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TiEE%
i L SRR

B W EE Tk kg (%) PCR (%) IV(F&H %)
|- 1iF 50ETF 2.541 0.59 91.76 18.77
VT 300ETF 3.869 0.68 91.29 18.35
&1 300ETF 3.938 0.69 84.88 18.49
VT 500ETF 6.017 0.75 114.76 20.01
AT 500ETF 6.143 0.77 104.53 19.82
Akt ETF 2.138 0.23 87.28 21.76
AE 100ETF 2.859 1.06 92.67 19.45
PR 300 FEEK 3845.43 0.94 74.26 17.14
thiiF 1000 F5 %k 6507.27 1.34 101.43 16.37

BRI wind, MAER SR A
Bk 2: &mpdE

pia LA LA | EkERIE (%) PCR (%) V(R %)
| 68460 -0.04 220.43 14

& 18315 0.74 148.80 13.63
H 2091 2.25 63.80 24.38
Vak 448.86 -0.06 170.97 11.39
PTA 5522 0.58 79.29 22.24
R 3751 -0.95 108.52 22.67

Fu RJs: wind, PLUEHHTTWHE A
B3k 3: ETF HifURHER
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BAERIE: wind, MUEMILEHWE AR
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Bk 4 RIEFPARRES
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BAERYE: wind, DLAEHITHF A
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HARRE: wind, MIFHALRWER &S
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s KIg: wind, MAFMTEHER
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E3k 9: S00ETF (37) HfX PCR 5% &

E3R 10: 300ETF (3f) HIfX PCR 5% &
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Bk wind, MUEHITRBER S
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B3R 13: 7R 300 HifX PCR 5 &

Bk wind, MUEHITRWT RS

El3% 14: HiF 1000 FifX PCR 52 &
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s KIg: wind, MAEMITEHER
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Bk 15: P PCR 528 Bk 16: P PCR 5 E
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BRI wind, PUENIBEHER
Bk 17: FEAXPCR 5R%E E% 18: HEIPNPCR 5HXZE
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Bk wind, MUERITRWT RS
B3 19: PTA A PCR 5% & B3 20: TN PCR ERXE
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s KIg: wind, MAEMITEHER
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Bk 21: SRR (V) XtEE
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BABERIE: wind, MUEHALEHTF A&
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BAERVE: wind, DLFEHIEHFA



HE#R &

O SLIEW B

B sl

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 23: SOETF &R RER

35

30

25

20

15

10

5

0
2023/1/3

2023/2/3 2023/3/3 2023/4/3 2023/5/3 2023/6/3

— — T e 1 2 BE=
—HV20(%) e HVA40(%) e HV60(%) e HV120(%)

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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BABRRIE: wind, MUEHALEHT A&

B3R 26: IR 300 IRIEI R S MBI RES
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BAERVE: wind, DLFEHITHFA
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B3R 27: i 1000 BRISEA RS MR ER
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Bk wind, MUFHITRBT RS

B3k 28: IR S MEIRER
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BAERIE: wind, DLFEHITHFA

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
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Bk 29: SBEREEREIRER

30

25

20

15

10

0
2023/2/14 2023/3/14 2023/4/14 2023/5/14 2023/6/14

e 202307 202308 e 202309 202310 em——202311
—202312  —HV20(%) —HVA0(%) —HV60(%) m—HV120(%)
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Bk 30: RERRBEESRHERES
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Bk 31: PSR RDRES
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B3k 32: PTA HAPR B RER
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BAERIE: wind, MUEMILEWF AR



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

HE#R &

Bk 33: SRR RERES
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A RIE: wind, PAEIATEHT R E
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FEARATREOLT , AHRd o 045 2 BRI ) T DL I AN R B AR AT A
BRI RGN, AL B AR A EIE A AR & AR A 25
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