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—\ 2024 £ —FE SRMARSIERE IR S

2024 4 1240 N T HIANHB T 2023 AR, L EMMANHOKN BAE— R, AT
2R, NI NES S, RN MR SRR TFIE S T, MM, BT LiE 50 4
$ebU A B 1 SOETF WIL2 5b, SUA /S FRERA 20 F1 5 i shsk Ky ke 2023 4 IR 3947

AL EAT, WR R PR
B3R 1: 2024 F LEFRNSRABIRE 20 B ERR\XHE

FkARS B0 20 B SRR E Fi) 20 L SRR B0 20 B 5 SRR ME
000300 14.36% 22.31%

000016 12.98% 20.49%

000852 28.66%
510050 12.57% 20.35%

510300 13.79% 21.81%

159919 13.74% 19.99%

510500 23.59% 11.72%
159922 23.39% 12.21%
159915 25.74% 37.72% 14.60%
159901 19.21% 27.45%

588000 25.40% 43.99% 15.16%
588080 25.86% 45.00% 14.58%

FHEFIE: wind, Ricequant, F{5EHHIL
E% 2: 2023 FLEFZNERMPURS 20 B A LERIRE X EE

RO 20 FRSEIENAISE | 4R 20 FP e A mmmamg&m%%m
000300 13.22% 18.70%

000016 13.75% 19.64%

000852 14.77% 21.84%

510050 13.84% 19.83%

510300 13.07% 18.92%

159919 13.04% 18.55%

510500 12.43% 17.51%

159922 12.33% 17.41%

159915 17.29% 24.36%
159901 15.33% 19.90%

588000 18.25% 10.68%

588080 18.47% 10.58%

F#EFKJE: wind, Ricequant, FI5ERHEH

BRRBE LS4 E5HT (2011) 1461 5




@E} 5 5 101 % .
CHINA FUTURES

B3R 3: 2024 F LHFRNSRUABIRE 20 B SERRIBXHIER 2023 FLEXTHE

FREARES FREK 20 5 SR BeEh R I9E Tk 20 B B SEBEI R B AE Tk 20 B B B30 B/ME
000300 1.14% 3.60%

000016 0.85%

000852 13.89% 6.26%
510050 0.52%

510300 0.73% 2.90%

159919 0.70% 1.45%

510500 11.16% 4.40%
159922 11.06% 5.00%
159915 8.45% 13.36% 3.34%
159901 3.88% 7.55% 0.94%
588000 7.14% 12.96% 4.47%
588080 7.39% 15.56% 3.99%

HIEFYE: wind, Ricequant, FSEHFHILF
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F#EFKJE: wind, Ricequant, FI5ERHEH
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FHEFIE: wind, Ricequant, F{5EHHIL
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FHEFIE: wind, Ricequant, F{5EHHIL

T\ 2024 F EXFERMAIBR SRR L =N S
Wl ST, BRI SRR HOHOK 0 T BN Al 0 AT, 4 B BB VX ey 8

S EATER, HAriE 1000 BHs A VIX SB1E BT 4000 B k.
El® 8: 2024 £ R FEANSRHAN VIX HiiF

R VIX #{E VIX BAfE VIX B/ME VIX #Hi5E VIX Bt BAE VIX Bt/ ME
000300 17.32% 27.31% 2.95% 9.91% -3.20%
000016 17.13% 25.91% 8.94%

000852 26.87% 17.12% 9.28%

510050 23.81% 3.61%

510300 16.80% 24.57% 3.01% 9.02% 22.95%
159919 17.18% 25.42% 3.44% 9.05%

510500 22.38% 35.90%

159922 22.87% 36.07% 8.58%

159915 25.10% 19.92% 10.53% -8.36%
159901 20.12% 29.66% 0.91% 9.36% -4.16%

BRRBE LS4 E5HT (2011) 1461 5
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588000 28.62% 22.31% 3.22% -8.57%

588080 28.28% 22.59% 2.42% 12.20% -10.11%

F#EFKJE: wind, Ricequant, FI5ERHEH
E® 9: 2024 F EEFENERPANT A LESLNEHZREIE

= TAHERAR | TAHESRAR | TAMERY | TATEASRRKE | THAPESARE | TATESARK
i BeHME BB Rt IME HrisfE AN #AB/ME

000300 16.57% 28.19% 221% 10.80% -4.29%
000016 16.55% 25.94% 8.97%

000852 26.13%

510050 15.57% 23.58%

510300 15.95% 24.71% 2.15% 7.71% -3.93%
159919 16.05% 23.68% 2.31% 7.52%

510500 20.66% 37.78% 9.33%

159922 20.90% 38.54% 9.50%

159915 23.77% 34.22% 19.25% 7.76% -10.98%
159901 19.16% 27.80% -0.05% 8.69% -6.02%
588000 24.92% 35.48% 18.66% -0.48% 7.72% -13.28%
588080 24.80% 36.03% 19.00% -1.06% 7.91% -16.22%

