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5 5 101 %

CHINA FUTURES

SRR ETIRE

—. SRS 2024 FRIMIBFR

1. SRABURIE K FF &R

A BT, #ib 2024 4F 12 H 10 H, 12 N RALS Fh 2024 SF R s AH SR K % 1 2 K% 3

Fiw, SR E R iR 5 ZEIER 11 iR, MR mERE 12 2EE 15 fix:
EiR 1: 2024 FELMPNAMRIZEE RN (SESIE 2024 £ 12 A 10 B, EHHANL: F, ETF BAMRER: 3K)

= BFHHA | BEGEAL | BEGEAL | BREOEM
R | BB | HERKR | HERD e T N T BRAINE | BRAINE
2 B BRE BRE K& MR E
= g = g

000300 102,653 412,407 36,304 62,108 292,281 22,487 40,546 134,244 13,817
000016 42,089 177,184 10,478 25,981 124,531 6,397 16,108 58,771 4,081
000852 178,715 449,007 66,000 97,025 290,747 39,932 81,690 190,771 25,518
510050 | 1,396,445 [ 4,448,594 590,082 752,707 2,227,990 314,639 643,738 2,220,604 275,443
510300 | 1,210,805 [ 3,639,359 539,947 641,978 1,829,274 293,063 568,826 1,977,294 246,884
159919 187,023 563,103 75,032 97,417 301,713 39,779 89,606 299,611 32,930
510500 | 1,340,066 | 3,728,811 329,938 671,715 2,199,554 183,620 662,351 1,529,257 146,318
159922 257,466 619,873 81,681 129,263 359,403 40,267 128,203 281,240 41,414
159915 | 1,069,616 | 3,030,540 511,324 575,381 1,885,261 268,019 494,235 1,175,529 223,555
159901 95,060 278,269 33,312 49,108 127,119 17,107 45,952 151,150 10,608
588000 623,659 2,436,745 228,006 362,121 1,591,417 135,632 261,538 845,328 91,824
588080 323,758 889,274 107,221 172,268 516,502 59,070 151,490 490,290 43,953

$#EF)E: wind, Ricequant, FI5ERHIH
% 2: 2024 5 SRKHLR MR EE 2023 FEHBR BB 2024 512 5 10 B, WS F, ETFH

e 3%
_ BEMN | BERGR | BEER | BB
A | H3ER | HEERK | HERD BEHR | BRHNR
HI¥BEZ | &RBRX | BAEX | HERX
2] pa 577 577 KR & INREE
& & & &

000300 3,012 189,199 -4,534 4,707 134,610 -2,496 -1,695 37,545 2,038
000016 | 2,717 36,406 -4,991 -648 27,040 -3,082 2,069 5,364 -1,909
000852 | 106,557 | 286,963 37,308 58,312 199,286 25,437 48,244 113,003 11,525
510050 | -513,152 | 106,547 | -163,653 | -261,392 -218,125 -110213 | -251,759 324,672 -53,440
510300 | -36,087 | 820,328 | -105,420 -16,285 214,829 -41,839 -19,802 671,060 -57,566
159919 | -11277 | 166,805 | -10,400 -7,128 53,847 -4,042 -4,149 102,637 -4,714
510500 | 798,744 | 2404221 | 34,636 408,582 1,620,240 38,990 390,162 783,981 6,494
159922 | 124,671 | 319,442 27,666 61,948 200,644 13,630 62,723 115,435 15,511
159915 | 306,740 | 1,320,187 | 183,723 159,939 993,383 88,863 146,801 292,128 75,110
159901 -551 72,634 -863 -1,340 -3,977 2,185 789 45,023 -3,549
588000 | 143,684 | 1,125838 | -3,576 72,173 763,561 12,207 71,511 362,277 23,620
588080 | 128433 | 335,136 28,951 56,363 140,736 21,379 72,070 254,762 14,439
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5 5 101 %

CHINA FUTURES

SR EWIR S

F#EFKJE: wind, Ricequant, F{5ERHH

ER 3: 2024 EHEERBANSFRIIEE 2023 ETFHEEH (BESIE20244F 12 810 B)

510050

BERSR | BWEN | BRI | BB
R | BBR | HE&K | HESD BRI | BYSAUR
H¥RE | AR | BMRX | BERX
iz pa-§ 555 555 REZE | MERXR
B & B &
000300 | 3.02% 84.76% | -11.10% 8.20% 85.37% -9.99% -4.01% 38.83% -12.85%
000016 | -6.06% | 25.86% 27.74% -11.38% 10.04%
000852 | 147.67% 144.24% 145.31%

17.12%

510300 -2.89% 29.10% -2.47% 13.31% -12.49% -3.36% 51.37%

159919 -5.69% 42.09% -12.17% -6.82% 21.72% -9.22% -4.43% 52.11% -12.52%
510500 147.55% 181.51% 11.73% 151.81% - 26.96% 143.34% 105.19% 4.64%
159922 93.88% 106.33% 51.22% 92.03% 126.38% 51.17% 95.79% 69.62% 59.88%
159915 40.21% 77.19% 56.08% 38.50% 111.38% 49.60% 42.25% 33.07% 50.60%
159901 -0.58% 35.32% -2.53% -2.66% -3.03% -11.33% 1.75% 42.42% -
588000 29.94% 85.88% -1.54% 24.89% 92.23% 9.89% 37.63% 75.00% 34.63%
588080 65.75% 60.48% 36.99% 48.63% 37.45% 56.72% 90.74% 108.17% 48.92%

F#EFKJE: wind, Ricequant, F{5ERHEH
ER 4: 2024 ik 1000 BRI ZBEARIAA (BB&0E 2024 F12 F 10 BD

—— 000852-op- kIR AL 22 B
~——— 000852-op-F& BXMAIL A2 &
—— 000852-op- R AR &

400000 A

300000 4

200000 4

R RER (F)

100000 A

Wik WMM i

2022-07 2022-10

2023-01

2023-04

2023-07

2023-10

FtE]

