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CHINA FUTURES

BHERAR R R

RATHM: 20244E10 A28 H S X BiE: 023-86769757 WG ERMIER: 20012924

T 5% 5 SR

® ARG H, LIFZEIREK 0.59%, RUERIRTK 1.71%, QDR IR 2.93%, £HI 50 @k 1.39%,
& 300 ¥k 0.7%, LAlE 50 # 0.1%, HE 500 5k 1.45%, HiE 1000 # 1.93%, ¥RIE 100ETF ik
1.72%. P RCEHUN 17721.38 1470, BHi—28 5 HEG %) 2516 147t

® gk, RIMELFATIE DB A: IR E(5.3%), 2547(3.31%), (E15(2.91%). RN
AT BN KR (0.06%), A FHEIL(-0.1%), 421T(-0.59%).

® A ETF MIRUSACTEERE A B T B, R4 BARUSAS TG BR AR R RE o, A B Bk 4k T
TATEE . ARI T, R A BT E A R R, AR EE BB UN, iR EBLX
R SR ANER . WIBURIE 7, BIRRRE I LRI Oy, (H RS AT
3, HREBHIRRRIE Z5A) RIT SR S5 M, AT 5 RSk IR A Bl Fe R SN H BB

[ L€

K1 BB aER

2024-10-25 e (hik) E1, FE (A3k) FPCR ik
thiF 100038 8RR 1851 I 469 2006 [ 058 095 013 [ 081 o003
SFIR300BHEHT 1071 | 162 1818 I 039 045 -021 065 om

_FIFS0REFE R 370 031 767 023 095 0.05 f o0es [ o000

45F F{FE0ETFER 12198 I aker 133.33 | TN 119 004 [ oos B do2

£ AT IR 300ETFERY 12472 | TRy 12186 T zls0 110 -0.18 [ 1.00

B SRR 00ETRERL 1546 I 440 2303 I 022 141 -0 27 108 Kooz

B 77 FRIES00ETFER#RL 135.38 [ Ty 8518 | 119 -02d T 101
B S PIFS00ETFERTR 18.31 [ a1z 2006 | 100 139 -02d 101 G0 ]

577k FIELI00ETF 528 | 0786 1102 K 079 102 Cods0 0g7 0 om

S A IRETFER 17451 G, 97.20 HE 089 -0 f0E 093 Ional

#BIS0ETF 11541 B dao7 12698 HNE 0 | 082 [ oo 0 om

B BIS0ETFR AL 33.33 [T 54.49 | M| 133 101 Y o076 Elom

HAEHAIR: Wind, FERBHE
R 2: BEHERER

2024-10-25 TS T FREY20 B i S iE Eh
thiF 10008315 EAHT 34.95% [ -018% 96.53% 65.24% Fnal -30.29%
SPIE300FRTEEA 28.63% &1 054% 94.54% 54.22% -0.08% [E -25.60%
_FIES0RRIEERT 26.07% 161y 82.35% 46.68% 0.01% i -2061%
4£E F{FS0ETFERN 27.41% 07 93.77% 50.59% 0.01% i -23.18%
1L A% P F300ETFERY 27.85% 1093w 93.43% 60.65% -005% [% -32.80%
EIPIFE300ETFER 32.47% & 118% 97.04% 61.58% -004% [B -29.11%
B9 77 P ES00ETFER#Y 32.65% & | 089% 97.04% 59.35% (Y -26.69%
B hiF500ETFERT 46.21% e | 98.42% 60.73% R -14.52%
57K FE100ETF 35.81% 10y 98.01% 72.41% -007%  [OB -36.60%
5 AL B A RETFERFY 27.30% & 11.05% 97.09% 125.37% NPT -98.07%
#|BIS0ETF 59.04% & 148y 97.33% 111.73% YT -52.69%
#BIS0ETFR ATk 58.24% I 03 97.33% 110.10% -0 7% -51.85%

HAFFIR: Wind, F5RLHH

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

& 3: W HAT

2024-10-25 HE X ({ZF) ) 3 ( FYAZER (12)

FIE100048 8L 597491 ; 3809.74

SPIE3004EEL 395642 B o7ow 24249 434411

_HIFS03E%L 2683.32 I o1ow 5831 1137.06 -206 68
4£F FIFS0ETF 2793 I 014w 1563 43.70 -9.46
1EFRHATE300ETF 404 ] o7z 26.14 104.27 -2017
ETFFE300ETF 4144 ] 080w 490 20.06 -5561
B A HES00ETF 5.907 | TG 753 4250 -0.08
E X AiE500ETF 6.13 1 Aoy 168 9.86 031
57K FE100ETF 2.837 T 7y 091 252 -112
Sk AL ARETF 2196 = | 43.78 9146 -27.06

#|BIS0ETF 1.045 | T 90.77 87.85 -27.67l
#BIS0ETFR AR 1018 | WG 28.20 26.56 -13.01

HHEHIR: Wind, FIEELHH

®4: BMBEWHRT

2024-10-25 % . LAZER (
IM2411 5996 | T 84,386 . 210

® IM2412 59704 HEOGoR | 171,776 2037.61 449
FFIE10008%% IM2503 50108 OGN | 34115 400.02 -64.11
IM2506 5812.8 7y 8,903 102.62 -162.11

IF2411 39584 @ | 0.73% 50,824 603.62 198

ShEa00 IF2412 3958 B 064 86,994 1034.22 158
’ ’ IF2503 39618 B ] 075% 15,212 180.87 538
IF2506 3946 B 082 4152 49.16 -10.42

