R 10: 300ETF (3F) HitX PCR 5z &

5000000 140.00%
4500000
120.00%
4000000
3500000 100.00%
3000000 50.00%
2500000
2000000 60.00%
1500000 40.00%
1000000
20.00%
500000
0 0.00%
2023-08-03 2023-12-03 2024-04-03 2024-08-03
FUFSOETFESANAZZE  —— EIFSOETF ZAfUALZEPCR

4000000 140.00%
3500000 120.00%
3000000
100.00%
2500000
80.00%
2000000
60.00%
1500000
40.00%
1000000
500000 20.00%
0 0.00%
2023-08-03 2023-12-03 2024-04-03 20240803

JFIR300ETF BBANALATE  —— JFiA300ETF ERAN AL 32 PCR

g kyi: wind, M
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o

Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () 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%
0 0.00% 0 0.00%
2023-08-03 2023-12-03 2024-04-03 2024-08-03 2023-08-03 2023-12-03 2024-04-03 2024-08-03
FPIESOOETF HAAN A ZE 8 —— AR IESO0ETF HAAN Ak 32 PCR JPUR300ETF HRfY A A28 —— P ¥R300ETF ERAN AR AEPCR
. ey . R Pt e Y o
BRI wind, AR TR IR
Bk 13: S00ETF (JR) HifX PCR 538 Bk 14: gl 4R ETF Hi#X PCR 538
700000 180.00% 2000000 140.00%
1800000
00000 160.00% 120.00%
140.00% 1600000
500000 1400000 100.00%
120.00%
400000 100.00% 1200000 80.00%
1000000
300000 80.00% .
800000 60.00%
60.00%
200000 600000 40.00%
40.00%
100000 400000
. 20.00%
20.00% 200000
0 0.00% 0 0.00%
2023-08-03 2023-12-03 2024-04-03 2024-08-03 2023-08-03 2023-12-03 2024-04-03 2024-08-03
FFSO0ETF BRI A& —— *H{FS00ETF BRAR A 3ZPCR FIARETF 4510 AL 2 B WARETF HAAT R 22 PCR

HHERIR: wind, MBS BRH IS

B3R 15: 7R 300 JifX PCR 5 &

B3 16: HiF 1000 i PCR 52 &

160.00% 350000
140.00% 300000
120.00%
250000
100.00%
200000
80.00% | )
f{ / ‘ l 150000
50.00% U * } /‘
I\
| A | 100000
40.00%
20.00% 50000
0.00% 0
2023-08-03 2023-12-03 2024-04-03 2024-08-03
—— JF#R300 BRI AZPCR SPIR300 BRI A B

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%
2023-08-03 2023-12-03 2024-04-03 2024-08-03
FRF1000 {EAUA AR —— ARIE1000 BfR AL 22 PCR

BRI wind, D4UEHITRHT T HES
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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%
o 150000 100.00%
100000 100.00% 100000
. 50.00%
50000 50.00% 50000
0 0.00%
0 0.00%
2023-07-31 2023-11-30 2024-03-31 2024-07-31 2023-07-31 2023-11-30 2024-03-31 2024-07-31
e —— EAAPCR R —— AP

BARKIR: wind, DSBS
E% 19: BRI PCR 5RXE Bk 20: REMXPCR 5XE

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%
00000 50.00% 0000 40.00%
20.00%
0 0.00% 0 0.00%
2023-07-31 2023-11-30 2024-03-31 2024-07-31 2023-07-31 2023-11-30 2024-03-31 2024-07-31
RiZE  —— B EEPCR Mg —— HARAPCR

BAERIR: wind, DSEISIEFE
E% 21: PTA fi{X PCR 528 B3k 22: SHHIXPCR 5z E

1600000 200.00% 800000 250.00%
1400000 180.00% 200000
160.00% 200.00%
1200000 600000
140.00%
1000000 12000% 00000 150.00%
800000 100.00% 400000
600000 80.00% 300000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-07-31 2023-11-30 2024-03-31 2024-07-31 2023-07-31 2023-11-30 2024-03-31 2024-07-31
e —— HEIELEPCR e —— ERIE3EPCR

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

2023-06-05 2023-08-25 2023-11-22 2024-02-20 2024-05-16 2024-08-06
—SOETF IV —— J1300ETF IV —— {%300ETF IV

— 300y —— iF1000lv. —— JS00ETF IV

—— #500ETF IV —— (OMEIRETF IV —— JRUF100ETF IV

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

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-06-052023-08-25 2023-11-22 2024-02-20 2024-05-16 2024-08-06

— LiFs0lv ——97i%3001V —— 1iE 10001V

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

2023-03-2Q023-06-12023-08-32023-11-272024-02-22024-05-12024-08-06
— P I — P P IV —— R T
——PTA L P PAEIV —— SO B PRIV — 38 1 i

BRI PRI BT T W



HE#R &

@ LI B 44 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

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