2024-01

2024-04

2024-07

2024-10 2025-01

F#EFKJE: wind, Ricequant, FI5ERHEH

BRRBE LS4 E5HT (2011) 1461 5




CHINA FUTURES SRR E ARG

Gjﬂ) 5 5 101 %

E% 5: 2024 FEESMPNERANFSRIZHERL (BiEEILL 2024 F£12 A 10 H, B{: A

BERk | BER BEMN | BRI | BEEN | BEOEAL | BB | BBIEK
AR | BB » AR | "RKEZ | ABRX | BERZ | BREX | BBX
FRBTAR B
m B m m B m
000300 58,131 506,079 14,071 36,660 445,590 7,295 21,471 90,024 6,324
000016 15,196 153,382 2,295 10,184 134,499 1,236 5,012 21,903 1,027
000852 164,248 751,024 48,457 90,538 653,189 24,114 73,711 343,599 19,789
510050 57,069 299,788 18,824 32,230 239,981 8,463 24,839 106,707 9,121
510300 69,108 384,669 26,306 38,467 312,500 10,566 30,641 133,933 11,812
159919 10,371 68,109 3,169 5912 54,899 1,465 4,460 17,125 1,371
510500 114,723 437,088 24,824 57,796 361,059 12,847 56,928 182,037 11,977
159922 22,753 87,675 5,769 11,443 71,585 2,894 11,310 45,745 2,874
159915 48,732 225,614 15,274 27,050 191,659 6,551 21,681 60,029 7.918
159901 4,138 21,742 1,143 2,236 16,074 494 1,902 8,223 542
588000 19,620 138,113 4,852 11,760 110,773 2,243 7,861 29,149 2,266
588080 8,847 45,609 2,025 4851 36,141 957 3,996 15,168 1,068

$#EF)E: wind, Ricequant, FI5ERHIH
ER 6: 2024 EXSRHANGIINF & R IZHE 2023 FTER (FIBHIE 2024 F 12 F 10 B, #E: AT)

BBk | BER BEMN | BRI | BEEN | BEOEAL | BB | BBIEK
AR | BB » HBRZ | mRKERZ | BARX | HERZ | BREX | BBX
FRBZAR B
m B m m B =

000300 10,233 383,773 -7,769 11,192 355,441 -3,767 -959 24,356 2,181
000016 1,310 95,162 -3,368 2,211 93,206 2,111 -901 3,615 -870
000852 115,441 610,023 27,419 65,776 591,145 12,382 49,665 260,121 12,035
510050 -15,895 77,154 -6,880 -5,580 69,384 -5,158 -10,315 29,832 -2,963
510300 2,687 206,619 -5,283 4,900 180,835 -6,851 2,213 52,340 -1,621
159919 57 43,454 -810 643 37,996 -788 -587 3,368 -258
510500 75,644 342,686 7,202 39,484 319,470 4,396 36,161 107,569 3,715
159922 12,304 57,202 2,755 6,349 56,017 1,322 5,955 27,317 1,433
159915 18,962 148,585 1,961 12,139 155,489 345 6,823 6,906 1,458
159901 119 9,430 -392 181 7,886 -337 -62 2,383 19
588000 7,713 97,751 972 5,539 83,248 -336 2,174 12,770 99
588080 4,363 29,409 390 2,630 26,027 243 1,734 7,726 346

F#EFKJE: wind, Ricequant, FI5ERHEH

BRRDHE ST ERHT (2011) 1461 5




5 5 101 % .
CHINA FUTURES

B3R 7: 2024 FESMPNAMNFIEREZTE 2023 FTFIELH (HIBSIE 2024 £ 12 A 10 A

BRI | AR | BEEA | BRI | BEOER | BRI
_ HERK | HESRD
AR | EHSBEH H¥RE | BRKERX | 8PEX | BEREZ | BREX | BARX
FRBTAR B
m m B m m B
000300 21.36% 313.78% | -35.57% | 43.95% | 394.28% | -34.06% -4.28% 37.09% -25.64%
000016 9.43% 163.45% 225.72% -15.24% 19.77% -45.85%
000852 236.52% 432.64% | 130.34% | 265.63% 206.55% | 311.60% | 155.22%
510050 -21.78% 34.66% 26.77% | -14.76% 40.67% -29.34% 38.81% -24.52%
510300 4.05% 116.05% | -16.72% 14.60% 137.35% -6.74% 64.15% -12.06%
159919 0.55% 17625% | -20.35% 1221% | 224.80% -11.62% 24.49% -15.86%
510500 193.57% 363.01% | 40.87% | 215.62% 174.12% | 14445% | 44.97%
159922 117.75% 187.71% | 91.42% 124.64% | 359.81% | 84.14% 111.19% | 14823% | 99.35%
159915 63.69% 192.90% 14.73% 81.40% | 429.88% 5.56% 45.92% 13.00% 22.56%
159901 2.97% 76.59% -25.53% 8.81% 96.32% - -3.14% 40.81% 3.60%
588000 64.78% 242.19% | -16.69% 89.04% | 30245% | -13.04% 38.23% 77.96% 4.58%
588080 97.33% 181.54% | 23.85% 11841% | 257.33% | 34.05% 76.63% 10381% | 47.87%

FHEFIE: wind, Ricequant, F{5EHHIL
ER 8: 2024 FHIE 1000 RRIEHIEH € RAZ TP AT (BIESILE 2024 £12 A 10 B)

1e9

~—— 000852-op-7a FKHAIL AL 325
— 000852-op-FHEXHIR AL 328 f\
—— 000852-o0p- & 32 H

RRFES (L)

2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10 2025-01

Ff 8]

FHEFIE: wind, Ricequant, F{5ERHL

MR D BRI ELHFT (2011) 1461 5




5 5 101 % .
CHINA FUTURES

E® 9: 2024 FEEMBBNAEAMNFIEREIZHSLE (BIBEILL 2024 £ 12 A 10 A

BN SR AR 3E S B E S E-2024-01-01-2024-12-10

000852-0p_mean_turnover

000016-0p_mean_turnover

510050-op_mean_turnover 000300-0p_mean_turnover

588080-o0p_mean_turnover

588000-0p_mean_turnover

510300-op_mean_turnover 159901-op_mean_turnover

159915-0p_mean_turnover
159919-0p_mean_turnover

159922-0p_mean_turnover

510500-0p_mean_turnover

FHEFIE: wind, Ricequant, F{5EHHIL
ER 10: 2023 FEESHMHANBFNF S RZHSEL

AP A R 32 S AT 34 (B & EL-2023-01-01-2023-12-31

000852-0p_mean_turnover

000016-op_mean_turnover

510050-op_mean_turnover

000300-0p_mean_turnover

588080-o0p_mean_turnover
588000-0p_mean_turnover

159901-0op_mean_turnover

510300-0p_mean_turnover 159915-0p_mean_turnover

159922-0p_mean_turnover

159919-0p_mean_turnover 510500-op_mean_turnover

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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5 5 101 %

CHINA FUTURES SRR EER S
E® 11: 2024 & SREANRINFI SRR ZE SEL &5 2023 F£THER
AR BIARAD 2024 AP G | 2023 E AR H S b BRI H 5 AR 3)
000300 9.80% 13.30% -3.50%
000016 2.60% 3.90% -1.30%

000852
510050

9.60%

510300

11.70%

13.60%

F#EFKJE: wind, Ricequant, FI5ERHEH

ElR 12: 2024 SELSFPNRTECEER BIBEIE 2024 £ 12 B 10 B, EEHABUEAL

159919 2.90% -1.20%
510500 19.30% 10.90% 8.40%
159922 3.80% 2.90% 0.90%
159915 8.20% 8.30% -0.10%
159901 -0.40%
588000 0.00%
588080 0.30%

