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TR 2
HNNHERE

2024 £ 7 H 18 H APy

SEIERRGE. A 5T A B W%gj-%g
4 R AT 5T A A

S 6 AR AT IR, MU SEES BRI 9 S
B DRI 100%. H AP KT IR S5 5 BUIRAAE, M1

Hoh
WA A 5% F3067533 G, EET N, T EEOE R, DA
Eiiﬁ%%‘mm”“ L, T T S, SRR T 4
W F A 4% : FO3088969 Bl RENR AR, S A RE 0, 1% B
ARG 20018135 W1, I B ETHR, h RIS R, AR
BEA: LA, IR N, E A R S B L 7 2
W48 : zhoulc@xzfutures. com -

WE O], SREURIEES), IR B AR WA,
I EAIE 50, PR 300 SURAAHII RS, DEERESS. ¥
KE, MsC PCREE L T2, AT H AR bR Eon ke
TG IR I, SR ) 5 SRR
TREUR T = T RCBAR SR AT IR, SESARBAT IS -

SRR, FEKEER, FERM LY, SteEm
W, e FARIIBURAS PCR EIRIVE, 346 FAR
BURAZ &5 R wah R /NE EJr, 21649 B BB
PTA 5 G HMIRE S s AN, R X WA, AR
BUgAZ & BT, BRAE PCRRAL, 22t —# ke, 2k
LR A LA IR, S BBl AR A
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TERR

i

B R RE

SRIER

SRR RERE, Rgoth, BT AR

M BY. S, £E 6 A CPLELLH 3%, FEIEZEEF 6
HUSREACAKE, Tt 3.1%, BIETF 3.3%;: FRELRE 0.1%, TfhF
0.1%, FIEFFF. EE 6 HiBKk AR, IR ER 9 HEEM
RPEIT 100%.

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
Wi, KHIRE, faBuhEmIRA, AT SR MK, XRSE TR
s ITHASEICE I SRR, SRR ZEE M, NRMIEEKX
g, FGFE N, WU EEUE G R

AN S H IR 0.45%4R 2962.85 55, IRIE KRR
0.47%, BDLHIEEK 0.01%, JLiE 50 Kk 7.2%, A B4z KA 6880.6
275, LRSI, 2WCE DA, FRECEIRES), IR R A
ik, EilE SOETF JHAUKAS PCR H K 89.96%, FRLL/NMEAES): HiE
S00ETF HIBUK2E PCR MHEUE N 102.55%, FFEC/NIERITE, JEH_EAE
50 VPR 300 GBS, ANEIRESS . BEIACKE, B PCR A
HO N, I LR R R AR . LR ]
W, TEEH ) 53CHIAE, RBURG T 50N BB s A S 1) A7 B
TSR I AT, 10 WIS MO HARFEI 2N 10.8 AN FH 4 55.. MO
HARL skew MW FE %L 99.6, 10 KL skew fhiFE %L 100.5, U2 HA AR
FEfRE R s, IR IR AR e, RIEEG T A E. L

3%,

EBURE,

RIgR%

[ZEEEEL

WS 4. ERHIRURAE PCR E 43 H)N 125.69% 107.28%, 24
BURAE PCR N 43.08%, PTA HIBUKAS PCR 1H 118.22%, FAAHAR L

N B R
X PCR 18 35.27%. FilAKIEE, BRI F4, & BB EwES, i

HiBRER
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S I ARIIBURAE PCR A A1, 34 < F IR A & S R & s R/
E T, ZkIE% B FEE. PTA 5 SRR S 3 R0, B
DXTafh 7, SRR A& BT, A PCR AL, 4id—# kA,
ARG AR M EE B IR, BR & psh RGNz, NS

TEE%
E 1 SRR

LE S0ETF 2.510 0.40 89.96% 12.57
JATH 300ETF 3.556 0.14 83.85% 13.36
A 300ETF 3.694 0.16 97.74% 13.41
JATH S00ETF 4931 -0.70 102.55% 19.03
M S00ETF 5.112 -0.68 97.87% 18.66
Sk ETF 1.663 -0.06 94.68% 21.14
RIE 100ETF 2.386 -0.08 88.73% 16.43
3iF 50 5% 2432.83 0.33 70.14% 12.79
PR 300 FEEL 3501.58 0.09 65.10% 13.41
FriE 1000 5% 4795.62 -0.85 75.15% 24.27

BAERIR: wind, DSEBISHEAE
Bk 2: BRREE

& 78500 -0.98 125.69% 13.71
B 19740 -0.60 107.28% 10.88
F % 2529 -1.44 115.96% 13.89
b ak 581.56 1.15 43.08% 15.97
PTA 5834 0.10 118.22% 10.22
H 3111 0.88 35.27% 18.2

HERIE: wind, MU GTHE LA 0
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2024-01-08 2024-02-20 2024-03-26 2024-05-07 2024-06-12 2024-07-17

