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SRUABOTT, SRR IR ANMERIVE, IR
A& PCR {H¥E i, Midnfi s ik W Eissh %
S, HO HIRLS MO BIRUER i 22 E i, 10 WKL skew f
PR TEEE 105.5, ML 300 HIBUE TG AN IR ARHE LT,
BARKE, REEERATE S, S REERRSA R, Rk
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B . WS,

T AR AR T, ARIIAURRAS PCR B IR LL[EIVE, I i
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FRRAL, PTA KIE@ M, BUARSCIERCRR, RS T,
HEHIBURAE PCR S REW/NIERTE, FIZFISEL, &
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TERR
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P/

RE

SRIER

SRR BPELRZHE, BBRM, THRXE

MR B ik, BRpkEVE. EAMTT, BB ELE TN
BTG, EEAK . Zutt X T R S TR s R R
P2 5HRIAFELT, K20 I8 R 1 i AT R R AR B S A, E 5
—JiH, ST CEEREE., ENrH, EESETr, R
— R TR, RREEITIF IR IREAE . RS E TAE, #E—
AR 55 M R U A AL LR, R SRR DS RFEUR,
A RBURTETE TR, IR m ST s s, (23t s =TT 3 P A i e
R . HEIE RHT AL R R AN P b T I R G R AR L, R
e I OREE (R 5 N A 2R S i s A DRI I R B, B
IR b R R . IRIINEGH “90/70 BUE” . “70/90 B
JEARE R T @bl E Ay, AR Dy SRR s e AT I 3 KA T AR
1, BUR B T AR GRS, ARSRHT 5 i3 I K B R AT
Reoxit—0a . B TIRYIZ AN, A E A R T AR D T
“70/90 BUK” .

W7, HHRE, MRS REL, Bl XSO
AN, BT HES) A ETAREEAR R, AL B AR ISR e
5, HUNBIRRER S i A B I B SR PR AR K T, RN RS B
Y ROV LRI RTE . WELRE, KREMNEHEIXE, #f
WA S BT, TR N IR TS . BN s H EIE
RAUCEK 0.17%k 3031.48 &, F3154 ATk 0.09%. Til7 g4
9609.3 12,76, LI 4 SEbRig LN 47.25 1270, $IBOT T, SR
RS I /MR, WIBURAE PCR A ki, HHilE SOOETF HiAX
A2 PCR B AEFF AT, BUE N 135.84%, HEMARAS PCR H4EfF
VA A B, iR 4 S IR B ksl % s, HO M
R MO JARUBR I 26 i 25 11.6 AN E 40 i, MO HARL skew fi % i £k
103.23, 10 HRL skew fhfEFa 4L A2 105.5, KRB R 300 HIBGH Y

BRELR
BH, BRiR s 58
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R T, BAORE, AREERATE S, 2k BRI A
PR o BRI £ S 5 M 4 B [m] g YT, W] TR ah . B
[ 34 R K MO JIALUE vega MK B 3 [0 1 S B BRIVIBURI -
WS

WEp: 4. ERIIBUSAZ PCR AE 2308 71.14%- 31.89%, 4R

%A PCR A 96.55%, PTA HARUEAZ PCR 1H 69.59%, SAAHABARAS ﬁ%ﬁ’w
VRt 1
sragni  PCRIH 62.76%. HINIBURAZ PCRAAILLINE, PHREAIRY, 25K m%, =
LEIRLL R PTA JIRURAE PCR S Ra 4R AL, PTA 2 3kib—ig, RIS
AR HSCRE, TSN M AR POR {15 Wik R, iﬁ%t
LR 2L, SN ErEIREY: THEREREES: FTr, MR
RBE SIS R, BRI TR, S,
friEE

Bk 11 SRR

_iF S0ETF 2.446 0.37 99.71 17.95
ST 300ETF 3.531 0.31 110.86 19.67
YR 300ETF 3.673 0.38 108.35 19.55
SATH S00ETF 5.360 -0.45 135.84 27.64
R 500ETF 5.474 -0.45 108.11 27.24
4 #R ETF 1.792 0.62 101.86 28.33
SRAE 100ETF 2.474 0.77 102.42 21.32
HiF 50 $5¥ 2413.74 0.52 72.67 16.92
PR 300 Fe# 3543.75 0.51 94.74 17.79

FRiE 1000 F5% 5447.75 -0.34 106.63 28.57
Bk wind, MAERA TR ST &R

Bk 2: B RAREE

o WA ERONIE WEE (%) RZPCR 00 IVBE)

7| 72000 -0.41 71.14 11.66
L2 19490 0.18 31.89 10.57
F B 2504 -0.67 69.76 17.27
P& 514.2 0.15 96.55 11.08
PTA 5846 -0.17 69.59 13.14
M 3258 0.28 62.76 22.79

%ﬁ?&ﬂéﬁ: wind,

PCUE I BRI 55
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Bl 3: ETFSEHES ()
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NG R FAQ ARG oAl
N VAHADHOO Ao ANNNC NN N
QOO Ao eo
NN oo S S S S
AN NS
O OO0 000000000000 00O oo
NARAAAANRNAAARAAAACAQA

s |- JESOETF 510050.SH e 1) MV A ETF 159915.5Z

s VR AIF 100ETF 159901.57

BRI wind, MAEHA TR &R
B3k 4: ETF BiIPURHER (D)

