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CHINA FUTURES

RLK REBIARIR & BRI RR

BHERAR R R

RATHH: 202449 12 H S X BiE: 023-86769757 RSB RMNIAER: 20012924

T3R5 S

o A WHH, FiFZEIEE 0.82%, HIFAIRTEK 0.39%, G IEEK 1.19%, FH1 50 ik 0.65%, I
& 300 2k 0.3%, _LiE 50 2 0.67%, HilE 500 5k 0.16%, AE 1000 #k 0.03%, ¥RIUE 100ETF ik
0.37%. P EEHIN 4995.56 1270, BHT—38 5 Higi/b 2y 280 147G

® Wi, RIS BN TR (2.3%), FAHELE(1.18%), K% (0.9%). &
B ZERATIE BN A (-1.9%), HR17(-2.31%), A FHFL(-2.93%).

® ITHIAMMATTEIETIIMmTS, T3H A mLF 4ERFRAT, FEE BN I3 SRS IX ] o 75 [ Y B
KRR B2 G IERR, BT A E 2B SRR ER . A EHAET, 4T
A7 BYLLRIGE = ) /NG 7 1) A e ) i TEAE AR B0 IE , FhiE 1000 &5 A AT SR ARG 5% . SRBE 7 I
F B LEE MO JHBUR £ 41 A 1Y JR I aR

[ L€

R 1: BIRRZFEER

2024-09-11 z

hiE10005REEA 1404 817 O 2618 I 029 095 -013 [ 052 1001
SEIE300BRIEHAM 658 -189 | 2142 I 030 071 -0.03 I o4 § 000
_HFS0RFEERN 263 023 779 032 095 0.05 I o042 o001
45E _F{FS0ETFER 9564 1235 [ 19562 G | 119 004 [ 058 [®-002
£ SRR 300ETFEAY 78.73 -28.25 15157 ] 199 110 018 (K 062 t ooo
EFIE300F TRER#L 1343 368 |l 2865 B 249 141 0.2 . 068 E-oo01
B 77 PR IES00ETFER#RL 139.29 [ | 13669 I 027 119 024 072 Toloa
B SLARES00ETRERR 2734 991 (@ 3510 352 139 0.2 080 005
S 77iE FIF100ETF 980 -181 | 1542 | 125 102 (-0 A5 072 Jos

S 7735 B AR ETFERAN 97.81 -3g2 139.99 0.89 -ofnE 059 | i
FI850ETF 2465 -16.04 [ 11238 1] 051 082 Coics 045 fool
#EIS0ETFR 77k 1983 -333 | 58.80 I 034 101 -0 67 . 048 i 000

HAEHIR: Wind, FEEBHE
®2: BHERER

2024-09-11 Eik tREI208 ) RiEaE
thiF 10008315 EAHT 24.90% 0.38% | 8161% 17.62% - (2408 7.28%
3PE300REFE AN 17.80% 0.148 36.70% 11.12% -0.15E0E 6.68%
EIES0BREEAM 17.21% 05| 32.85% 11.12% ooy I 6.09%
45E F{ES0ETFER 17.69% 0.2 34.70% 11.62% 003% i 6.08%
LS AR P 300ETFER 17.88% 0.26% | 36.70% 11.43% 0.165 E 6.45%
EIPIFE300ETFER 22.52% 0.0dk 85.68% 11.17% 0.1 11.35%
75 FIES00ETFERR 22.84% 0.148 85.27% 15.77% o5 7.07%
B hiF500ETFERT 24.29% 0.00% 74.27% 15.69% Y 8.60%
57K FE100ETF 19.75% 0.06% 75.64% 16.55% IEZT 3.19%
5771k 81 $RETFEAFY 17.91% o7dE | 67.30% 1867% -0.10%[ % -0.76%
#BIS0ETF 28.38% 0.07 75.96% 18.98% -01 9.40%
#|BIS0ETFR A 27 654 s 70.83% 18.03% -0.10% 08 9.62%

HAGFIR: Wind, F5ELHE

R X HEaLSEHK: ERAT (2011] 1461 5
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CHINA FUTURES MRX RABARTIR G  IRIBARN R R

