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CHINA FUTURES MRX RABARIR G  IRIBARNRR

BHERAR R R

RATHH: 202447 A 31 H ST i BiE: 023-86769757 RSB HMNLAER: 20012924

TR 5 S

® ARG H, LIFZEIRE 0.43%, RUERIREL 0.54%, QDR IEEL 0.29%, FHI 50 ik 0.34%, I
R 300 % 0.63%, LilE 50 % 0.56%, HHIE 500 £k 0.2%, HiE 1000 35 0.36%, JRIE 100ETF 2k
0.91%. PATREEHN 5994.77 {270, BET—38 % HIE N4y 135 1476,

® Jhm Bt 24.45 1270, HI—2 5 HEHH 49.85 1070 WA —HAT I, RIEGF AT L
AN IR (1.4%), 456(1.38%), AMARH(1.25%) IR ZERATIL 308 R (-1.82%),
FHAHAR(-2.15%), AlAa1(-2.46%)-

® JIIRIESSHE R IR, JbI B & R sl A SR S5, (EF8 2 B A T R A T -5 B T E 2
BORNTRGY s ARSI ASE H A JAT FISEBRAE (1 KR 2R P, 25 N IR MyC Rt — D 1gng, 4
IR DA B S B IAMERGER, 1REEG R — B B s . W LB R AT 22 3R
W, TERL R 3 SR R B e oK T s L N IRIZE L, U R T A B S, T
LB 0L R EE BIHPOY R, Hov4 =R

[ L€

R 1: WPV R L

2024-07-30 AR (F73K) FEeE (i)

shiF 1000/ EEAH 1298 N 1969 ] ) ]
SRIE300RRFEET 783 0 =23 17.75 I 082 077 0.09 I o059 000§
_HiF50BFEERN 256 | 083 645 025 095 0.05 i o047 -001k
45E F{FS0ETFER 109.60 | 15710 H 119 004 [ 073 -
£ AT IR 300ETFERY 9217 =R E | 12398 |y 110 -0.18 080 o
B SRR 00F TRERHL 1811 | 1081 2361 N (z77 141 -0 47 085 oln3#
B9 7 FPES00ETFEL 12399 IaR5E | 108,66 B 1330 119 -0.25 085 - (o
B SLARIFS00ETFERTR 2059 [ 592 2747 397 139 -0.23 077 002 T
HITIARIF100ETF 1007 [ 473 1433 B 27 102 (o450 076 [ S
Sk A ARETFER 6163 ] =05 98,59 | v 089 -0 B0 069 0.0
#|850ETF 3691 £ 722 9276 B 220 082 46008 053 -0.01F
#AIS0ETFR AL 1831 I 275 44.02 | 1 1.22 1.01 [ | 065 00

HAEHAIR: Wind, FERBHE
R 2: BEHERER

2024-07-30 TS T FREY20 B i S iE Eh
HiE10008} S EAM 23.01% (=W 28 66.60% 21.88% 0.04% 1.13%
3PE300REFE AN 15.45% 0foE 12.72% 12.05% 013% &7 3.40%
EIES0BREEAM 13.90% 0foE | 11.28% 10.08% -0.1900 382%
458 FiESOETFEAY 14.90% 0558 | 9.50% 10.55% -0.04% B 4.35%
LS AR P 300ETFER 14.77% ofe% | 7.08% 12.23% 018y 1 2.54%
EIPIFE300ETFER 18.93% 0.18k 61.86% 12.45% 012 & 6.49%
B 7 PiES00ETFERR 19.67% [} | 67.41% 18.76% -0.140 0.91%
B hiFE500ETFERN 20.37% E1o% 30.60% 18.90% -0.1708 147%
57K FE100ETF 18.13% ofSE | 48.23% 17.25% -0.01% | 0.88%
5751k B ARETFERY 14.87% ofoE_| 14.58% 19.84% -7 -4.98%
#BIS0ETE 26.14% 0,541 58.36% 23.72% [ 2.42%
#|BIS0ETFR A 25.48% [ 56 56.23% 24.71% [ 0.77%

HAFFIR: Wind, F5RLHH

R X HERLSEHK: ERAT (2011] 1461 5 1
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

& 3: W HAT

2024-07-30

Ui-a

hiF 100025 470249 0368 | 1232 Bad0 112128

SPIE3004E S 3369.38 [T 104.95 R -4154 1654.43 [ -1254

_iF505E4 2335.31 oS8 3243 @ -124 54147
458 F{FS0ETF 2422 oS8y 15.78 By 38.18 2440 |
455 4H3E300ETF 3.431 [T 15.25 EEn ] 52.29 |
EUE300ETF 3.568 oS8 6.84 #5338 | 2437 1917
575 FES00ETF 4772 -0.08% 234 fHos7 1114 il 410
EhiFES00ETF 4.946 -0 049 i -002 242 i -010
57K FE100ETF 2.283 (- 0.39 { 010 0.90 i 021
SR G ARETF 1601 -0y 6.11 {038 9.75 i 055

