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CHINA FUTURES

BHERAR R R

RAAW: 202442 A 26 H S X HiH: 023-86769757 HBRRSGERMAIASE: 20012924

TR 5 S

o A HH, LFiFZIRHEK 0.55%, HRIFRERTK 0.28%, AR IEEK 0.02%, FH1 50 ik 0.28%, I
& 300 5K 0.09%, LilE 50 #k 0.01%, HHiE 500 35 0.41%, HHE 1000 3 1.44%, ¥RiE 100ETF 2k
0.17%. P REEHN 9219.57 {470, BWET—38 % HIE N4y 995 147t

® L FEEIFMA-0.92 1270, BI—385 HIFRA 36.9 1470, W —FATIk, RIELF AT
BN AREE(3.14%), THHEBL(Q2.46%), 4:5(2.35%). BIBZERATI A H: A 10(-0.49%),
FHHEH(-0.5%), PR (-1.58%).

® {EXTTHURIIK IR, FEARHBHMEE, KRS IR, KSR LFA BT 52 755 K 3= (1) 3 6]
TERR, BT IA EREE ATES . HiTeE 8 G, Maltaili ks e s,
o B nl Re A& SR SR, I SR Al [ % o SRR s o 3

[ L€

R 1: BRRZFEER

2024-02-23 PR (F5K) £ HER (H3K)
rh{iF 100035 AL 13.62 -0l14 20.20 ] 055 0.95 -0.13 [ 0.64 403 |
SFR300BRFEHAAN 8.08 047 15.19 I 0.23 058 015 1 o064 doi
_FIF50RRFEHAR 438 -0j01 7.07 030 095 005 | 062 do1
45 - IF50ETFEAY 16371 091 21153 B o 1.19 -004 [ 108 o1
R AHERFIR300E TFEAY 11421 of0 | 160.33 B 173 1.10 -014 0.96 d.oo
2 303 R300ETFEAAR 1853 -fi20 3584 ] 239 141 -o7 092 [o3
573 *HIES00ETFEAX 103.05 Hos 12132 ] 150 1.19 -0.2370 1.00 fl.oo
# 3- FFS00ETFEAAR 2993 -0l40 3975 B 367 1.39 -0 094 dos |
57734 FIE100ETF 10.33 -dle7 20.84 B 176 1.02 o450 098 do1
57534 B WARETFEIAR 83.23 -6 139,56 | Crraa 0.89 -d3000 0.86 doo
FIBIS0ETF 41.90 [ 138.24 I 0.38 0.82 [ -04600E 0.60 d.oo
AIBIS0ETFS 5k 1691 5 i 6551 ] 071 101 C Soeamm 062 dloo

BHEHIR: Wind, F1SRLEHIH
R 2: WEHRENL

2024-02-23 T FRAY20H Jh S 2
FiF 10005 HAAR 32.44% Ll 024 97.66% 54.44% 0.31%f | -22.00%
SPR300B%HEHARY 19.62% Fl 031% 49.11% 19.94% [Coa%s -0.32%
_FIFS0RR 5 AR 20.54% Il o0.28% 92.63% 17.43% [ —o56k 3.11%
£ FIF50ETFEY 21.08% 0814 60.70% 17.30% [ —0&50% 3.78%
FEZR AR P IRI00ETFERAR 20.00% I doow 57.72% 19.33% o3 0.67%
= S0PR300ETFEAMY 21.45% 121y 67.72% 17.90% -oIsl 3.55%
R 75 PIF500ETFEAAY 29.22% Ty | 97.97% 46.98% 0.02% -17.76%
3= L HIiF500ETFEAAY 29.68% 97.68% 46.21% 0.02%f -16.53%
5T FIE100ETF 23.91% 95.17% 24.40% o3 -0.49%
5775 B BRETFERRY 29.40% 154 95.07% 34.48% 043 -5.08%
RIBI50ETF 33.23% 1454 93.71% 38.33% 03T -5.10%
RIBIS0ETFR 73k 31.65% E Jo061% 92.57% 39.62% [-o38% -7.97%