& 3: HWHAT

2024-09-11 .
FIE100048 8L 4486.01
SPIE3004EEL 3186.13 141514
_HIFS03E%L 2220.80 3462 443 B 452.37 504680 |
458 FIF50ETF 2307 9.27 106 2138 236]
455 4H3E300ETF 3.254 781 -086 [ 2540 -2.51
EUE300ETF 3.378 150 -050 § 5.08 -164
B A HES00ETF 4588 179 -09s [ 8.21 -44%
E L AIE500ETF 476 0.49 -018 | 232 -084
57715 FIE100ETF 2.186 042 005 | 0.92 011!
SAEBILIRETF 1528 14.35 -106 B 2188 -1.36
#BIS0ETF 0695 1881 -153 & 13.06 -093
#BIS0ETFR AR 0681 3.98 -066 [ 271 -042;

FKHEHIR: Wind, FPIEERHH

R 4: WRWHAT

2024-09-11 FEFF L E=R) . :
IM240 4474.8 0.0?% 86,309 770.68 -1121
" IM2410 4436 0.07% 14,697 130.09 -50.01
FIE1000%5% IM2412 4366.6 -0.048 33,692 293.68 -119.41
IM2503 4278 -0.01% 11,996 10243 -208.01
IF2409 3183 Coo5% 48414 46216 -313
iy . IF2410 3177 {073 6,869 65.43 -9.13
PIR300AR 1F2412 3168 {0738 18,099 171.92 -18.13
IF2503 3159.8 -o[i5R 5502 52.11 -26.33
IH2409 22202 [ piaER 26,556 176.85 -060
FiESOERE 1H2410 2213.6 [ “onoE 4562 30.29 -7.20
’ 1H2412 2216.4 [ 9,275 61.65 -4.40
1H2503 2218.6 [T 1,705 1134 -2.20
1C2409 45092 IGEED] 48234 43382 572
5004 % 1C2410 44826 0326 ] 9,907 88.60 -3232
’ IC2412 4436.6 0.23% | 18,109 160.28 -78.32
IC2503 4381 024 7446 65.08 -133.92

HAEHIR: Wind, FEEBHE

R X HEaLSEHK: ERAT (2011] 1461 5 2




{

vp £ i B0 %

CHINA FUTURES

RLK REBIARIR & BRI RR

B 1: HiF 1000 B8 HIAL

HFIE 1000 BB AR A BN 14.04 T, M¥EGE N 2618 TF, Hrh 2409 &4

AR | o
. TERN1149 T, RN 161 T,
P 2409 A L& BRIIAUER KIFFE M N 4700, B BIARR KRN 44000 H50 8%
FIAT U FTAE b PR BE 350 AN S HEA B B S 4R FR
2409 &4 A E PCR A 83.32%, FF(bHE PCR N 48.1%. I A& A E PCR A
PCR ¥t - :
83.93%, & PCR N 51.53%.
BN M HAE TV N 24.72%, T HE IV N 24.13%, F FHE IV N 23.55%, 4Z=PE
IV N 23.77%, RFZ=FAH IV A 23.83%, K FZEE IV A 23.75%.
VIX 8 8ES
—— 00085215 £ 1T
7000 —— 20AFASEHEhE (g5
— VIXiE¥
6500 04
6000 o
5500
5000 0.2
4500 0.1

TEMIR AR B SR T kR

-0.08

-0.09
§—0.10

—— HAL%

—— B

&

-0.9737

2409

2410 2411 2412 2503 2506
HABR

HHARLBERSPEIR L 4244 PCR

5600 —— 0008524
— RsZEPCR
— #E@RPR

0.9

o8

0.7

0.6

0.5

0.4

0.3

0.2

1Y
wr—HIv

5400

5200

5000

4800

4600

2024-06-01 2024-06-15  2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-

0.9

0.8

07

0.6

0.5

15

FIEFIE: Wind., RiceQuant, /eI

R X HEaLSEHK: ERAT (2011] 1461 5
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CHINA FUTURES MRX RABARTIR G  IRIBARN R R

B 2: IR 300 BeARHIRL

PR 300 IRFEWIRU S RAS BN 6.58 T, MEFOEN 2142 T, Hr 2409 5483

JRAE R 1 L E9y521 i, HOEl12.89 FF.

2409 & AE HIBUR KM AN 3300, F BB KEFOM AN 33000 FRaES%

=) A o
FOFEEIE | 4 5- rar teombnyRrc et 5%

2409 SZIRASE PCR N 76.14%, Fir&E PCR N 47.88%. AR A& # &2 838 &E PCR

PCR
i N 71.29%, FiE PCR AN 48.68%.

Y HNE IV N 17.3%, FHE IV 8 16.77%, T FHE IV 5 16.39%, 4714

BB IV 4 16.19%, FZPE IV N 15.69%, F FZEFE IV A 16.07%.