#IBIS0ETF 0743 0419 | 20.28 k7 14.98 i 161
#|BIS0ETFR A 0.728 0558 | 9.64 {606 6.99 flasa7

FAERIR: Wind, FIERBHIE

®4: BMBWHRT

2024-07-30 (=Yg R FLAZER (12) =
IM2408 4656 0.29% I | 74,188 688.54 -46.49
FRIE100088 15 IM2409 4603.4 0.28% I | 47,814 438.75 -99.09
’ IM2412 44952 0.21% I 16,136 144 67 -207.29
IM2503 4416 \_%!:I 5462 48.04 -286.49
1F2408 3359.6 47,060 473.89 -9.78
g ® IF2409 33532 [N 22,159 22273 -16.18
PIR300AR 1F2412 3348.6 (T 8,893 89.21 -20.78
IF2503 3347.8 % 3,012 30.18 -21.58
1H2408 2333 25,786 180.39 -231
® 1H2409 2331.2 [T 15,370 107.43 -411
LIES0RES 1H2412 2334.8 [T 3,941 2759 -051
1H2503 2338 % 1234 8.65 2.69
1C2408 4673 - - 40323 37591 -26.28
® 1C2409 4649.6 -0 20,873 19354 -49.68
FIES008F % 1C2412 4585.8 -0.15% 9,440 86.32 -113.48
1C2503 4530 -0 4197 37.94 -169.28

HAEHAIR: Wind, FERBHE

R X HERLSEHK: ERAT (2011] 1461 5 2
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 1: HiF 1000 BreEI

R HHIE 1000 BEFEHIBUE RS BN 12.98 J1F, BEFGEN 19.69 JiF, Hr 2408 &2k
FEIR IO o s
TEAN 1117 JiF, FEEN3 JiF.
P 2408 A L& BRI KM AN 5000, F BB KRN 46000 568 %
FIAT U FTAE b PR BE 350 AN S HEA B B S 4R FR
PCR 445 2408 HZ4IMAEE PCR N 100.25%, & PCR N 61.02%. IR A#HA LK &E PCR
N 96.6%, FiE PCR N 55.23%.
SR A IV A 21.69%, FHE IV N 22.4%, T FHFHE IV A 22.63%, 47 FE
IV N 22.59%, RZEVAH IV A 22.43%, K FZEPE IV N 22.11%.
VIX 8 8ES
—— 00085215 £ 1T
7000 —— 20AFASEHEhE (g5
— VIXIE¥
6500 0.4
6000 o
5500
5000 0.2
4500 0.1
SPELBAALA R 31 5 B B A K 2R
-0.08 —— A
—— SRHEIR
-0.10
g—o‘ 12 4
-0. 1352
%'0‘14' 417
-0.16 Q.
-0.18
-0 184
2408 2409 2410 2412 2503 2506
HABR
HAEL B ERSEEI R LR 444 PCR

4500 5000 5500 6000 2024-04-012024-04-15  2024-05-012024-05-15  2024-06-01 2024-06-15 2024-07-01 2024-07-15  2024-08-01

FHEFHIF: Wind, RiceQuant, FI{5ERHIL

R X HERLSEHK: ERAT (2011] 1461 5 3
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 2: YR 300 BRI HAM

AR e PR 300 EARIARLA RAS B 7.83 Ji T, MFFOEN 1775 JiF, Hrb 2408 5248
e BHN672 FiF, HOEN9.I8 T,
B FE O 2408 & LA KB KEF BN AL 3500, F ERHIRUR KFF &ML 3400, FF G %
7 AT R T FE b (4 BEL 3 B 3 P o 7 B 245 hF
PCR 445 2408 S ZIASE PCR N 82.25%, Fih&E PCR N 61.73%. AR A&#&LI A& PCR
N 76.91%, FiE PCR N 58.8%.
WA MATE IV N 13.92%, FHEIV A 14.6%, FFATHE IV RN 14.85%, HZFE
IV 5 15.05%, FZFE IV N 1526%, F FZEFE IV N 15.04%.
VIX B8 EH
0003004 BT 0.30
4400 —— 20HFASEREEhER
— VIX$E#% 0 25

2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07

SHESIRUE B B 5 B T K 2R

—— A%

—— ARHA%

s o
g <

FF MR
s
8

-0.04
=0:
-0.05
-0 054
2408 2409 2410 2412 2503 2506
HABR
HA G LB ER SRR L 444 PCR
— v —— 000300MLARYT
| == mw—AIv — WREPR

