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TIRER

Ek 1 SRFANEHE

PR HEER Tk EIE (%) PCR (%) IV(B& %)
|iiF 50ETF 2.637 0.38 90.81 19.12
YT 300ETF 3.954 0.53 90.59 19.31
T 300ETF 4.024 0.57 112.78 19.29
JP'T 500ETF 6.201 0.58 108.75 21.03
T 500ETF 6.320 0.64 118.02 20.68
Akt ETF 2.228 -0.22 70.89 25.04
AE 100ETF 2.929 0.10 133.62 20.50
VAR 300 FE % 3958.82 0.50 80.46 17.94
HHiE 1000 5% 6736.37 0.70 91.20 18.58
s KI5 wind, MAFITIHER
Bk 2: &mpdE
A THERA LR | kIR (%) PCR (%) V(P& %)
il 67220 1.20 199.93 20.52
2 18230 0.52 154.70 13.82
FH i 2507 1.46 101.11 20.48
RN 7560 0.72 129.74 15.65
PTA 5710 3.37 108.73 23.09
2 3701 -1.17 164.88 15.44
B sRUE: wind, MAUFHARBF A
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E3k 9: S00ETF (37) HfX PCR 5% &
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Ex 15:

FHIRAIX PCR 528 B3k 16:

PR PCR 5B
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B 17: FEHMRPCR ERXZE

Bk wind, MUEHITRBER S

Bk 18: BRMBHN PCR ERZE
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s KIg: wind, MAEMTETWER

B3k 20: A PCR 5% E
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Bk 21: SRR (IV) XtEE
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Bk 23: SOETF &R RER
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E5R 24: 300ETF #ifX (OF) RFJFHMERER
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BAERIE: wind, MUEIILEWF AR



O SLIEW B LA )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R S

Els& 25: 300ETF #ifX () REFENRER
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B3R 27: i 1000 BRISEAR R S MR ER
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Bk wind, MUFHITRBT RS
B3k 28: fARIBE R ANERER
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E&29: SBEREEREIRER
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35
30
25

20

15

10

5

0
2022/12/1 2023/1/1 2023/2/1 2023/3/1

202305 em—202306 ==—202307 202308
202309 =m—202311 e——202312 —HV20(%)
—HVA0(%) e HV60(%) o HV/120(%)

BRI : wind, DML A&



@ LI B 44 )
CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

HE#R S

Bk 31: BRAHBNESENRER
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Elsk 32: PTA AR S REIRES
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BAERIE: wind, MUEMILEWF AR
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Bk 33: SRR RERES
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