VIX F8EH

——  000300ML £ 0.30
4400 —— 20H A SEHEhH
— VIX$E#%
4200 0.25
4000 0120
3800
0.15
3600
3400 0.10
3200
2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10
A 3
SEESIBE B 5 5 I Bk 2
54
—— HA%%
00— amms
5
o) -0.02
S
-0
§ -0.03
& 0347
-0.04 -0.
-0 0475
2409 2410 2411 2412 2503 2506
HARR
N A W=hs D
LA EHBERSESIERE 42454 PCR
— iy —— 000300
—— wW—HIV 3700 — R@PCR 1
06 — PBemReR
300
08
05
3500
0.4 07
00
0.3 3300 5
02 2200
0s
2800 3000 3200 3400 3600 3800 4000 4200 2024-06-01 2024-06-15  2024-07-01 2024-07-15 2024-08-01 2024-08-15 2024-09-01 2024-09-15

HHFHYE: Wind, RiceQuant, FSEEHHIF

R X HEaLSEHK: ERAT (2011] 1461 5 4
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K& 3: _EiE 50 Brdgii

FAIF 50 BRFGHIBUR A BN 2.63 Ji T, BIFFOEN 779 JiT, Hrf 2400 540 &

RS EIIE | 30 10 5T, BaRY 526 5T

2409 & LE HIRUR KM AN 2300, F BB KEFOM AN 22000 FRaES%

=) A o
FOFEIE | 4 5- rar teombnyRrc et 5%

2409 &4 ACE PCR N 88.85%, Hi{hE: PCR AN 35.34%. HIR&#EZ41AC & PCR

PCR 4y
e N 90.13%, FFrE PCR A 41.55%.

A IV N 16.73%, FHFE IV N 16.85%, F FHAE IV N 16.19%, 475 FE

BENEDHT IV N 16.17%, FZEVEIV N 16.14%, F FFEPHE IV A 16.15%.

VIX Fa8EH

——— 000016
2800 - —— 20HFAEHEhE
— VIXiE# 0.25
2700 -
2600 - 0.20
2500 -
0.15
2400 -
2300 - 0.10
2200 -
2023-01 2023-03 2023-05 2023-07 2023-09 2023-11 2024-01 2024-03 2024-05 2024-07 2024-09
A 27
AR A& B B 53 BT ik 2
17
0.000{ —=— HA%®
-0.005{ —*— AR
w —0.010
H —_% 131
%-0.015 .
1
=
& -0.020 {
Sl
s -0.025
-0. 030
-0. 035
-0. 040
2409 2410 2411 2412 2503 2506
HARR
N A W=hs D
AL RER S B ER R 42454 PCR
— Y 0000164
06— A %50 — REEPR
— fERPCR 0.9
2500
5
' 2450 0.8
04 2400 G
2350
03 LA
2300
2250 0.5
02
2200 0.4
2000 2200 2400 2600 2800 2024-06-01 2024-06-15  2024-07-01 2024-07-15 2024-08-01 2024-08-15 2024-09-01 2024-09-15

HHFHYE: Wind, RiceQuant, FSEEHHIF

R X HEaLSEHK: ERAT (2011] 1461 5 5
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CHINA FUTURES

Bk Z &A1

A2 BH%—ZIR%E: 400-8877-780

M ak: www. cfc108. com

EBRESBHRE, FLEFEE—N—IRE.
TRANREIZE, BREHT RGP THRA!

EZ2FY

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

BREG LML SFH: ERHT (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.

FREREENHEEAR. XRZARUREMT W AT 62K E T B FX
FoArE, KRR AT A ETM O LRF TR LG ARERNS— R T
FigA/ ZWNR . AREXTABHAERZGRFIMS, EEFAIER THAM K
MEBEURAREANERZZNEMRZEN, XZENTL T BRERRZ AR
FIEEZRAMELXM AT ECREEARRI, BEMERZAFHE
TAERZ A, RGZFREARENEBRE T FARE FEERIA X
F# Ko

ARELMEANBERAFEREETA. REFEEREFLRF BT, £
A A/ KA AR UEFAR AN AR REXATRR. AFFTIL, wF
A #x%E, FEAHAY “FEATHMR” , BB ARERATEFME
REH. FARARE T EERFEEAEETIL, SAKELIZE T
wrek, BM. EFSGIAARE LN 2HEIH L NE. BT,
i F T

2 E4%—ZREE: 400-8877-780

M Ak: www. cfc108. com

ARG B R4 E5ET (2011) 1461 5
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