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Bk 1 SRFAREHE

B W EE Tk kg (%) PCR (%) IV(F&H %)
|- 1iF 50ETF 2.647 1.03 104.88 19.70
VT 300ETF 3.975 1.09 97.61 19.21
&1 300ETF 4.044 1.02 110.82 19.34
VT 500ETF 6.247 1.05 105.08 21.52
AT 500ETF 6.360 1.02 125.81 21.18
Akt ETF 2.265 1.75 73.89 23.61
AE 100ETF 2.962 1.30 98.05 19.83
PR 300 FEEK 3982.38 1.10 72.36 17.98
thiiF 1000 F5 %k 6809.39 1.31 91.02 18.24
Fd Ry wind, MAFEARWFARES
Bk 2: ERAREE
pia LA LA | EkERIE (%) PCR (%) IV(B& %)
| 67530 1.03 194.39 19.59
& 18150 0.61 131.01 14.14
FH 2496 -0.95 107.26 22.08
RN 7527 0.32 185.09 15.78
PTA 5852 -0.10 77.86 27.18
R 3640 1.14 114.90 17.52
B sRUE: wind, MAUFHARBF A
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 5% &
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Ex 15:

FEIRAIX PCR 528 B3k 16:

PR PCR 5B
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ER 17: FEHRPCR ERXZE

Bk wind, MUEHITRBER S

Bk 18: BRMBHN PCR ERZE
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B 19: PTA HifX PCR ERiXz &

s KIg: wind, MAEMTETWER

B3k 20: SR PCR 5 E
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Bk 21: SRR (V) XtEE
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Bk 22: Bt ERE (V)
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Bk 23: SOETF &R RER
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HARFVE: wind, DLAFRATLE R HS

E5R 24: 300ETF #ifX (OF) RFJFHMERER
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BAERIE: wind, MUEIILEWF AR
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ElsR 25: 300ETF #ifX () REFEMRER
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HARFVE: wind, DLFRATLHER S

B3R 26: IR 300 IRIEI R S MBI RES
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B3R 27: i 1000 BRISEA RS MR ER
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Bk wind, MUFHITRBT RS
B3k 28: fARINBE R M ENERER
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BAERIE: wind, MUEMILEWF AR
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Bk 29: SBEREEREIRER
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Bk wind, MUFHITRBT RS

Bk 30: RERRBEESRHERES
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Bk 31: BRAHNESENRER
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BRI wind, VISR

Elsk 32: PTA (iR S REIRES
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BAERIE: wind, MUEMILEWF AR
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Bk 33: SRR RERES

60

50

40

30

20

10

0

2022/11/1

2022/12/1

e 702305  e==——=202307

e HV/20(%) o HV/40(%)

2023/1/1 2023/2/1 2023/3/1

e 202308 202309 202311
—HV60(%) e HV120(%)

BRI -

wind, PUEMIBRHEAEL



HE#R &

@ LI B 44 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

TIPS

ANCLE RNV SR, B 2o O BACHR o o AR A 5 T v 1
Mo A NIRRT FORL e 75 PR A BB ok E AT BERE, 70 AmiZ
ST AR NMHRME PR, JE S EAW AR A e, REW. A IR, S5k,
ABAEATEE =TT M B . ARNA G R A 2 IR P ) B A e
T L BOUL i 42 m ] 4 B B A 2 2 A

RIEH

AR BE BERIRT A TP BURE, 3o w5 B R AR PR A 5 38
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