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SRR H ) 26 H AR X A ERFTE 5.25% % 5.5%
ZIRIAAE o LB Al BRI BURR S A e Dk B, w
REAE AR5 TF AR A BT IO s A5 4K S8 DL RIRE ARt A
PR [ (5 R BRI Y SR IR S AT RETBUIB A R 2
RIRAE RS IR R 5 RIS T B R 2k, 2Rk, .

[ 7T, R EELV IR SIS, CEEFURM R
TR, BT R/ANRE R, FLARENGRI I IX, [l ER I
JE1 BTt

SRR, 4RSS T, IIAURAE PCR {H
EIACT 100%; IR E s F FdEgz, Bk 50 WIS
HHIE 1000 HIRLEEEZE 9.6 N FI 70 st skew fWfERELERE =
Bz, T 1000 FEHEHIRL skew i FEHE ke 7E 105.6, THIE
KRS P SN PSR eI BN 22 L A ENEV <E N0 Y (O
IR vega HREMEELE 2 F BB .

1 AR T, ARER IR SE PCR EARFFIRAL, 4
R E R, HETHIRRAE & SR BGE &, Eh X R
PTA HIBUKAZ PCR RN, BaBiE, PTA 2k T
B, RRASCIERUR M, SEIBURAE PCR ARG, B
Tt SRS R RIS KBk AHIRURAE PCR X
S, B BT, SRR B TE.
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SRIER

SRR B LB, BT, SEELEXIHE

MR B ik, BRukEVE. EAMTT, SERR B AL &) 2
H AR X [AIERETE 5.25% %8 5.5% 2 [AIAAR o &I fifs /R DR B R 26
AR IR BIEAE, PTREFES TR RN TT AR B8 B 44k 2L DL
[ ARF P P2 ik FEL 55 A P IR DY K SCRRIE SR s W] BTS2 i
&, FIMERIGTRR S RIBEE oR 8 Tk, LMKk, EANEIETT
[, 2024 4F 1-2 Ay, A E E 57 R 5 E g 4.2%; L ET
MV IEIME [F EE SERR I 7.0%; #1278 2 5t 8 A U3 5.5%: s ™
TERAAGEELL T 9%. SR EMSN, B %7 5 s g ]
Th, dE A EBAR AR B R RR BRI, = RS AR . IR
W7, THBEA%REL, AR REREE N, BhTFH#sh A B
AR B @R BRI R SE R, /MR S
JBE B B W 5 MR R AR AR A s DR/ Uk B0k S B e 3 Bk
AT . FLKRE, KEFHENREIX, fighsEasanrt. b
=25 H IR Eoluik 0.55%4% 3079.69 55, BMEAR AR 0.12%, 17
YA 10057 4476, ¥ESE 3 HRME G SARUOTIH, SRUHIAULAS
AR, ABURSE PCR E AL T 100%; SRS & I 3h % feidi&
2%, EAE 50 JAALS HIE 1000 HIRLRE S 2 9.6 AN A4 AL skew (w45
e RF AL, HIE 1000 B FE IR skew RETEEL 106.36, il
PRARHECK . AT BN B ZEIE TS R 1) MO AR vega
SREWS B S R BRRUR RS . VS E

=% Lk,
BRI TRE,
LB

[ZLEEEE

MR i BRAUEAE PCR B 23 71179 50.19%. 36.36%, B4 AL
HAZ PCR 4 89.13%, PTA HIFUELAE PCR {H 47.94%, SRR
PCR 18 63.69%. HEHHEURAS PCR ERFHICAL, IR % E R, T
HHAR A B SRaBE S, WahXIER: PTA JBUSAE PCR 4EHFIK
fir, FEWTE, PTA ZKIGEE NI, BUARSCHRCR M, WP

AR B
K ETT,
REHN
y ki k]
EF
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PCR fEARAL, BB [BITE, SEHRAE A A 5 R A Kk SRHHIAURAL
PCR J i, BRl ETF, ESR#ETRLEERE. S5,

TEE%
E 1 SRR

LF S0ETF 2.460 0.24 87.26 18.04
JATH 300ETF 3.572 0.08 80.39 19.22
A 300ETF 3.715 0.13 82.34 19.54
JATH S00ETF 5.575 0.25 97.68 26.71
M S00ETF 5.699 0.32 105.91 26.88
Sk ETF 1.856 0.16 102.61 27.31
RIE 100ETF 2.514 0.04 86.02 21.07
3iF 50 5% 2426.46 0.40 45.10 17.14
PR 300 HEEL 3585.38 0.22 62.78 17.58

FRIE 1000 FE%L 5659.15 0.92 90.10 26.74

BRI wind, MAIEHI TS0 &
B*2: &mptEdE

& 72620 -0.41 50.19 14.38
G2 19285 0.36 36.36 11.42
F % 2580 -0.27 50.02 20.68
P& 505.74 0.10 89.13 11.5
PTA 5922 -0.64 47.94 13.92
5 e 3324 1.13 63.69 21.72

HHERIE: wind, MU GTHETUE S
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B KIE: wind, MAUEMIBLHT T4 M0
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Rk 61 BROEHIBURHIES

4100.00 7000.00
6000.00
3600.00 5000.00
4000.00
3100.00 3000.00
2600.00 2000.00
| 1000.00