: F, ETF BIAHL: %)

Amse | DR | e FEHMN | AR | RN | BRI | BRI | BB
PR H¥#EA | BARA | BMEA | BSOS | BARS | BAES
' EERE EERE
& B B B & B

000300 177,435 110,284 111,835 171,128 66,910 65,601 95,027 41,956

000016 74,326 37,961 48,822 79,114

000852 205,034 137,474 125,423 179,464 78,534 79,611 123,899 47,762

510050 | 1,926,125 1,386,456 | 1,055,080 | 1,764,648 | 635361 871,045 | 1,147,204 | 633321

510300 | 1,538,267 | 2,117,766 | 1,133,383 | 831,663 | 1,288,100 | 583,591 706,604 951,927 502,420

159919 300,577 453,697 201,922 158,439 231,413

510500 | 1,187,908 | 1,568,122 | 700,126 616,550 943,135 571,359 765,833

159922 320,142 420,881 211,583 167,926 222,877 152,215 208,008

159915 | 1,289,625 | 1,717.413 | 892,201 737,490 | 1,103,876 552,135 877,248

159901 160,700 269,135

588000 | 1,291,038 | 2,031,488 | 886,123 813,033 | 1,240,675 | 557,536 478,006 912,683 301,649

588080 626,320 858,429 441,588 375,603 500,644 252,600 250,717 431,526 164,633

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5




CHINA FUTURES SRR EERE

Gjﬂ) 5 5 101 %

EE 13: 2024 EXEMPRNEMIFLER 2023 FTFIIFR (FiEEIL 2024 &£ 12 B 10 B, £HBHAREAAM: F, ETF
AR T k)

BEMN | AWM | BEEN | BROEN | BEUER | BEOER
B H¥%&a | HERK | HERSD
FREAREY A¥Fa | BARE | BRE | HS9Re | BARe | B
& FoE FoE
& & & & & &

000300 -5,506 -14,429 6,173 3,719 -3,094 12,516 -9,224 -5,652 -7,709
000016 -2,248 -15,417 8,880 -1,335 -8,819 9,702 912 3,492 2,514
000852 102,299 113,175 85,479 66,092 78,940 51,699 36,207 61,478 24,699
510050 -560,033 | 445930 | -232.254 | -355671 | -295294 | -153484 | -204362 | -304,554 | -119,040
510300 -176,183 -92,898 -34,193 -94,659 -89,201 2,589 -81,524 3,736 -44,046
159919 12,631 39,469 35373 2,451 -28,616 22,958 10,180 69,970 14,771
510500 413,639 636,100 178,213 227,548 408,901 124,643 186,091 311,933 53,570
159922 117,884 119,737 95,370 63,654 61,535 53,773 54,230 68,206 41,001
159915 241,780 261,053 408,696 108,915 114,380 154,560 132,864 296,944 144,814
159901 14,842 35,024 16,278 2,967 6,503 7,618 11,875 16,790 10,148
588000 260,581 607,606 752,856 117,017 224,062 485,741 143,565 454,470 240,177
588080 211,852 234,882 390,824 90,606 59,532 220,158 121,246 242,331 146,311

$#EF)E: wind, Ricequant, FI5ERHIH
Bk 14: 2024 EESFHPNIMFCES: 2023 F£TEILH (BIESIE 2024 £ 12 B 10 BH)

BEMN | AWM | BEEN | BROEN | BEUER | BEOEN
B H¥%&a | HERK | HERSD
PR H¥#a | BARE | BRE | HS9Re | BARe | B/ e
& FoE FoE
& & & & & &
000300 -3.01% -5.59% 5.93% 3.44% -1.78% 23.01% -12.33% -5.61% -15.52%
000016 -2.94% -12.21% 30.54% -2.66% -10.03% 66.54% -3.45% 8.78% 22.52%
000852 99.58% 73.74% 164.40% | 111.39% 78.53% 192.66% 83.42% 98.49% 107.09%
510050 22.53% | -13.79% | -1435% | -2521% | -1434% | -1946% | -19.00% | -2098% | -15.82%
510300 -10.28% -4.20% 2.93% -10.22% -6.48% 0.45% -10.34% 0.39% -8.06%
159919 439% 9.53% 21.24% 1.57% -11.00% 29.82% 7.71% 40.03% 18.49%
510500 53.42% 68.25% 34.15% 58.50% 76.54% 52.28% 48.30% 68.72% 18.89%
159922 58.28% 39.76% 82.06% 61.05% 38.14% 99.39% 55.35% 48.79% 66.01%
159915 23.07% 17.93% 84.53% 17.33% 11.56% 65.33% 31.69% 51.17% 61.60%
159901 10.18% 14.96% 19.74% 3.52% 4.16% 18.23% 19.31% 18.51% 25.88%
588000 25.29% 42.67% 564.92% 16.81% 22.04% 676.57% | 42.93% 99.18% 390.71%
588080 51.11% 37.67% 769.88% 31.79% 13.50% 678.62% 93.65% 128.09% | 798.55%

F#EFKJE: wind, Ricequant, FI5ERHE

BRRDHE ST ERHT (2011) 1461 5




. 5 5 101 % .
CHINA FUTURES

E® 15: 2024 E£{HiF 1000 {5EHINFCERFERESM (BIESIE 2024 F£12 A 10 H)

—— 000852-op-ERkHIMNIEFO B
—— 000852-op-F BAHIAIS £ B

—— 000852-cp-BiF
250000 -

200000 A

—

Hh

~~ 150000 A

ol

H
e
&

100000 4

/\/

AW

50000 +

VY

T T T T T T T T T T T
2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10 2025-01

At 18]

HHEHIE: wind, Ricequant, FIEBEHHIE

Zie EIRE RIS AN WP RS SR, I LLBCRE, HiIE 1000 B4R HIAL. 7575 FE 500ETF HIAL
F& S HIE 500ETF AL, 55 77 i BMEAR ETF 1AL, # = _EAERMEIRR 50ETF MR LA K 5 77 ik EAERHEIMR 50ETF
AL 2024 4 FE pAC B 2023 FEIAEORCIR IS, HorbrdiiE 1000 48 HIAL LA K 75 HIE 500ETF HIAL
H I RAS B KR E B, 45 147. 67%LL K% 147. 55%.