HAGFIR: Wind, FEELHE

R X HEaLSFH: ERAT (2011] 1461 5 1
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& 3: W HAT

2024-02-23 M8 (1ZF) BT (ZF) PLAZERL (12) PRAEEAL (12)
i /G

FRIF1000%E%K 5225.67 17121 ] 1675.41
SFIR300F5 5K 3489.74 1 009 14482 1 380 2329.26 I ¥s28
50355 243341 | 001 40.06 = -251 625.73 il 2522
#£F FIF50ETF 2467 1 0.04% 1061 1.88 26.20 ] 474
£ HA%R300ETF 3478 1 0.09% 10.91 146 37.95 ] 5.24
¥ S0P R300ETF 3616 1 0.06% 328 0.83 11.88 3.05
77 IE500ETF 5.281 I 0.46% 323 0.28 16.90 147
32 LA IES00ETF 5.389 050 0.78 0.04 4.20 0.24
ST RIE100ETF 2.369 B -017m 0.35 0.05 0.82 -012
STk B ARETF 1.709 I -0.06% 8.40 -1.21 14.32 -2.04
FIEIS0ETF 0.801 1 0.25% 2345 -3.01 1871 =242
R BIS0ETFH FTiA 0.782 1] 0.26% 5.79 -067 451 -052

FHEHIR: Wind, FPIEERHH

R 4: WRWHAT

2024-02-23 R (12)

IM2403 125,499 1289.72 -8.67
. » IM2404 5184 6,435 65.76 -4167
IELO00RAE IM2406 51022 38,749 389.54 -12347
1M2409 5014.6 19,126 188.89 -211.07

IF2403 3487 1] 0.22% 66,409 694.48 -2.74

o “ IF2404 34828 [ 0.21% 4,642 48.48 -6.94
TFR300HAEE IF2406 34702 [ 0.31% 21,440 223.03 -19.54
IF2409 3436 ] 044y 7579 78.01 -53.74

1H2403 24326 | 0.07% 42233 308.63 -0.81

. “ 1H2404 24332 [ 0.13% 2,754 2011 -0.21
HIESOM R 1H2406 2419 1] 0.17% 12,054 87.57 -14.41
1H2409 23908 [ 0.25% 4343 3117 -42.61

1C2403 5186 I loss% 73,823 759.89 -1171

5008 1C2404 5167.6 B 10.90% 5,833 59.82 -30.11
o 1C2406 5107 B Jossy 25077 254.06 -90.71

1C2409 5043 | 0.97% 10,378 103.83 -154.71

FAERIR: Wind, FI5EBHIF

R X HEaLSFH: ERAT (2011] 1461 5 2
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B 1: HiF 1000 B8 HIAL

- HiE 1000 BARHIBLE LB 13.62 i F, BFFEEN 202 J1F, HA 2403 LAWK
RN 1214 I, RN 1127 TT.
Yo 2403 é\é’aﬁiﬁk,ﬁﬁ?%jﬁ%ﬁmﬁﬁ 6000, %Eﬁaﬁﬂfﬂ%ﬁ%ﬁm@% 5000, FFEEE
AT BN FTAE N IR BE A8 R S 1 7 B8 B S 25 4R b
PCR 4445 2403 GLIMATE PCR N 82.4%, & PCR AN 83.37%. WIR A& 21L& PCR A
79.9%, FFG & PCR N 63.9%.
SR 2 HE IV N 31.32%, FHTHE IV A 29.72%, F FHE IV N 29.03%, 4Z=TH IV
N 27.63%, FZEAE IV N 27.03%, F FZTE IV A 26.05%.
VIX BEEH

208G EiEENE

VixisE

7000 H 0.5
500
6500 Fo.a
6000
0.3
5500
5000 -] [-0.2
4500 0.1
- - r - - - . T -
Sep 2022 Nov 2022 Jan 2023 Mar 2023 May 2023 Jul 2023 Sep 2023 Nov 2023 Jan 2024