2100.00 0.00

2023-08-10
2023-08-31
2023-09-21
2023-10-12
2023-11-02
2023-11-23
2023-12-14
2024-01-04
2024-01-25
2024-02-15
2024-03-07

e | {F50 000016.SH e 71178300 000300.SH
s F111F1000 000852.SH

BRI wind, MAEHA TR &R

B®7: dt@AELRE (AN 1Z7T) B3 8: WRRE (Bafi: AHc)
12,000.00 150.00 160,000,000.00
10,000.00 100.00 140,000,000.00
8,000.00 | 50.00 120,000,000.00
6,000.00 ml | ‘V“ | HN}MM ’” N”.ﬂ;u i ‘J‘J,ul“‘ LWJMI\ Wi ””\“\‘ ’p 0.00 100,000,000.00
4,000.00 ik 50,00 80,000,000.00
2,000.00 -100.00 58,8881888-88
0.00 -150.00 ,000,000.
c @ = 9 = 9 = = 20,000,000.00
Q@ @ 9 9 @ 9 9 9 0.00
89389584 NYTSZLS0INGS
DS A A Y
g a8 gg8ggg 3088358355333 3
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™ = " AN AN AN AN NN
3 - SRR RRR
Y H A e R H RN
—— PR B —— RO RIS — VTR R AR —— PR R R
BRI wind, SAEHI TR ST &
B 9: S0ETF HitX PCR ElZE B 10: 300ETF (3F) HAtX PCR 5% E
2,500,000 140.00 2,500,000 140.00
120.00 120.00
2 2,000,000
,000,000 100.00 100.00
1,500,000 80.00 1,500,000 80.00
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0 0.00 0 0.00
EREEEEEE R E: SR ISLTURENSGS
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e AR RS (K e H A RS (5K AR A (k) e A RS (K
e [ 22 T A (%) e H| A T A (%)

B KIE: wind, MAUEMIBLHT T4 M0
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Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () EIfX PCR 538
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BRI wind, PLEHISLHT & HE

B3R 13: S00ETF (3R) HIfX PCR 5B

B3 14: )45 ETF 4 PCR 5328
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BERIH: wind,
B3k 15: FR 300 HitX PCR 5 &

DAL B T AT

B3k 16: HiF 1000 ¥3#X PCR SERXE
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HAERIE: wind, MU GTHE U S
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Bk 17: SFHE# PCR 528 Bk 18: P PCR 58

140,000 350.00 200,000 300.00
120,000 30000 o 250.00
128,888 ;(5)8.88 2 200.00
60,000 150.00 100,000 1(5)8'88
40,000 100.00 50009 '
TN =
0 0.00 0 LA e
T CELY LLELEE S3a9H5a8sgeny
8383853533449 338 33885883 d9388
MmO MmO mnmnnnons < MO oNNMHo‘OHonmonaoaoons <
AN AN AN AN AN AN AN NN NN NAaN NN NANAANANNNNNNN
SRRIRIRIIIIILR_R 2228888888888°%8
AR R (TK) e H A RS (5K AR A B (k) e H G RS B (K)
e [ AE AT NI (%) e [ BT A (%)

Bl wind, DAERITRBT A
B 19: FEHX PCR 5RXZE Bk 20: RESHX PCR S5ZE

1,000,000 250.00 100,000 200.00
800,000 200.00 80,000 150.00
600,000 150.00 60,000

100.00
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BERIE: wind, PAAIER T T &R
B3k 21: PTA X PCR 532 & E3k 22: SHHEX PCR 5 E
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HAERIE: wind, MUEMIGTHETUE S
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3 23: ETF Hifaim (IV)
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B3 24:
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Bk 25 BamEfERR (IV)
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TIPS

ANCLE RNV SR, B 2o O BACHR o o AR A 5 T v 1
Mo T A NIRRT FOR Ao 55 PR A BB ok B AT BERE 702
BT ARNMHNP PR, JE S HEAWAR A e, REW. A IR, S5,
SRR =7 IR RN . AR NS PR AS 2 DR AR 35 iR B AR HER S
T L BOUL i 42 B ) 4 B B ARAT R 2 A

ZHEEH

AR BE BERIRT A TP BURE, 3o w5 B R AR PR A 5 38
PEAAEMORIE, ARIENT & E B M@ A R AEEFAE . X
RIS GBS . MR B Al e 5 AR & i B REAS
—H A RFEE R o AR KAz WG A 51 KA AR
WfER M7 AR PR BRI A HEN s 73 A 57 H R
H 3914 B 30 S

F P ASNARAR T R R B R A — AR . AR TR IR BT
LRSS REAE EDRIE ST, AREE RN E R AR R R RA
& 780 R A R IR BT H AR W S5 IRDLBR A 2. A Al i
B NG FEAAR A AT E W B UG A A AR e RO, LK CE A1
) BRI BT ] .

FEARMIEOL T, A iR 5 S B 2 1R T I I AN KA O AR AT
BRI FEARMELL N, AR B AKAEAT A AR & AR A 25
JIt 51 BUAR R AR DA E -

AR WM AT e 5 BE BIAIL A RO Sr,  X F3 T A R  4
T BRI A 5« SR, ANB RT3, XU TR 7T R A K
HITE.

ARG AL AT IR A AT, REFmEVEal, AL
A UAEATIE AR RAIAURAT . 05T Tk, T BT AR XA
TRt FUE MR, HAGR ARG BAT AR RS WA