RAH T, SR EEAL, BRERE EIE S0ETF IIRAL, HAZA SRR R 2024 ERUR 4 H
FRAC A 2023 FEY A AN FEREER K, Al 1000 B AR ARUMIE R K, IAF] 236. 52%, fEE _FiE 50ETF
HARL 2024 FEBUR] 4 H ¥ AS BN T B 21, 78% . FAN & Al S AR [ 0] LR, HHHIE 1000 B HIEL
2024 FFERUHN G H I S AT G Bt ok, TAF) 27, 7%, B 2023 4E EAT T 14 LA AL S EEEE T REIONE TS
HIE 500ETF #IR, &%) 19. 3%, #2023 4 14T 8.4 /N E 45 ki

FEOE T, BAUE 50 BRI LA SR 300 AR IR H 2R AL 2023 4R/ R AT, #E _EAE 50ETF
WIBLLL K #e 2 M) 300ETF 1AL H X+ G FATHREEARUR, 20 lis$-22. 53% LA J2-10. 28%. JLR<Efl
JARLELFh 2024 4 HISFF G R IEIE AFIGE _LAT, b 1000 BRI, 577k QAR ETF AL
L2 FE 77 e 500ETF HIAL 73 73 34 73 53] 35 21 99. 58%. 58. 28% LA K 53. 42%.
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5 5 101 % .
CHINA FUTURES

T 2024 FERARANES &R AR KR SEERE B R R 54
1. SRR IR LR ) R R

Bl 16 IR 17 A SR AR K 20 B P72 ah %18 2024 R IUFH LA KAE T 2023
RN IEDL . BEFXTEORE , 5452 HiE 500ETF 543 20 H P s sh R BB oMl 83 39. 11%, 25
N5 771K FAERMIAR 50ETF, 1k 21 35. 3%, H RN &) J7 ik QIMV AR ETF Lk 2 _EUERIMIAR 50ETF, iX 3 35. 27%,
BEAHIE 1000 5% LA K B 7 HHIE 500ETF TR AF 8w Bl 43728 30. 64% LA K 25. 92%.

K, A ERUIBFARE 20 F D7 SEIEhZME L 2023 SEE A AN FERZ _EAT, Hh EATHREE
BRI FP o 5% S e 500ETF 5 Ji8 GNAR ETF, 42 E EIERHIMR 50ETF. 5 75k BUERHIAR 50ETF LA

K AFiiE 1000 Fe 5, 98451 26. 78%. 17.98%. 17.02%. 16. 84%LL}% 15. 87%.

ER 16: 2024 FE SR EMARE 20 BRHEERFE (BUEHIE 2024 £ 12 5 10 H)

TR A HE BR{E
000300 18.05% 54.98%
000016 16.07% 47.24%
000852 30.64%
510050 16.40%
510300 18.39%
159919 18.39%
510500 25.92% 11.72%
159922 39.11% 12.21%
159915 35.27% 130.38% 13.85%
159901 24.34% 73.67% 9.79%
588000 35.27% 120.65% 15.16%
588080 35.30% 119.02% 14.58%

F#EFKJE: wind, Ricequant, FI5ERHE

MR D BRI ELHFT (2011) 1461 5




5 5 101 % .
CHINA FUTURES

ER 17: 2024 FEERMAARGMIRE 20 BRERaIFE 2023 £Ta) (KIEEHIE 2024 F£12 B 10 B)

PREIAES BE - ON: |
000300 4.82% 36.27%
000016 2.33% 27.60%

000852 15.87%
510050 2.56%
510300 5.32%
159919 5.35%
510500 13.50%
159922 26.78%
159915 17.98% 106.02% 2.58%
159901 9.02% 53.76% 0.28%
588000 17.02% 89.62% 4.47%
588080 16.84% 89.58% 3.99%

HIEFYE: wind, Ricequant, F{SEHFHILF

Kl 18 Z &SR 20 43 Al R T 1iF 50 484, IR 300 FE 4 LA K HIE 1000 484 20 H 75 S8 H a2 &
#2024 4, MBI H BT 7 AP%e, SB—RTEFY), T i an BIREE s,
BT AR AL T FATRR, R T HIE 1000 $650, BT 1737 AOHREE T AT il R 5870 8 ik 1000 48201
B BB I T SRS, B R R FATE BN RO, B X HRE, fEIX R A
R Fer, EAIE 50 5% LASZIFIR 300 4R ECREAR B SR BURS o], 17 ik 1000 452 sh TSR s 2
SRS BUE 2024 4F 9 HRAIE 10 A Al 9 H 24 1, ESS R P A EAAT TR “ SRR
ST mRERE” MRS, RT. &R, IEES=8 0 NHEHES, S RITT
KARBN O T A0 B2 T A IR DG SCRFEUCHAT 2 T T M 2 #di A JB Tl th I — S R RO A7 (47
18, TIOR8 5 5] — 5 RIS F (307 76 T Bk 50 $8H LRI R 300 45 Hi 5h 1
AHIRBOR, [N HE 1000 FE87EX — R0l m B —HE K.

MR D BRI ELHFT (2011) 1461 5
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. 5 5 101 % .
CHINA FUTURES

El& 18: EiE 50 5% 20 B SEEEEES (BIB&LL 2024 £ 12 A 10 H)

—e— 000016-HV_20d
—— 000016-Min_HV_20d
—— 000016-Half_HV_20d

0.6 —— 000014-Max_HV_20d

e
5]
n

o
~
n

e
w
o

BH20B AL ENFEUR S

=3
X3
7

0.1

T T T T T T T T T
2017 2018 2019 2020 2021 2022 2023 2024 2025

A iE]

FHEFIE: wind, Ricequant, F{5EHHIL
E® 19: 7R 300 #5820 HPA SR Mah=ES (HIESHL 2024 £ 12 A 10 H)

—@— 000300-HV_20d
~——— 000300-Min_HV_20d
——— 000300-Half_HV_20d

0.6 —— 000300-Max_HV_20d

i
@
n

=3
IS
1

BH20BRERHNEUARFH

0.1

y T v T v T T T T
2017 2018 2019 2020 2021 2022 2023 2024 2025

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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.Flﬁfﬁﬁ&ﬁﬂﬁ .
CHINA FUTURES

B3R 20: HiE 1000 #E¥ 20 BASERERES (BiESEILL 2024 £12 A 10 H)

0.5 —e— 000852-HV_20d
—— 000852-Min_HV_20d
—— 000852-Half_HV_20d
— (000852-Max_HV_20d

0.7 A

=
o
L

£
o
L

e
IS
L

o
w

BH20BAERENFLURFE

@ gt

0.24

0.1+

T T T T T T T T T
2017 2018 2019 2020 2021 2022 2023 2024 2025

HIEFIE: wind, Ricequant, F{sEHHIE

K% 21 2R 32 70l R 1 BAE 50 $85. UR 300 Fa 2L K HIE 1000 FEELAE S A4 20 H T
SRS, AR EAE 50 F55. YR 300 $EESH T 2010 ELUCRAIE S, T HRE 1000 F5 %
ittt 2014 4 LUORIIE L

