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TiEE%
i L SRR

B W EE Tk kg (%) PCR (%) IV(F&H %)
|- 1iF 50ETF 2.723 0.93 77.94 20.10
VT 300ETF 4.073 0.89 82.28 19.50
&1 300ETF 4.145 0.75 67.95 19.80
VT 500ETF 6.200 0.34 98.09 19.94
AT 500ETF 6.326 0.36 98.11 20.02
Akt ETF 2.187 1.06 72.24 21.91
AE 100ETF 2.953 0.78 66.86 19.98
PR 300 FEEK 4004.98 0.88 47.43 19.54
thiiF 1000 F5 %k 6499.54 0.05 55.02 18.00

BRI wind, MAER SR A
Bk 2: &mpdE

pia LA LA | EkERIE (%) PCR (%) V(R %)
| 68860 -0.81 100.44 12.65
& 18460 -0.35 80.25 9.86

H 2322 -1.07 104.54 20.65

Vak 455.04 -0.47 94.18 9.67

PTA 5804 2.72 85.20 16.33

R 4322 -0.39 138.85 22.89

Fu RJs: wind, PLUEHHTTWHE A
B3k 3: ETF HifURHER
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BAERIE: wind, MUEMILEHWE AR
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Bk 4 RIEFPARRES

9000.0000
8000.0000
7000.0000
6000.0000
5000.0000
4000.0000
3000.0000
2000.0000
1000.0000

0.0000

0

2020/01/16
2020/03/25

AN+ O 0 0 O
NN OO -
N~
nmMN~NoaN NS
OO0 —+4090
N~ s s
O O O O -
AN AN AN NN
[cleoNoNeoNeoNe)
AN AN AN AN NN

s Y1300 000300.SH

e 113/ 1000 000852.SH

NO DOCTO M < OO
N ANANANO A A A NN N
e S T T T
OO NMNMWLNOO A M
OO0 1 10000+ 00
~N S S S S >SS
A AT A NN AN ANANONDM
AN AN AN AN AN AN AN
O OO0 0000000 O
NN AN AN AN NN~

2023/06/02
2023/08/04

BRI wind, DIFHALRWER &
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s KIg: wind, MAFMTEHER
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HURKIR: wind, YEW SR A
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B3 13: R 300 it PCR 5%z & B3k 14: FiE 1000 HiX PCR 58

200,000 12000 100,000 128-88
150,000 100.00 80,000 120.00
80.00 60,000 100.00
100,000 60.00 40,000 80.00
40.00 ’ 60.00
50,000
20.00 20,000 40.00
20.00
0 0.00 0 0.00
— OO ST N T OO A N o< :
oM AN O O OO d d A A T OO T N OO A 1 ;<
0 00 M N H NS O N QDN QR Q@ Q o
O OO0 1 1 OO0 O O O o o 00 0 O 4 N I N OO < 1 OIS
NN NN N MO NN oH o R AFRSIRRIPIFI
AN AN AN AN AN AN AN NN NN N AN AN AN AN OO OO NN N M
O O O O O O OO0 o o o o N AN NN NN NN~
AN AN AN AN NN NN AN NN O O 0O 0O 000 oo o o
N AN AN AN AN AN NN AN AN
[ T R AE [ AT . N T
I P St () L S RE(K) L () A 7 R (5K
e AT (9 o
H /N (%) e AT/ (%)

s KIg: wind, MAEMITEHER
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Bk 15: P PCR 528

B3k 16: FEREX

PCR 5@ &
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Bk wind, MUEHITRBER S

ER 17: FEHRPCR ERXZE

Bk 18: HE&HN
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Bk wind, MUERITRWT RS
B3 20: TN PCR ERXE
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Bk 21: SRR (V) XtEE
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BABERIE: wind, MUEHALEHTF A&
Bk 22: HRENEERE (IV) X
0.6000
0.5000
0.4000
0.3000
0.2000
0.1000
0.0000

2022-04-01
2022-05-01
2022-06-01
2022-07-01
2022-08-01

2022-09-01
2022-10-01

2022-11-01

2022-12-01

2023-01-01

2023-02-01
2023-03-01
2023-04-01
2023-05-01
2023-06-01
2023-07-01

s Y] T2 T PRIV e Y145 T2 ) BNV e B 2 )P (ELIV
e PTATE JJ BNV e T7A] 2 53BNV e 145 TPV

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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B3R 26: IR 300 IRIEI R S MBI RES
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B3R 27: i 1000 BRISEA RS MR ER
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25
2 Qs
AL =
15
10
5
0
2023/2/27 2023/3/27 2023/4/27 2023/5/27 2023/6/27 2023/7/2

e 202309 ===—=202310 ==——202311

202312 emm—202401

e HV20(%) == HV40(%) e HV60(%) o HV120(%)

BAERIE: wind, DLFEHITHFA



HE#R &

@ LI B 44 )

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

Bk 29: SBEREEREIRER
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Bk 30: RERRBEESRHERES
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Bk 31: PSR RDRES
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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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T L BOUL i 42 m ] 4 B B A 2 2 A
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AR BE BERIRT A TP BURE, 3o w5 B R AR PR A 5 38
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—H A ARFEEER IR o AR KSR GG S A 51 AN AR
WfER M ITi5 . A PR B A HENIA S 73 A 53 H R 7
H 3914 B A B
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& 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
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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
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
MU SRR R AG . 05T Tk, R B AR MY
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