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

ER 10: 2024 FF LEFEENERAN VIX B 2023 F25THE

R
Iﬁg VIX $1 VIX BkfE VIX B VIX RO | VIXROEE | VIX B
000300 0.39% 5.41% 0.26% -0.75% 0.45% -3.42%

000016 4.13% -0.34% -1.08%

10.07%

000852

510050 1.24%

510300 0.32% 2.15%
159919 0.48% 2.76%
510500 5.50% 12.18%
159922 6.23% 12.95%
159915 4.57% 11.49%
159901 2.03% 6.64%
588000 4.52% 11.64%
588080 4.26% 10.42%

FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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ER 11: 2024 F ¥ FRN MNP TR PEAARSKINER 2023 FLERHE

BER | TATESGORMY | TATEAGSREK | TRATESZESE | THTESOREK | TATEGSRE | TATEaZRE

] & BKE BME BHBIME WM KE BR B AME
000300 0.78% 8.54% 0.79% -0.36% 2.99% -3.39%
000016 5.44%

510050 3.64%

510300 0.40% 5.12% 0.06% -0.32% -0.25% -2.15%
159919 0.40% 4.06% 0.30% -0.29% -0.48% -0.63%
510500 5.84% 18.46% 2.03%

159922 6.31% 19.42% 1.55%

159915 4.03% 9.70% 2.95%

159901 1.82% 6.69% 0.33% -2.06% 1.07% -3.52%
588000 3.52% 9.36% 0.66% -3.62% -1.08% -5.95%
588080 3.53% 9.69% 0.85% -3.86% -1.33% -9.64%

HIEFYE: wind, Ricequant, FSEHFHILF

VIX S AL &5, e HBSRE, TPHE 1000 B8 IR S BRI 50ETF IIBURAFERAE, 43731
N 26.87%. 28.62%LA K 28. 28%, AHELT 2023 FERFERE, HAREANIIGT, RAEZDE FRE, 4
X &S G AN 10. 07%. 4. 52%LA K% 4. 26%, HHIE 1000 R IR VIX BMEZ 0 B il 2. a R paiEg &4
SRS VIX BIE A S B, B HIIE 500ETF MR AR Zh ik, 1R 0 — AN J R o) RELE T 54 LA
K, TERISIIMIT A= SRR R AT SEAHAR 1A B B S s e F ) O PR PEAE BRAIG, 0L TP (45 A B ke 3 3
WL 7T T _EAE 50 B IR, PR 300 JBHE AL, _EAIE SOETF AL LR PP 300ETF AL VIX
B FAFAHX ARG, ARECT 2023 SFERFERFA K, Hr BAUE 50 AR K _LAE 50ETF $IEGE
W —5E T

THE SRS RSB IEAXN ER RTINS VIX BEALEL, HRMNEA dfh R X R,
HHIE 1000 B4R HIBGRAF iR, AT P RHIAR S0ETF HIACE K, 1X— i VIX KIH X .

B ek B R BN T, AR EAE 50 AR IR L & _EAIE 50ETF HAL [ VIX 4% 8 7E 5L Ff o
/N, AESEARRI VIX SR 50 KA, 70 B4 4. 16%. 3. 61%, AREET 2023 4F A 4E M EEH — E IR
BRI EAT . EAMPIE 300 BIB9S PR 300ETF SR VIX S B R BIAEE . B T _EAE 50 B8 3L
LLK EVE S0ETF A2 41, FAIRLE P VIX SR SE AT 2023 GEAERE A R REE F7,
H AN HRIE 500ETF JABC AT FE R, HKCAHRIIE 1000 6 MR . B & il sh i IR BORE , A4F
AR AR 50 BARIIAL. _EAE SOETF B LA LY IR 300 e Il W~ 300ETF JIBL 4 32 U7
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F#EFKJE: wind, Ricequant, FI5ERHEH
MR XD ERLHTHA: EEHT (2011) 1461 5
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HIEFIR: wind, Ricequant, F1sEHHHIE
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FHEFIE: wind, Ricequant, F{5EHHIL
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FHEFIE: wind, Ricequant, F{5EHHIL
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FHEFIE: wind, Ricequant, F{5EHHIL
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FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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FHEFIE: wind, Ricequant, F{5EHHIL

BRRBE LS4 E5HT (2011) 1461 5
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FHEFIE: wind, Ricequant, F{5EHHIL
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