X EAIE 50 FREUKL IR 300 $REL,  [HIE 20 H 5 SIS AR IR, T UK BLZ AN R BE 2024
R EERIE 2016 FHEREBL, ZRAET 2016 FHB AN ECR IR BOR AEEFY], 1M 2024 FRBNEKR
AR BN FE R 4 K

2025 4, ARSI ROZ AT A7 2 H d, IATFE ZEXE MR A BT 32 AU sl 15 DL — A ] B A 20 #r
PA_EAIE 50 $8ECAMHI, 2020 2 2022 4F, %384 20 H P LA AL 20005, H 2 I 1 e sUiB AR
R, 2023 4F, ARG R IIMEIL R SR A R T ANEURALE . G BRI R — AN B KRR T
it 25 BRI KB RAT S BT M S BR I A R HEN 2024 SEZ R, IR HERE TR ER
WAL T — TR, A E S BRI R BRI 5T, 173 18] AR X S R sh 3R 53R

XF T 2025 SRR T PP, AR LU — AN 225 B AT B 2018 SERTT IGO0, AN i i 9%

MR D BRI ELHFT (2011) 1461 5
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5 5 101 %

CHINA FUTURES

SR EWIR S

AT IR TR R 30 ST AL 7 b X b 75 SR 3 S0 X i S8 T 3 e s (1 I i i L =24 ) R B SO o [ B ) S 1 7
BEX R B — R BUINAE R 2 RSB AR G284, 2 A I BB s BOR T I . PRIk, JATTH
Tt 2025 i1 A BT SRR BB P VA AR o BRI, RIS s A B i sl thal REHBLBOR, t
HA2 AT RE LS 2018 SFSRAUMI TE e sh G I 156 7%

B3R 21: EiE 50 5885 20 B EREHESMAEXKIE (BiREHHE 2010 £ 1 A 1 H#uk 2024 £ 12 A 10 BH)

10%4y 20%43 30%45> 40%457 50%43 60%47 T0%4 80%47
4 | BE | BME 0% | BAE
(i i (i i i i i i
2010 | 24.32% | 16.44% | 18.39% | 19.65% | 20.48% | 21.65% | 24.14% | 25.86% | 27.42% | 29.27% | 30.78% 34.76%
2011 | 20.36% | 14.15% | 16.26% | 17.31% | 18.00% | 19.00% | 19.80% | 21.27% | 22.64% | 23.57% | 24.73% 30.14%
2012 | 18.25% | 11.30% [ 13.17% | 14.65% | 1591% | 16.35% | 17.02% | 17.84% | 19.34% | 21.42% | 26.51% 30.53%
2013 | 24.57% | 12.79% | 16.77% | 18.74% | 21.33% | 22.84% | 24.01% | 25.08% | 26.66% | 29.63% | 33.92% 40.22%
2014 | 18.52% | 7.60% 12.27% | 12.66% | 14.09% | 1531% | 16.98% | 18.44% | 19.65% | 20.50% | 23.31% 50.72%
2015 | 38.38% | 18.25% | 23.82% | 25.59% | 27.12% | 29.51% | 31.09% | 41.37% | 45.96% | 49.93% | 62.52% -
2016 | 17.92% | 6.77% 9.81% | 10.70% | 11.28% | 12.63% | 13.77% | 15.07% | 16.47% | 30.87% | 35.26% 45.22%
2017 | 10.58% | 5.52% 7.05% 7.75% 8.05% 8.59% | 10.61% | 11.55% | 12.13% | 13.11% 15.27% 19.12%
2018 | 21.31% | 8.44% 14.74% | 16.54% | 17.80% | 18.66% | 19.92% | 21.95% | 23.58% | 26.20% | 30.38% 38.44%
2019 | 18.23% | 10.14% [ 11.61% | 12.36% | 13.28% | 15.15% | 16.20% | 18.18% | 20.08% | 24.04% | 28.96% 33.77%
2020 | 20.61% | 10.57% | 12.72% | 13.99% | 15.04% | 16.12% | 17.37% | 19.16% | 25.35% | 29.65% | 32.12% 40.04%
2021 | 18.90% | 10.08% [ 12.89% | 14.90% | 15.97% | 17.49% | 18.31% | 19.82% | 21.05% | 22.66% | 25.32% 30.90%
2022 | 20.18% | 12.26% | 14.52% | 15.19% | 16.06% | 17.10% | 17.70% | 19.27% | 21.89% | 26.11% | 30.69% 33.88%
2023 | 13.75% | 7.76% 10.42% | 11.90% | 12.58% | 13.36% | 13.86% | 14.21% | 15.16% | 15.65% 16.73% 19.64%
2024 | 16.07% | 6.90% 8.49% 9.87% | 10.40% | 11.42% | 12.16% | 14.03% | 16.63% | 19.76% | 27.29% 47.24%

$#EF)E: wind, Ricequant, FI5ERHIH

BRRDHE ST ERHT (2011) 1461 5

13



CHINA FUTURES

.FP%E?QEHL%

SR EWIR S

ER 22: E3F 50 $838UA 4 20 B LR MEX KRG (RIEERE 2010 1 A 1 A#LE 2024 £ 12 A 10 B)

0.7 1

0.6 1

0.5 4

0.3 4

02+

014

FHEFIE: wind, Ricequant, F{5EHHIL

E® 23: EiF 50 I5%UA S 20 B sRAKE (FIELKRE 2010561 8 1 B#1E 2024512 8 10 A)

0.7 1

0.6+

054 ’

. ¢
§ 04 —— ! '
= ' _‘_ H
{ 0
03 T T =
02 ’ . . ! ] _|_
01 i ]
1010 21 2012 013 A4 ) 2016 17 018 2019 220 021 022 223 12

&

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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5 5 101 %

CHINA FUTURES

SR EWIR S

E% 24: i 50 5%/A4E 20 B MsERE SMaHAGE (EiEkisH 2010 £ 1 8 1 BELE 2024 £ 12 B 10 H)

H_20d_std
o
o
8

-
I TR N

H

=3
R

2022 2023

$#EFIE: wind, Ricequant, F15ERHIH
E® 25: PR 300 EHUAE 20 BASEEERSAEXEE (BURERE 20101 5 1 BSIE 2024 £ 12 F 10 BD
10%43 20%45+ 30%5 40%5 50%4% 60%5> 70%5 80%4) 90%4>

