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CHINA FUTURES MRX RABARIR G  IRIBARNRR

BHERAR R R

RATHH: 20244E9 A3 H S X BiE: 023-86769757 WG ERMIER: 20012924

T 5% 5 SR

o LAHH, BFiFZHREE 1.1%, RIERIREE 2.11%, GDVRIEE: 2.75%, &) 50 & 3.48%, I
R 300 Bk 1.7%, _LE 50 # 1.51%, HIE 500 2 1.99%, HHIE 1000 2k 2.09%, $iE 100ETF 2k
2.21%. PTHRECHTN 7057.33 1476, BHT—22 5 Hig/b#) 1708 47T,

o HT—gumlkrh, RILELFHATIHA: BER(1.05%), B4T7(0.38%), AR (0.16%). FKI
BERATI AN ERP(-2.97%), BEFIZET.(-3.24%), &amRE-3.31%).

® 8 Hfili&lk PMI A FrfEde, IEHImigthd. A RAERIREEN G T IR E T8 TIRA B, i
FETRHF IR AT By KB B . AT 9 A A I OBEFEEE, @UURFREESE, K
R VB I B 55 BBOR A A TR AT R, 534 Ak, ER KR RTR & AN B IR A 5,
SRS e 4 (14 B I [T B ] 75 B2 IBOSR  SR Ik — 20 I Bl A3 B R R B A o SR U T, RS
JREHE) FE 2 S, R I SR 2

[ L€

K1 BB aER

2024-03-02 e (hik) p: 14 FE (A3k)

thiF 100038 8RR 1418 -1212 [@ 2271 ] 078 095 -013 [ 054 -003 @
SFIR300BHEHT 788 -451 1824 (1] 108 064 0.08 I o054 -002 0
_FIFS0REFE R 255 -1.06 | 611 0.20 095 0.05 I 040 -p.04
45F F{FE0ETFER 11172 32080 14752 H02 | 119 004 [ 076 INEED |
£ AT IR 300ETFERY 99.14 -5 19 12646 | 110 -0.18 070 -Goanl
B SRR 00F TRERHL 1512 721 0 2451 B 375 141 -0 47 083 -0.04 0
B 77 FRIES00ETFER#RL 13919 [T | 11626 B 502 119 -0.25 072 [Coisal
B S PIFS00ETFERTR 2199 -1218 @ 2934 1 365 139 -0.28 T 088 -(nem
57AFIF100ETF 787 554 1328 | 211 102 o450 077 -0

S A IRETFER 97.14 -35. 00 11871 | TRy 089 -0 B0 059
#BIS0ETF 4537 -1076 @ 10098 | 082 [y 049 -0060M
B BIS0ETFR AL 2261 430 5364 K 1.39 101 [T 060 00500

B Wind, FERBHE
R 2: BEHERER

2024-09-02 EENEEIEEL tREI208 ) RiEaE
thiF 10008315 EAHT 2251% [ R 5.06%
SPIE300FRTEEA 15.01% 4.81%
IS0 13.80% 3.96%
4£F F{FS0ETFER 15.01% 451%
1L A% P F300ETFERY 15.06% 4.73%
EIPIFE300ETFER 19.68% 9.56%
B 7 PiES00ETFERR 20.21% 4.43%
E L hiFS00ETFERR 22.41% 6.95%
57K FE100ETF 18.07% 1w 2.59%
57715 Bl AR ETFER#Y 14.12% ) 160 | -417%
#|BIS0ETF 26.43% a2y 58.36% 19.20% clax 7.23%
#BIS0ETFR ATk 2547% I 013w 54.10% 18.43% BB 7.04%

HAFFIR: Wind, F5RLHHE

® 3: BRMTHAT

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

2024-09-02

FhiF1000fE$K 453251 -P.oow 155.93 -2101 1399.34 -23094
JFIFEI005EH 3265.01 -1 fouT 14761 [ aiga 1944.10 [ —73osnn
_HIFS03E%L 2299.93 -1 5w 4550 -18.20 618.00 -255.24
4£E F{F50ETF 2.39 -1 A1 7.39 -3.45 o 17.74 -8.58 |
1EFRFEEE300ETF 3.332 -1 [ 1133 -6.53 [ | 37.98 -2258 I
ETFFE300ETF 346 -1 e 203 -0.88 l 7.07 -3.17 |
B A HES00ETF 4617 - T ooui 436 -263 o 20.31 -12.72 |
E X AiE500ETF 4788 - FoTwi 114 -0.08 552 -046
57K FE100ETF 221 2270 045 -0.70 l 101 -159
Sk AL ARETF 1507 -2 onu 15.87 -4.80 i | 2417 -7.82 |
#|BIS0ETF 0.703 [ —3hsa 26.35 -5.42 [ | 18.80 -4.27 |
#|BIS0ETFR A 0.688 [ 3550 5.39 -2.79 o 3.76 -2.05

HHEHIR: Wind, FIEELHH

®4: BMBEWHRT

2024-09-02

82163 -1691

1M2409 45156

[ o ru

® IM2410 4485 [ o srui 7471 67.79 -4751
FFIE10008%% IM2412 44188 [ oro 31,046 277.68 -11371
IM2503 4333.2 Y | 12,013 105.36 -199.31