1H2411 2686.4 % 0.10% 25,343 204.55 3.08

" 1H2412 26924 0.12% 38,570 312.09 9.08
LIES0R% 1H2503 26988 0.12% 9,387 76.18 15.48
1H2506 2693 i -0.02% 1535 12.45 968

1C2411 5806 E 1504 46,996 54430 -3.69

® 1C2412 5797 B 160 62,103 718.13 -12.69
FIES008E 1C2503 5760 | 14771 169.68 -49.69
IC2506 56912 T 155 4491 51.01 -11849

HAEHAIR: Wind, FERBHE

R X HEaLSEHK: ESAT [2011] 1461 5 2




FP%@E&HN}E

CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 1: HiF 1000 BreEI

- HHIE 1000 BAR ISR BRAZ BN 18.51 JiF, EFFaiENy 20.06 71T, Hrb 2411 LK
RN 1532 iF, FrEEAN 10.06 /5T
Yo 241 } %%%Eﬁﬁﬁ?%ﬁ%@ﬁ&ﬁ 6900, %E%Eﬁ@l%jc%@m{ﬁ% 5000, FFEEHE
(AT B FTAE AR B BEL 3 S0 A S P AL B B S B4R bR
PCR 4445 2411 AR # PCR A 59.58%, FFfrE PCR A 96.52%. HIMATE 2845 & PCR
N 62.22%, FFfE PCR N 81.19%.
SR Y HE IV N 34.33%, FAE IV N 34.41%, F FHTE IV N 32.09%, 4 FH
IV 4 30.72%, FZVAE IV N 2927%, F FZEH IV A4 28.91%.
VIX BEEH
SHESIRL B Bt S HI SR IS KR
0.06
0.04

>
[=
N

FERF KR
g

-0.02
-0.04
2411 2412 2501 2503 2506 2509
HABR
HAEY EREIESHEE 54
HAEABER SR L &4 PCR
0,65 @250 000852140 1
3z RPCR 12
FERPOR
0 60 00
¥
5750
0.55 1.0
5500 09
0.50
5250 08
0 45
5000 0.7
0.40 4750 B
. 05
0.35 4500
0.4
4000 4500 5000 5500 6000 500 7000 2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15  2024-10-01 2024-10-15

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

TPIE 300 IRFEHIRUSR RS BN 10.71 5T, RFEFGEN 1818 AT, Hr 2411 45k

AT AR SEN8.62 HE, HOEN9.6 HE.
Bksens | 240 L VI IR G AR 4700, B BRIIBUR KRG 01 0 3900, 4823
E AT LA FTAE 43 (1 BEL 7 R0 S B 0 7 B 5 4
pCR Jpbp | 2411 FEURSCE PCR 7 42.21%, FFEE PCR 9 70.71%. WA LR B PCR

N 44.8%, FiE PCR N 65.08%.

eI E i)

M HE TV N 26.52%, FHE IV N 26.09%, N HFE IV N 26.33%, 4Z=F1E
IV N 24.65%, FZEAH IV N 23.69%, K FZEE IV A 23.5%.

VIX a8EH

2022-07

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

SHESIRUE B B 5 B T K 2R

0.030
0.025 4
0.0204
0.0154
0.010

FF MR

0.005
0.000 4

-0.005 4

0>m\n
-0 004

2412 2501 2503 2506 2509
HABR

HA G LB ER SRR L 444 PCR

00030041
RSz @PCR
e RPCR

4200

0.9

4000

08

0.7

0.6

0.5

0.4

2750

3000

3500 3750 4000 4250 4500 4750 2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15 2024-10-01 2024-10-15

HHFHYE: Wind, RiceQuant, FSEEHHIF

R X HERLSEHK: ERAT (2011] 1461 5 4




*%@ﬁ%ﬁ

CHINA FUTURES MRX RABARIR G  IRIBARNRR

& 3: _iF 50 BRARHIRL

R b EAIE 50 RARMIBUR AL BN 3.7 T, BIFEEN 7.67 JIT, M 2411 SR E

SONEIETE 303 A, BHORN4ATT T,
B FE O 2411 B LI TRIABUR KFF N AL A 3150, & BIABUR KEFEINALN 2550, FroE%
N FOAE LA T4 JohR (RIE 3 R A S B 5 B 457

PCR 4045 2411 HARAZE PCR N 44.15%, F0E PCR N 65.67%. HIR A& 2858 & PCR
? N 45.0%, FEEE PCR N 65.76%.

BN M HTE IV N 25.76%, F AFE IV N 23.84%, F FHVHE IV N 24.24%, M4FFH

IV N 24.14%, FZVE IV N 23.29%, F FZEH IV AN 23.07%.

VIX EEH

2900

0.45
2800
0. 40
2700 s
2600 - - 0. 30
2500 0.25
2400 0.20
0.15
2300
0.10
2200
2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10 905
SHESIRUE B B SRR T K 2R
0.Q28 0 0285
0.025
ﬂ 0.020 m_///—mms
= 0. 0785
§ 0.015
i 0.
0.010 \
0. 005 00055
2411 2412 2501 2503 2506 2509
HABR
SR GAEER SRR L 444 PCR
2900 ooooeierin 11
050 —= W—HIV sz @PCR

e RPCR

2700 0.9

08

2600

0.7

0.6

0.5
2300

0.4
2200

2000 2200 2400 2600 2800 3000 3200 2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15 2024-10-01 2024-10-15

HHFHYE: Wind, RiceQuant, FSE2HHIF

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

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.

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 E%—ZREE: 400-8877-780

M Ak: www. cfc108. com

ARG E R4 E5 4T (2011) 1461 5
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