4 | HE | BME i i i i i i i i i BRXE
2010 | 24.52% | 15.82% | 18.36% | 20.15% | 21.44% | 22.56% | 23.85% | 24.83% | 26.31% | 27.86% | 32.71% 36.57%
2011 | 20.57% | 12.75% | 15.84% | 17.37% | 18.22% | 19.41% | 20.45% | 21.40% | 22.69% | 23.76% | 25.76% 29.73%
2012 | 19.61% | 12.88% | 14.31% | 15.55% | 16.82% | 17.43% | 18.55% | 19.78% | 20.87% | 22.89% | 26.45% 32.82%
2013 | 21.79% | 12.76% | 16.47% | 17.67% | 18.84% | 19.91% | 20.48% | 21.19% | 22.12% | 28.28% | 29.68% 36.77%
2014 | 16.99% | 8.79% 12.01% | 13.12% | 14.01% | 14.53% | 16.19% | 16.95% | 17.60% | 19.20% | 20.92% 38.84%
2015 | 36.86% | 17.75% | 21.31% | 23.72% | 27.04% | 29.01% | 30.65% | 38.10% | 40.69% | 50.10% | 60.06% -
2016 | 19.51% | 8.43% 9.45% | 11.37% | 12.63% | 14.12% | 14.76% | 16.51% | 18.95% | 32.87% | 39.03% 51.24%
2017 | 9.64% - 6.27% 7.44% 8.02% 8.57% 8.96% 9.75% | 10.67% | 11.48% | 14.01% 18.05%
2018 | 20.76% | 7.44% 14.03% | 15.96% | 17.48% | 18.79% | 20.13% | 21.77% | 23.44% | 24.90% | 29.69% 38.59%
2019 | 18.59% | 9.85% 11.47% | 12.43% | 12.93% | 15.40% | 16.50% | 18.47% | 20.78% | 25.14% | 31.49% 32.98%
2020 | 21.24% | 10.79% | 13.26% | 14.31% | 15.17% | 16.11% | 17.88% | 19.61% | 24.33% | 31.42% | 34.74% 38.12%
2021 | 18.03% | 9.37% 11.89% | 13.48% | 15.05% | 15.94% | 16.92% | 18.09% | 19.75% | 23.25% | 25.73% 31.34%
2022 | 19.69% | 10.88% | 13.90% | 14.72% | 15.92% | 16.88% | 17.46% | 18.33% | 21.28% | 26.72% | 29.85% 33.55%
2023 | 13.22% | 7.95% 10.47% | 11.39% | 12.39% | 12.95% | 13.26% | 13.61% | 14.23% | 15.02% | 15.93% 18.70%
2024 | 18.05% | 6.96% 9.33% | 10.69% | 11.97% | 13.39% | 14.30% | 15.29% | 17.84% | 21.33% | 27.37% 54.98%

F#EFKJE: wind, Ricequant, F5ERHEH

BRRDHE ST ERHT (2011) 1461 5
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. 5 5 101 %
CHINA FUTURES

B3R 26:5F% 300 158 H4E 20 B SEEERS X IR (IEERE 2010 £ 1 5 1 B#E 2024 £12 A 10 HD

074

0.6

0.5+

0.3+

024

014

FHEFIE: wind, Ricequant, F{5EHHIL
E® 27: AR 300 {5 A4E 20 HA SRR EFAEEE (BIEEHRE 20101 A 1 BEIE 2024 £ 12 A 10 HD

074

0.6

0.5 4

:IT%;% i;+ﬁﬁ[j%f

e
IS
+ oo o

HV_20d

D14

2010 2011 012 2013 2014 20 2017 ? 2020 2021 2022 2023 2024

s

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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5 5 101 %

CHINA FUTURES SRR EERE

E®R 28: PR 300 HMAE 20 B KRB SR EAEFE (BiEEKHE 2010 £ 1 A 1 HHE 2024 F£ 12 F 10 BH)

0175

0.150 4

0125 4

10100 +

o oo ®e ® o oo o8 soem

HV_20d_std

0.075

1

e = cocomn

|

| ;
L 1
Te | T TRHESEEST

2010 20‘11 20‘12 20‘13 2014 2015 2016 20‘17 ZUIWE QO‘W 2020 2021 2022 2023 2024

i

0.025

-
|
L

|,.

0.000

$#EFIE: wind, Ricequant, FI5ERHIH
E% 29: ik 1000 ¥ AHE 20 BA EERIERS AL XHE (BiEEHH 2014 £ 10 A 17 @ 2024 £ 12 B 10 H)

10%5 | 20%% | 30%5> | 40% | 50%% | 60%5 | 7T0%% | 80%5> | 90%%
4 | WE | BME i i i i i i i i i BKRE
2014 | 2538% | 19.60% | 20.05% | 20.33% | 21.46% | 22.35% | 23.51% | 26.02% | 26.77% | 32.59% | 33.72% | 34.41%
2015 | 41.84% | 17.43% | 20.84% | 24.07% | 30.81% | 33.97% | 37.32% | 41.45% | 51.82% | 62.61% | 70.71% -

2016 | 28.99% | 9.33% 11.46% | 14.18% | 17.31% | 21.76% | 25.99% | 29.65% | 31.81% | 48.62% | 54.29% | 69.32%

2017 | 15.93% | 8.45% 10.12% | 11.68% | 13.10% | 14.33% | 15.79% | 17.79% | 18.90% | 20.92% | 21.55% | 22.68%

2018 | 23.84% | 10.14% | 14.43% | 17.72% | 18.96% | 21.49% | 23.30% | 25.74% | 27.20% | 29.92% | 32.27% | 41.59%

2019 | 2351% | 11.57% | 15.74% | 17.63% | 18.76% | 19.61% | 21.04% | 23.29% | 25.52% | 29.23% | 36.57% | 43.14%

2020 | 25.96% | 10.17% | 16.23% | 18.19% | 19.15% | 20.85% | 23.64% | 24.85% | 30.84% | 36.52% | 40.15% | 48.29%

2021 | 18.96% 9.75% 13.41% | 15.30% | 16.31% | 17.30% | 18.50% | 19.79% | 21.20% | 24.07% | 25.17% 27.04%

2022 | 24.08% | 11.70% | 17.13% | 18.92% | 20.70% | 21.35% | 22.09% | 23.46% | 25.42% | 27.45% | 32.87% | 47.53%

2023 | 14.77% 9.14% 11.35% | 12.37% | 13.49% | 13.97% | 14.27% | 15.17% | 15.76% | 16.61% | 18.62% 21.84%

2024 | 30.63% | 15.39% | 17.27% | 19.18% | 22.49% | 23.76% | 26.39% | 28.87% | 31.02% | 34.90% | 54.46% 67.56%

$#EFIE: wind, Ricequant, F15ERHIH

BRRDHE ST ERHT (2011) 1461 5
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@]ﬂ) 5 5 101 % .
CHINA FUTURES

E#®R 30: i 1000 #EHAF 20 B ERHRSAEXKIERE (HIBEKRHE 2014 £ 10 5 17 B#L 2024 £ 12 R
10 H)
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FHEFIE: wind, Ricequant, F{5EHHIL
EsR 31: HiE 1000 ¥ HF 20 B RRERBEE (BEEHHE 2014 4 10 A 17 B8k 2024 £ 12 A 10 B)
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FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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Qﬂﬂ) 5 5 101 % .
CHINA FUTURES

E& 32: HiE 1000 FEEFE 20 BASEHEEE S sEE (HiEkiaH 2014 £ 10 A 17 BE1E 2024 £ 12 A 10
=D)

o
a
* % s 8 scsnes

H_20d_std
P

0.10 4 '
.
i

b LI LI R

2020

2022 2023 2024

Z(]IT‘F
Fi

HHEHIE: wind, Ricequant, FIEBEHHIE
2. SRS SR FERIE R

SRR S % Tr T, BATE I PR AR AR LR A FIWT T A BRI R S W3 B 1500, — AR IR
EFIRE, — MR T H HEA MRS EEE.