1F2409 3259.8 (-2 160 59,588 586.67 -5.21

ooz . IF2410 32556 [ 2 17w 4665 1588 -941
PIRI00AER 1F2412 3253.6 217 18,376 18052 -11.41
IF2503 32478 [ -2 1on 4703 46.12 -17.21

1H2409 2299.6 (1 84% NN 29,906 207.25 -033

® 1H2410 2298.2 11 740 2,767 19.16 -173

LIES0R% 1H2412 2297.6 £1 7ou 8,707 60.28 -2.33

1H2503 2301 1,988 13.78 1.07
1C2409 45324 [ -osui 49,899 456.44 -14.48
® 1C2410 4511 [ o ru 5428 4937 -35.88
FIES008E 1C2412 44704 [ S 15,998 144.39 -76.48
1C2503 4417 [ o7 6,805 60.72 -129.88

HAEHAIR: Wind, FERBHE

R X HEaLSEHK: ESAT [2011] 1461 5 2
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 1: HiF 1000 BreEI

HFIE 1000 BB RS A BN 1418 T, M¥FrGE N 22.71 HF, Hrb 2409 5415

AR | o
. TN 1205 T, FOEN 1475 FF.
P 2409 A L& BRIIAUER KFFE AT 5000, F BB KRN 45000 F50 &%
FIAT U FTAE b PR BE 350 AN S HEA B B S 4R FR
2409 S XA E PCR A 71.14%, FFOE PCR N 52.2%. IR AEEL A& PCR AN
PCR ¥t - :
71.66%, Fit&E PCR N 54.35%.
BN M HE TV N 20.9%, N AFEE IV N 21.88%, F FHE IV N 21.99%, 4Z=F{H
IV N 22.09%, RZEFAH IV A 22.28%, K FZEAE IV A 22.24%.
VIX 8 8ES
—— 00085215 £ 1T
7000 —— 20AFASEHEhE (g5
— VIXiE¥
6500 04
6000 o
5500
5000 0.2
4500 0.1

SHERIAL A B B S BT K R

—— HAL%

—— B

2409

2410 2411 2412 2503 2506
HABR

I HALIBER S B R L %244 PCR

—_— TV
—— mw—HI

0.6

0.5

0.4

0.3

0.2

—— 000B524ARHN |13
5600 — RsZEPCR
— 1ERPR

5400

5200

0.9

0.8

07

0.6

0.5

5000 5500 6000 6500 7000 2024-05-15  2024-06-01 2024-06-15 2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01

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

PR 300 IRFEWIRU S AS BN 7.88 T, MEROEN 1824 AT, Hr 2409 54

JRAE R 1 L B 6.62 i F, HOEN11.86 JiF.

2409 & LE TIBUR KM AN 3400, F BB KEFOM AN 33500 FRaES%

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

2409 S LA E PCR N 62.51%, FiO&E PCR N 53.42%. AR A& M55 E PCR

PCR
i N 64.11%, & PCR N 53.59%:

Y HE IV N 13.82%, N HE IV N 13.72%, § FHE IV A 13.99%, 4Z=FE

BENEDYT IV N 14.43%, TZEVE IV N 14.7%, T FEFHE IV N 14.76%.

VIX a8EH

——— 0003004 EL 0.30
4400 —— 20H A SEHEhH
— VIXIE¥
4200 0.25
4000
0.20
3800
3600 018
3400 0.10
3200
2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10
) P 3
ESAA B B 5 H K=
0.01{ o e 0.0105
—— A% 00018 -0.0p35
0. 00
#
ﬁ -0.01
% o gTT——— 08097
>
& -0.02
-0. 03 1
#:
2409 2410 2411 2412 2503 2506
HARR
N A W=hs A
HAEL BER S £ £4£%) PCR
0.40 9 — v —— 0003004 AR
—— w—HI — WREPR %0
790 — MERPR
0.35 0.85
3600 0.80
0 30
0.75
3500
025 0.70
3400 0.65
0.20
060
3300
015 0.55
- 200 0.50
2800 3000 3200 3400 3600 3800 4000 4200 2024-05-15 2024-06-01 2024-06-15  2024-07-01 2024-07-15 2024-08-01 2024-08-15 2024-09-01

HHFHYE: Wind, RiceQuant, FSEEHHIF

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

&l 3: _E1E 50 BRFEHIM

JRASHF B

LAE 50 BRARHIRUS RAC TN 2.55 T, BFREEN 6.11 JiF, H 2409 G2 &
R228 HF, FFOEN433 T

BRAFF AL

2409 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

2409 B4 ACE PCR N 66.41%, Hi{aE: PCR AN 43.14%. IR &#E 24838 & PCR
N 66.49%, Fi(rE PCR A 48.81%.

BRI

M HE TV N 12.68%, FHE IV N 12.98%, F FHE IV N 14.01%, 4Z=FE
IV N 14.35%, RZEVH IV A 14.31%, F FZEE IV A 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 2024-09

SHESIRUE B B SRR T K 2R

0.020 4
0.0154
0.0104
0.005 4

FF MR

0.000
-0. 005
-0.010

-0.015

2410 2411 2412 2503 2506
HABR

HAG LB ER SRR L 444 PCR

— iV
—— m—AIv

—— 00001 6H AR
2550 — RZEPCR

— #ERPR 09

2500
0.8
2450
07

2400

0.6
2350

2300

2000 2200

2400 2600 2800 2024-05-15  2024-06-01 2024-06-15 2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01

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.
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. AEFEEREFLAFEHFA, £
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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