TEMIR AR B SR T kR

o0 38 S
o 004
®
i—o. 05 o
3
.06

.07

2403 2404 2405 2406 2409 2412
HAPR
YA ELBER AR L £4%1 PCR

cen 4 — Ernily

== H—HIv

Q.55

6000
0. 50
045 5500

0 40 5000 |

4500

Dec 2023 Jan 2024 Feb 2024

FIEFIE: Wind, RiceQuant, /s BHHIH

BRI BHFRLSTA: EBHT (2011) 1461 5 3
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B 2: IR 300 BeARHIRL

PR 300 B TR AU A BN 8.08 T, MEFOEN 15.19 HF, Hr 2403 G4

BEERGIRIL | oy 07 T, BOEN LS T,
By | 2408 E LRI RFFCN AL 3500, FHBIIBURASFF GOy 3400, FFEREE
e FIAT AN BT AR bR B B S AN S 54T BB B S fahr .
PCR 4445 2403 S ZIMACE PCR N 57.78%, 1H(&E PCR N 70.5%. MM EGLIMAE PCR N

57.68%, fif:& PCR N 64.19%.

M HAE IV Oy 18.28%, F HFAE IV N 18.8%, K FHFE IV N 18.87%, 4ZEF{H IV

BB N 18.94%, FZETAH IV N 19.45%, F FZTH IV N 19.35%.

VIX F8EH

0003008 £ 1
20E BRI
— VXL
4500 0.3
-0.25
4000
0.2
0.15
3500
0.1
T T T T T T T T T
Jul 2022 Sep 2022 Nov 2022 Jan 2023 Mar 2023 May 2023 Jul 2023 Sep 2023 Nov 2023 Jan 2024

SPE IS BRI B 5 B KR

0. 000
—— A%
-0.005
y 65
5
5 -0.010
i 22

e -0. 0127
3 -0.015
L) -0.

"y -
-0.020
-0.025

00262

2403 2404 2405 2406 2409 2412
HAR

HHELBERE S BB LR 444 PCR

Q. 45

—_— Y ’ —_—

0. 40

Dec 2023 Jan 2024 Feb 2024

HHFHYE: Wind, RiceQuant. FSE2HHIF

BRI BHFRLSTA: EBHT (2011) 1461 5 4
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K& 3: _EiE 50 Brdgii

- FAIF 50 AR MRS R RN 4.38 FI T, MFFQRNT7.07 SIT, H 2403 BN E
e H3.79 JiF, FEiEl 463 SiF.
B 2403 &L IR KO AT 2500, B BRIARUR KO A7 2300, 8%
TJ‘ 4 A — AN 2 AT —
HIAT BN FTAE A FIBE 3L FN 7 $E AL BB BB FaFR .
PCR 4445 2403 &2 AC B PCR N 38.71%, EF(S&E PCR A4 65.32%. MM A& 41T & PCR AN
41.94%, O PCR N 61.59%.
A 2 HHE IV N 19.53%, K HE IV 19.51%, F FHFE IV A 19.23%, 4Z=F{E IV
5 19.18%, FZEFAH IV N 20.15%, F FZEFE IV N 19.69%.
VIX $B¥EH
i‘oxlr::{;ﬁaﬁne»
28004 | .
26004 r0,2
Jan iDZB Mar r2023 MayIZDZB Jul 2‘023 Sep IZOZS Nov '2023 Jan 2‘024
SPE A A B i S R SR K =R
. —— Hit%
0:000 /ﬂoos M e 2
—0. 005 —0.8552
ﬁ—o. 010
& -0._Q126
& —0.015
a0

0. 020 2
-0.025 b
-0.030 -0.298

2403 2404 2405 2406 2409 2412
HAR
YA ELBER SRR 444%) PCR
— = i
o4y { —— H—HBIV

Dec 2023 Jan 2024 Feb 2024

HHFHYE: Wind, RiceQuant. FSEEHHIF

BRI BHFRLSTA: EBHT (2011) 1461 5 5
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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

BREXG LML SFHé: ERET (2011) 1461 5
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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 E4%—ZREE: 400-8877-780

M Ak: www. cfc108. com

BREXGBHLSF4E: EEET (2011) 1461 5
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