B 33 JEn 1 2024 EE 12 H 10 H, AN SRS A S 5o . FoRE bR IME,
P BN FFGHAH BT FRI 20 H ] SRS BB M . BORME AR IME . R 34 JROR T 2024 4R 12
H 10 H_ERFEbRAEET 2023 12 F 1K

KIZ% 35 2IKIFR 37 70l Jear 1 LR 50 FRHCHAL. IR 300 FREUIIALLL A FRHIE 1000 FREUIAL BT Ik
(I B 2 AR B HARB T A1 20 1 7 SR sh e i 9. B3R 40 2 42 M4k 3R 1 Bk 50 F5 450
AL YR 300 FREUIAL LR THIE 1000 FEEUIAL T LSRG A THE & 29k & dh 2% LIRS Az 20 H
13 S BB FE AN A H

M ERBAERF, 2024 FEIESRKIBEIATHIOE ST, &SRB RS R B B 7T A
W FEREE AN X B EE, 2024 E80E 12 10 H, AUE _EIE 50 88U, IR 300 FREIIRL
HEE AR 50ETF AL, HEAAH R 300ETF AL LK 32 SHUP R 300ETF AL 5 AN dh I ERAFIEM, HA

AR AR AUE , B S RN 2024 4E 4 BREARC R PESE T RIS R A KEF, 1IX— St LN ZEERR 5 2023
BRRDHE ST ERHT (2011) 1461 5
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5 5 101 %

CHINA FUTURES SRR ETERSE
FERIRTEEE L, B SR ZIRFRAE 2024 R R I 2023 BIHIL T F1T.
E® 33: HERAIEM 2024 ERHRIEHHR (BURSILE 2024 £12 B 10 B)
T HIARES VIX $ME VIXERKXME | VIX&/ME | VIXENE | VIXEMEKRE | VIXEHRME

000300 19.22% 44.45% 12.95% 1.17% 9.91% -27.22%
000016 18.90% 46.97% 12.36% 2.82% 9.52% -20.74%
000852 27.92% 53.03% 17.12% 2.72% 9.28% -31.47%
510050 17.89% 48.39% 12.06% 1.49% 9.87% -26.48%
510300 18.61% 44.54% 12.89% 0.22% 9.02% -35.83%
159919 18.95% 49.95% 12.94% 0.56% 9.05% -35.90%
510500 24.03% 56.51% 16.44% -1.89% 9.67% -30.25%
159922 2451% 60.08% 16.47% -14.60% 10.41% _
159915 28.44% 74.87% 5.55% -6.83% 10.53% -88.87%
159901 22.70% 55.52% 15.70% -1.64% 9.36% -40.41%
588000 33.88% 2231% -1.39% -67.25%
588080 33.59% 22.59% -1.72% -65.43%

FHEFIE: wind, Ricequant, F{5EHHIL

EFR 34: FEEEARGSM 2024 FEEREHE 2023 FTEHR (BIESLE 2024 £ 12 A 10 B)

PREIAES VIX¥ME | VIXRKRME | VIXB/ME | VIXEHEME | VIXEMBRKRME | VIXEHRME
000300 2.29% 22.56% -1.12% -2.53% -27.45%
000016 1.22% 25.19% -2.68% -1.10% 0.24% -20.96%
000852 11.12% 30.13% 3.36% -4.75% -26.21%
510050 0.87% 25.82% -2.45% -1.68% -25.22%
510300 2.12% 22.12% -1.18% -3.20% -35.41%
159919 2.25% 27.28% -1.00% -3.09% 0.02% -35.43%
510500 7.15% 32.79% 2.44% -6.34% -29.66%
159922 7.87% 36.96% 2.69% -18.91%

159915 7.90% 48.16% -11.50% -10.08%
159901 4.61% 32.50% 0.63% -4.40% -38.74%
588000 9.77% 2.34% -7.25%
588080 9.57% 2.43% -7.27%

FHEFIE: wind, Ricequant, F{5EHHIL

MR D BRI ELHFT (2011) 1461 5
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CHINA FUTURES

B3R 35: EiF 50 E¥IBURBNRIERED (BiRSEIL 2024 £ 12 A 10 B)
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FHEFIE: wind, Ricequant, F{5EHHIL
E® 36: IR 300 IBEUAPCHAN R ESE (BIESILL 2024412 H 10 H)
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B3R 37: HiE 1000 EXABURRIRIEHES (HIRMLLE 2024 F 12 A 10 B
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FHEFIE: wind, Ricequant, F{5EHHIL
E% 38: FERAINGMTHATESARSSHKIIE 2024 FH8 (BB 2024 F£12 A 10 H)

P TAWESR | TATESY | TAMESGAR | TATESY | TAFESAR | TARESAR
7N
AkpoyE | RBERKE BRUME RBCEMINE | B BRAE Bt B/ IME
000300 18.28% 59.10% 12.13% 0.24% 16.03% -29.89%
000016 17.98% 56.85% 11.38% 1.91% 19.40% -24.02%
000852 27.22% 75.56% 15.29% -3.41% 20.54% -33.57%
510050 16.97% 53.99% 11.50% 0.57% 15.46% -28.48%
510300 17.48% 50.25% 12.02% -0.91% 7.71% -37.74%
159919 17.74% 72.82% 12.17% -0.65%
510500 22.10% 55.13% 13.92% -3.82% 9.33% -33.01%
159922 22.46% 62.13% 13.59% -16.65% 10.87%
159915 27.08% 95.85% 19.14% -8.18% 7.76% -91.79%
159901 21.62% 76.93% 14.78% 2.72% 19.62% -42.95%
588000 30.31% 18.28% -4.97%
588080 30.12% 18.49% -5.18% -70.81%

F#EFKJE: wind, Ricequant, FI5ERHEH
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ER 39: HSRHINEMTAPEAARSKIZE 2024 5 2023 FXIHFR (BB 2024 F£ 12 A 10 H)

