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B W EE Tk kg (%) PCR (%) IV(F&H %)

|- 1iF 50ETF 2.706 -0.66 84.37 18.18
VT 300ETF 4.019 -0.86 75.07 17.93
&1 300ETF 4.092 -0.80 85.81 18.17
VT 500ETF 6.204 -0.91 110.10 20.68
AT 500ETF 6.326 -0.86 92.70 20.55

Akt ETF 2.180 -1.49 82.20 22.98
AE 100ETF 2.881 -0.79 84.51 18.91
VPR 300 FE 3k 4027.88 -0.86 77.04 17.57
thiiF 1000 F5 %k 6611.64 -1.36 89.77 18.74

BRI wind, MAER SR A
Bk 2: &mpdE

pia LA LA | EkERIE (%) PCR (%) V(R %)
| 67070 -0.59 205.39 16.84
& 18275 -1.00 142.78 12.24
H 2287 -1.97 103.22 20.8
Vak 453.18 0.18 108..43 14.72
PTA 5426 -0.77 102.64 22.65
R 3527 -0.48 82.98 16.55

Fu RJs: wind, PLUEHHTTWHE A
B3k 3: ETF HifURHER
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Bk 23: SOETF &R RER

35

30

25

20

15

10

5

0

2022/12/1

2023/1/1 2023/2/1 2023/3/1 2023/4/1 2023/5/1

— N ] —_— YT ES
—HV20(%) e HVA40(%) e HV60(%) e HV120(%)

BABRRIE: wind, MUEHALEHT A&

E5R 24: 300ETF #ifX (OF) RFJFHMERER

35

30

25

20

15

10

5

0

2022/12/1

2023/1/1 2023/2/1 2023/3/1 2023/4/1 2023/5/1

—4f  —FH —%F T
e HV/20(%) e HVAQ(%) e HV60(%) e HV/120(%)

BAERVE: wind, DLFEHITHFA



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

HE#R &

ElsR 25: 300ETF #ifX () REFEMRER

35

30

25

20

15

10

5

0
2022/12/1 2023/1/1 2023/2/1 2023/3/1 2023/4/1 2023/5/1

—uf  —TFf —%F =
—HV20(%) e HVA40(%) e HV60(%) e HV120(%)

BABRRIE: wind, MUEHALEHT A&

B3R 26: IR 300 IRIEI R S MBI RES

35

30

25

20

15

10

5

0
2022/12/1 2023/1/1 2023/2/1 2023/3/1 2023/4/1 2023/5/1

—4f  —FH —%F T
e HV/20(%) e HVAQ(%) e HV60(%) e HV/120(%)

BAERVE: wind, DLFEHITHFA



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

HE#R &
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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
PEAARFIORAE,  BARAE AT 68 A5 B MA S R AR T, S
RIS GBS . AR B ) e 5 AR 5 i B REAS
— A ARG R R o AR SAZE R W S 7 BT R AN ] AR
WfER M ITi5 . A PR B A HENIA S 73 A 53 H R 7
H 3914 B A B

F P ASNARAR T R R B R A — AR . AR TR IR BT
LRSS REAE &N HE ST, A EE RN E R AR TR RA
& 780 B R P RFIR I BT HAR . W55 IRDLBR A 2. A Rl i
B N FEAAR A AR AT W B BOR ST A AR e RO, LK CE A 1
) B WASLHTEA .

FEARATREOLT , AHRd o 045 2 BRI ) T DL I AN R B AR AT A
BRI RGN, A B AN A AR & AR A 25
JIt 51 B0 R AR AT S AE

AR WM AT e 5 BE BIAIL A RO Sr,  X F3 T A R  4
T BB A 7 SR, AR EAIECT 1, MU TLAT UK AN K
HIE.

ARG AL AT IR A AT, REFmEVEal, AL
NG UARATI 2NBIAR . B HIREAG . gl s A T W AR M)
TR FUR RS, HAER AR S #AT AR A5 WAz .