—— LUFS0ETF510050.5H —— IR ETF 159915.5Z

{4 1IF 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

2023-12-07 2024-02-07 2024-04-07 2024-06-07

—— "} I S00ETF 510500.5H—— *|1{l  S00ETF 159922.5Z
——— Y TI4300ETF 510300.5H—— ¥/"{4300ETF 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

2024-01-082024-02-202024-03-262024-05-072024-06-122024-07-17

—— FHi]50ETF 588000.5H  —— FHAI/ i 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 1000.00
2100.00 0.00
2023-12-07 2024-02-07 2024-04-07 2024-06-07
—— L1[50000016.5H ——3/'{4:300000300.5H —— *{'i:1000 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 8,000.00
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
2021-12-06 2022-12-06 2023-12-06 0.00
N R . . o 2017-11-172019-07-172021-03-172022-11-152024-07-16
— R EA A R B
— PRERITER ERE RSN — PTEERSET — FhRERFET

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
120.00% 3500000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 80.00% 20.00%
2500000 2000000
60.00% 60.00%
2000000 1500000
1500000 40.00% 40.00%
1000000
1000000
% 0,
500000 2000 500000 20.00%
0 0.00% 0 0.00%
2023-07-14 2023-11-14 2024-03-14 2024-07-14 2023-07-14 2023-11-14 2024-03-14 2024-07-14
IFSOETF $A#NE T8 —— il SOETF 2R T PCR JPER300ETF BERN AR E  —— PR 300ETF BAfN AR ZEPCR

HHERIR: wind, PAUEMITTHT & HE
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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%
2023-07-14 2023-11-14 2024-03-14 2024-07-14
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%
2023-07-14 2023-11-14 2024-03-14 2024-07-14
JFER300ETF XA TR —— R 300ETF ERiN Ak ZZPCR

BRI wind, AR TR IR

B3k 13: S00ETF (3R) HitX PCR 5R3E

B3k 14: f)Jr4R ETF $3#X PCR 52 &

700000 180.00%
600000 160.00%
140.00%
500000
120.00%
400000 100.00%
300000 80.00%
60.00%
200000
40.00%
100000
20.00%
0 0.00%
2023-07-14 2023-11-14 2024-03-14 2024-07-14
SRFSO0ETF HEAN A A & —— S UFS00ETF ERH% Bl &2 PCR

2000000 140.00%
1800000
120.00%
1600000
1400000 100.00%
1200000 0.00%
1000000
o
800000 60.00%
600000 40.00%
400000
20.00%
200000
0 0.00%
2023-07-14 2023-11-14 2024-03-14 2024-07-14

BV ARETF ZAfpE A &2 Bk ARETF 454X AR ZZPCR

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% \ ']
A ﬁ J \ 150000
60.00% | V I r
W I | 100000
40.00%
20.00% 50000
0.00% 0
2023-07-14 2023-11-14 2024-03-14 2024-07-14
—— JPAR300 BRFY AL EEPCR IPER300 AR AT 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%
2023-07-14 2023-11-14 2024-03-14 2024-07-14
PIE1000 BN AT E —— PilL1000 BT AZPCR

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%
d 150000 100.00%
100000 100.00% 100000
50.00%
50000 50.00% 0000
0 0.00% 0 0.00%
20230711 20234111 20240311 20240711 2023-07-11 2023-11-11 2024-03-11 2024-07-11
AR —HRALPR MRE —— EAEPR
kIR wind, PAIEIT0E A ERER
. = . =
Bk 19: FEHR PCR 5% E B 20: ZLHNPCR ERMXE
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%
. 40.00%
200000 50.00% 50000
20.00%
0 0.00% 0 0.00%
2023-07-11 2023-11-11 2024-03-11 2024-07-11 2023-07-11 2023-11-11 2024-03-11 2024-07-11
RRZE —HERPCR e ——EAfNEZZPCR
B RIS : wind, PUEHATRAT5T & HL
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%
200000
400000 40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-07-11 2023-11-11 2024-03-11 2024-07-11 2023-07-11 2023-11-11 2024-03-11 2024-07-11

MEE —— ERfARAEPCR

HEE ——Ea AR

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

2023-05-16 2023-08-07 2023-11-02 2024-01-23 2024-04-23 2024-07-17
——S0ETF IV —— F1300ETFIV. —— {%300ETF IV
—E3001V ——'[IF1000lV ——Y'SO0ETF IV

— #500ETFIV.  —— (B ETF IV —— 1P 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

2023-05-16 2023-08-07 2023-11-02 2024-01-23 2024-04-23 2024-07-17

—— LiFs0lv. —— %3001V —— 110001V

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

0.35

0.3

0.25

0.2

2023-03-10023-06-08023-08-22023-11-19024-01-32024-04-22024-07-17
—— IV —— R P IV —— HUELE T
——PTAE IV —— G IN—— 78 TP

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