3700 — fERPCR
0.9

3600

0.8

0.7

0.5

3000 3200 3400 3600 3800 4000 2024-04-01 2024-04-15  2024-05-01 2024-05-15  2024-06-01 2024-06-15 2024-07-01 2024-07-15  2024-08-01

HHFHYE: Wind, RiceQuant, FSEEHHIF

R X HERLSEHK: ERAT (2011] 1461 5 4
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

& 3:

E3E 50 B HI

JRASHF B

A 50 AR IR R AS BN 2.56 FI T, BFFGEN 6.45 HF, H 2408 G E
N226 1T, FEEE) 346 JIT.

BRAFF AL

2408 A 20 Bk BB KRR A7 2400, B ERHIBUR KRN AN 23000 FEER%
(AT BN T S 9 BEL 0 AN R0 S P B L5 4R H7

PCR ¥t

2408 B4 A E PCR N 52.24%, Hi{oE PCR N 45.51%. IR &#E 241838 & PCR
N 52.71%, Fir& PCR A 46.59%.

BRI

MHE IV N 13.1%, FHE IV N 13.87%, F FHFE IV N 14.4%, HZF=F{E IV
H14.99%, FZEFAE IV N 14.67%, F FEFE IV N 14.74%.

VIX EEH

2800

2700

2600

2500

2400

2300 A

2200

——— 000016
—— 20H/AEHahE
— VIXiE# 0.25

2023-01 2023-03 2023-05 2023-07 2023-09 202311 2024-01 2024-03 2024-05 2024-07

SHESIRUE B B SRR T K 2R

0.02

o
2

S

s

FF MR
5

2408 2409 2410 2412 2503 2506
HABR

HAG LB ER SRR L 444 PCR

0.350 4

0,325 4

0.300 4

0.275 4

0.250 1

0,225 4

0.200

0175 4

0.150 4

—_— Y —— 00001 6HLAR T
—— #i—Av — RXEPCR

2550 H=
e REPCR 09

0.8

07

0.6

05

0.4
2100 2200 2300 2400 2500 2600 2700 2800 2024-04-01 2024-04-15  2024-05-01 2024-05-15  2024-06-01 2024-06-15 2024-07-01 2024-07-15  2024-08-01

HHFHYE: Wind, RiceQuant, FSE2HHIF

R X HERLSEHK: ERAT (2011] 1461 5 5
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Bk Z &A1

A2BH%—ZIR%E: 400-8877-780

M ak: www. cfc108. com

EBRESBHARE, T LEFEE N —IR%.
TRANREIZE, BREHT RGP THRA!

E£2FY

ARERN R EERNEF AL E2ELEERATNARRGESF,
FHEE. TEER. PEEXHRARNE (TH “FEER ) THE
FTIT B S AR E AT A TR T AR A FEERINEF

AREZMANE B RBET RV E, WXZHFEERTEEL, 7
MRS HRZ A T ENENT B E P RRRE. FRARE. ERFAL
FERM. RERXRZZFSUFEERC R AN T BRI ME, FafAELR
fif & T B . BB R R R R 32 7R, RVEAE R B 4 A, TN 66 4% B oL B ok B
A&, RIEFTTRE FT T L 60 B AT 48 BR8] B AR, 5B %8 ZEAR At

BRES LML S5FH: ERFT (2011) 1461 5
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CHINA FUTURES

FREARANARE TRAEERALE, T RS, HRUERTEENEE

FIAR SRR RAE . ARE PR, BILENRRBE LA LA
W, MAAAANLTREREFEEREEXTAREES K TR EL T
EH E K.
FREERNHEEAR. RZARUKEMET WA+ 62K E T B R AAT
B, RFAAR M7 BT 0 KR H TR R EARER LA — RO TR
F/ B R AMERTABHFERZGARRRS, EETED THAAM BRI
BWABENBERZZNEMRZEN, RZEFNRD T REER N FiE
BERAREATNEZTH 6 B AR, BEBMBRZEFF ETA
ERXZRAE. RGFRFEAREAZBRBEFMERE FERERIAERIER
TR

ARELMEANBERAFERETA. REFEEREFLF BT, £
A A/ KA AR UEFAR AN AR REXATRR. AFFTIL, wF
. #x%E, FEAHAY “FEAZHMT” , BB ARERATEFME
RHEH. FARARE T EERFHEAEETIL, MAKEIZE T
wrek, BR. EFSGIAARE LN 2T NE. BT,
i F T

2 E%—ZREE: 400-8877-780

M Ak: www. cfc108. com

ARG E R4 E5 4T (2011) 1461 5
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