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B sl
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Bk 1 SRFAREHE

PR HEER KRR (%) PCR (%) IV(B& %)
|iiF 50ETF 2.569 -0.58 96.49 16.98
YT 300ETF 3.907 -0.69 81.25 17.20
T 300ETF 3.979 -0.82 76.28 17.19
JP'T 500ETF 6.107 -0.51 93.44 19.84
T 500ETF 6.239 -0.40 82.49 18.81
Akt ETF 2.156 -0.83 87.08 20.78
AE 100ETF 2.864 -0.90 97.32 18.30
VAR 300 FE % 3868.81 -0.77 68.41 16.56
HHiE 1000 5% 6584.42 -0.81 96.22 16.30
s KI5 wind, MAFITIHER
Bk 2: &mpdE
A THERA LR | kIR (%) PCR (%) V(P& %)
Gl 67760 -0.51 137.13 13.1
2 17820 -0.89 115.03 14.42
FH i 2124 -1.39 76.19 23.76
Ak 450.7 0.17 107.46 10.37
PTA 5584 -0.11 59.08 19.53
2 3991 0.35 81.14 20.71
ARV wind, DMUFHATH R EB
B3 3: ETF HiPHrER
10.0000
8.0000
6.0000 M""""
4.0000 m
I e = e S
0.0000
IS8 AN283Id2Kk2.
§8358-:58858353883383%
O 0O 0O 0O 0 0 d d d dd AN AN N AN AN AN OO O
S55555888888558888888¢

e [ {FS50ETF 510050.SH e 7158 300ETF 510300.SH

e PR 300ETF 159919.5Z

tH1{F500ETF 510500.5H

s 1] 500ETF 15992257 s il MV A ETF 159915.5Z

e X {F100ETF

BAERIE: wind, MUEIILEWF AR
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BAERYE: wind, DLAEHITHF A
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s KIg: wind, MAFMTEHER
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B3R 9: S00ETF (GF) HIfN PCR 5%z & E3R 10: 300ETF (3f) HIfX PCR 5% &
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HURKIR: wind, YEW SR A
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Bk 15: P PCR 528
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Bk wind, MUEHITRBER S
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s KIg: wind, MAEMITEHER
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Bk 21: SRR (V) XtEE
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BAERVE: wind, DLFEHIEHFA
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Bk 23: SOETF &R RER
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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&
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BAERVE: wind, DLFEHITHFA
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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
2023/1/3 2023/2/3 2023/3/3 2023/4/3 2023/5/3 2023/6/3

e 202308 mm=202309  =m=202310 202311 e=———202312
e HV20(%) == HV40(%) e HV60(%) o HV120(%)

BAERIE: wind, DLFEHITHFA
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Bk 29: SBEREEREIRER
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B3k 30: AEANESENEER
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B ks : wind,

DAL BRI AL



HE#R &

O LW fi

WL 23w

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 31: PSR RDRES
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Elsk 32: PTA (iR S REIRES
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BAERIE: wind, MUEMILEWF AR
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Bk 33: SRR RERES
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A RIE: wind, PAEIATEHT R E
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TIPS
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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 .