- TAWESR | TAVMEARY | TAHEAZAR | TATEARY | TATHEARLKR | TAFESAR

* AkpoyE | RKEAE BRUME RBCMIIE | B EAE Bt B/ ME
000300 2.49% 39.45% 0.57% -2.33% 8.22% -28.98%
000016 1.22% 36.36% 2.72% -1.10% 11.41% -22.58%
000852 11.75% 55.51% 2.82% -4.12% 12.08% -26.62%
510050 0.68% 34.04% 2.01% -1.87% 8.02% -26.41%
510300 1.94% 30.65% -1.04% -3.38% -0.25% -35.96%
159919 2.09% 53.19% -0.72% -3.25%

510500 7.28% 35.81% 2.03% -6.22% -0.42%

159922 7.88% 43.01% 1.55% -18.91% 1.16%

159915 7.34% 71.33% 2.84% -10.63% -3.33% -87.56%
159901 4.29% 55.82% 0.33% -4.73% 12.00% -40.45%
588000 8.91% 0.27% -8.11% -65.08%
588080 8.85% 0.35% -7.98% -64.23%

F#EFKJE: wind, Ricequant, FI5ERHE

B3R 40: EiF 50 I8N TR PESLVRSEHMRES (BUEEIL 2024 £ 12 A 10 HD
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FHEFIE: wind, Ricequant, F{5ERHIL
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ER 41: PR 300 HHHN TR HESLNRSRHRES (BUREBIE 2024 £ 12 F 10 H)
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FHEFIE: wind, Ricequant, F{5EHHIL
E® 42: $iE 1000 FEHHINTA LES A SHENEES (BB 2024 £ 12 A 10 H)
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FHEFIE: wind, Ricequant, F{5EHHIL
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E® 43: EiE 50 I5HHAN P SIS RIS R (BIBSILL 2024 £ 12 A 10 HD
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FHEFIE: wind, Ricequant, F{5EHHL
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B3R 44: PR 300 HEN P M RIEH LRI FIEMILE 2024 F 12 F 10 B)
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FHEFIE: wind, Ricequant, F{5EHHL
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B3R 45: HiE 1000 EXAAM P TS RMEH LRI (BIEHIE 2024 F12 F 10 HD
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FHEFIE: wind, Ricequant, F{5EHHL

BRRBE LS4 E5HT (2011) 1461 5

28



5 5 101 % .
CHINA FUTURES

MEIRIREE FKF, FAE 50 FeEONBLLL LR 300 5 HOUARL f itk 205 SRS A8 2024 4EAXAE 9 AR
HE 10 AP A EAT S PR LT BRI, i HL R TE 50 8 BOWR RS2 7 SN 7E RS R B F AT
JEHEPSEY R o« HIE 1000 F5HUA kS5 SEIKFE 2024 4 T IR B, — UORTEAENTTT 7 R
BT BN AT BRSO R B AT S, A — oot 2 9 3 R RIE 10 A iR e e B AT
PR, AR, FE 50 $EHORBLLLR YR 300 $5BORBO S 7 ML T HHIE 1000 A8 IR 2 50
Ut

2% LTHA T _EIE 50 78 K0 5 Sk 2 02 AT 45 18, BIA K 2025 48 A R i 7 I sl i T g 45 5 2018
ELEBURL, FRAMEH HE _EAE 50ETF IR I8 5 AT S AR SRS 2373075 2016 4R, 2017 4ELLJ 2018 4k
AT, MRS SR R & 46 = EIFK 48 PR
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SR EWIR S

EF® 46: EiF SOETF #4355 3RRE 2016 £3RI
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FHEFIE: wind, Ricequant, F{5EHHL
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EF® 47: E3iF SOETF HiiR 4 SE /5 5RRE 2017 SR
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FHEFIE: wind, Ricequant, F{5EHHL
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ElF® 48: iF SOETF #4355 3REE 2018 £3RI
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FHEFIE: wind, Ricequant, F{5EHHL
M ERAE A EAE 50ETF JIBGHAT AL, KA, 2017 DL 2018 FE RV IR EE, R,
Wi 2025 4 A TSGR 2017 LA K& 2018 SRR IRARE, 4 it Sz 07 vl R TG — 2 (1 77,
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B ETF #ARL. 5 FUERHIUBR 50ETF SR LA 2 5 77 ik FAERHRIBR 50ETF HAAL 2024 4 FE il as w354 2023 4F
BB K . R R, _BUE 50 AR WIRCLAZ IR 300 TR WAL H R G i g 2023 42/ Mg AT,
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A BRI 3 ST AR 7= oo ol 55 SR 3 B0 i S T 3 U sl ) PR A, T L 224 e o B BB S R 4 1 T
b xet r T [ — R BUINAE B2 5 SCBL A DG4, S8 A IR T I 40 5t BT A (K e B R A 1 . TRk, BRATTT

BRRDHE ST ERHT (2011) 1461 5

33



5 5 101 % .
CHINA FUTURES

T 2025 AT A BT EEAR L BN A A S s BRI, TR SRS AR B R S B AT ARt BROR,
HUE P REH I 2018 4ESABLAY TO 5 I S N 1 7 -

WARCE & W BN R 5T, 2024 FEAEAR M BHATHIOH R T, &SRR P R E0S B T 7t
M B ZEARE N 4 4l BE, 2024 FEE0E 12 H 10 H, {CF FIIE 50 FaEOUIRL. IR 300 FE UL
e EAE 50ETF ML, HZR M%) IR 300ETF IR LA K 5% S yP R 300ETF JIAL 5 A wt Al (ERAFIEME, HA
RIS HUE, BRI S HE 2024 4E S AP S 7 SR RIS AT, X — S AT DU IZ AR AR S 2023
FEMXTECE 1, RIS SRR R FZ IR PR AE 2024 SEIIRIEL 2023 #HILT FAT. AHIBUHESE )7 g
RS R EoRA, BAIE 50 FREOWAL LA P& 300 TR 3207 SEMK 7E 2024 4FXAE 9 H FHI%E 10
F Ry (BT _EAT B S R B T RO B, T HL_EAIE 50 FE Bk Sy S AE B S I Eh T AT 2 R il
PR . FFIE 1000 $EECRCFMESE T SIS LE 2024 SEL T PIIRECK IR, — IS AEFEYI T R 8 R AT
BN I H R SN F B N AT, AU 9 A NRE 10 A R B AT s
6], HEOKE, LIE 50 FREOWAL LA A 300 F8HUHRCH S2 07 AR ST HHE 1000 i AR 2> SE A if -

Z% FIRXT 2025 4 A i AT AR I A E DL 40T, RO AR AT BN sl B B ISR T 5
FATTF AP s BRI Bt 2018 4F, ] S50ETF IALIEATHH O A A I b M 3277 B — i, AT RE R AH
T TE 3 2 J5 R R AE T T S B AR B TR S 4 /MBI = R, B ik s Rl Be oA 4 278 R it . B
i, 2025 EHIRLSE 7 T BERE N AT R ORI, MAR SO kI, B 2 LT REEMEMN L Ll — e
Tt
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