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Bk 1 SRFAREHE

PR HEER KRR (%) PCR (%) IV(B& %)
|iiF 50ETF 2.680 0.90 84.44 16.76
YT 300ETF 4.025 0.98 89.33 17.19
T 300ETF 4.094 0.96 79.04 17.24
JP'T 500ETF 6.277 1.49 93.78 19.20
T 500ETF 6.388 1.30 74.69 19.09
Akt ETF 2.255 0.67 88.40 20.69
AE 100ETF 2.933 0.89 106.76 18.01
YR 300 FE %L 4029.09 1.02 74.13 16.01
HHiE 1000 5% 6723.30 1.35 74.70 17.13
s KI5 wind, MAFITIHER
Bk 2: &mpdE
A THERA LR | kIR (%) PCR (%) V(P& %)
Gl 67410 1.28 226.35 19.35
2 18470 0.19 133.06 13.7
FH i 2334 0.17 93.93 20.78
RN 7424 0.16 148.07 14.28
PTA 5620 0.61 105.27 22.54
2 3497 1.36 105.29 18.77
ARV wind, DMUFHATH R EB
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 5% &
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Bk 15: P PCR 528

Bk 16: P PCR 5 E
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Bk 23: SOETF &R RER
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ElsR 25: 300ETF #ifX () REFEMRER
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B3R 27: i 1000 BRISEA RS MR ER
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B3k 28: IR S MEIRER

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 202305 = 202306 e 202307 202308 em====202309
=——202311 =—HV20(%) =—HV40(%) =m——HV60(%) =———HV120(%)

BAERIE: wind, DLFEHITHFA



HE#R &

O SLIEW B

B sl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 29: SBEREEREIRER
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B3k 30: AEANESENEER
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Bk 31: BRAHNESENRER
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Elsk 32: PTA (iR S REIRES
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Bk 33: SRR RERES
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TIPS
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