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Bk 1 SRFAREHE

PR HEER KRR (%) PCR (%) IV(B& %)
|iiF 50ETF 2.619 -0.11 92.03 18.46
YT 300ETF 3.951 -0.23 94.37 19.40
T 300ETF 4.022 -0.22 102.54 19.47
JP'T 500ETF 6.159 0.42 118.52 21.88
T 500ETF 6.273 0.29 91.29 21.67
Akt ETF 2.226 1.50 90.50 22.79
AE 100ETF 2.892 0.52 105.11 19.45
VAR 300 FE % 3959.23 -0.09 87.95 18.14
HHiE 1000 5% 6624.40 0.32 97.23 19.02
s KI5 wind, MAFITIHER
Bk 2: &R
A THERA LR | kIR (%) PCR (%) V(P& %)
Gl 67430 -0.95 232.54 19.39
2 18710 -0.48 142.75 13.87
FH i 2386 -1.28 123.85 21.19
RN 7518 -0.50 135.98 14.32
PTA 5654 -0.60 96.68 21.96
2 3472 1.37 78.65 17.63
HARRIE: wind, PHIERIRHER
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 5% &
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Bk 23: SOETF &R RER
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Bk 29: SBEREEREIRER
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45
40
35
30
25
20

15
10
5

0
2022/11/1 2022/12/1 2023/1/1 2023/2/1 2023/3/1 2023/4/1

e 202306 mm= 202307 = 202308 202309 e=—202310
202401 =—HV20(%) =—HV40(%) =m—HV60(%) =———HV120(%)

BAERIE: wind, MUEMILEWF AR



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

HE#R &

Bk 33: SRR RERES
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