6.5000 4.2000
6.0000 4.0000
5 5000 3.8000
3.6000
>-0000 3.4000
4.5000 3.2000
4.0000 3.0000

© O N 0 W O O O «wW «HA ™

4 O N =@ O N N 9 m o o

0 D B O H H N H H N o

S © 6 o o H® +H€H o o o o

N A h N N H Mmoo S &

AN A A A A d & &S S

o o o o o o o o o o o

N & & & & ] A AN &N

e 11{[F500ETF 510500.SH HiIF500ETF 159922.5Z

s YR 300ETF 510300.SH s 71 YR 300ETF 159919.5Z

BRI wind, MAEHA TR IR
Bk 5: ETF iIPRHER (=)

1.0500
1.0000
0.9500
0.9000
0.8500
0.8000
0.7500
0.7000
0.6500
0.6000

2023-08-21
2023-08-31
2023-09-12
2023-09-22
2023-10-12
2023-10-24
2023-11-03

2023-11-15
2023-11-27
2023-12-07
2023-12-19
2023-12-29
2024-01-11
2024-01-23
2024-02-02
2024-02-22
2024-03-05
2024-03-15
2024-03-27

s 3} 61 SOETF 588000.SH s i} 31] 7 SOETF 588080.SH

B KIE: wind, MAUEMIBLHT T4 M0
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E3k 6. RISHABURIER
4100.00 7000.00
6000.00
4000.00
3100.00 3000.00
2600.00 2000.00
1000.00
2100.00 0.00
[(e} Vo] ~ [ee] [oe] )] o o ! — [e2]
- O N d O &N & +dH o 9~ 9«
0 O B O = W= N Hd H N o
@ Q@ Q@ < < < <4 9 Q@ <@ Q
N NH ®Nm ®OH N O o0 < I < <
N N N N N N NN NN N
o o o o o o o o o o o
N N N N N N N N & & N

e [ {[F50 000016.SH s 7778300 000300.SH

s F11]1:1000 000852.SH

BHEKIR: wind, MAUEHATEHF I & H5E
Bx7: tEAELRE (AN {Z5T) E&8: WmRARH (Bf: At)
12,000.00 150.00 160,000,000.00
10,000.00 100.00 140,000,000.00
8,000.00 |4 Wi “ ‘ 50.00 120,000,000.00
6,00000 \ f UJ ‘(‘l'u{ ‘“}Hu}“w‘ W"}J“H \‘MHW\‘\ H‘M"”WI‘I“ “U” “ 0.00 100;000,00000
4,000.00 -50.00 80,000,000.00
2,000.00 -100.00 60,000,000.00
0.00 150,00 40,000,000.00
o 6 6 o o o o o 20,000,000.00
oo g g g 0.00
IEI-I- B - 545958825889
— — o~ o~ o~ on [20] m
S g gggasg 338883535383
AN AN AN NN N NN O OO0 OO OO Hd NN OO
™ AN AN AN AN NN
SRR RRRR
I AN e R H RN
v N IR vo EL Y NIV I R Ae — VR H) 2
—— PR B —— PR B S PR SRRIF R A —— IR R SR R

Bk : wind,

B 9: S0ETF X PCR 5%z &

/\1Eﬁﬂ lﬁn‘éﬂ'ﬁj%

B3R 10: 300ETF (3F) HitX PCR 5z &

2,500,000
2,000,000
1,500,000
1,000,000
500,000

0

W RS (5K)

2023-03-22

e S BRI /NI (%)

N~ O I N AP
Nog g oo e
S N W IN0 O
299890
M MmO MmH nNn n on on M
N N AN AN AN AN AN
O O O O O o o o
N N AN AN AN AN NN

]

2023-12-28

2024-01-29

140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

2024-03-06

H ki sz B (7K)

2,500,000
2,000,000
1,500,000
1,000,000
500,000

0

2023-03-22
2023-04-21

2023-05-25

2023-06-27

140.00
120.00
100.00
80.00
60.00
40.00
20.00
0.00

2023-07-26
2023-08-24
2023-09-22
2023-10-31
2023-11-29
2023-12-28
2024-01-29
2024-03-06

A RAS (k) e 0 RS (5K
e [ A BN SN (%)

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

B3k 12: 300ETF () EIfX PCR 538

1,400,000 200.00
1,200,000
1,000,000 150.00
800,000
600,000 100.00
400,000 50.00
200,000 ‘ ‘ H H
0 R 000
RN NN N I ST
M SN ONW0NO AN m
QP dddo o
Mm N MH N N N N N N N - <
AN AN AN AN AN NN NN NN
O O O O O OO o o o o
AN AN AN AN NN NN NN NN

A RS B (5K)
e S0 11 /I (%)

A A R (5K)

300,000 200.00
250,000
200,000 150.00
150,000 100.00
100,000
50,000 50.00
0 0.00
NOOINTOWOVANTO O o
NG a9 Qg qqao
NSO 0D AN N M
0O0O0O0O0OOdd-d-AOO
NANNHhhdhohohoh o o <
AN
O0O0OO0OO0O0O0O0O0O0O0O0
NNANANAAQAQQQAQA

RS B (7K)
e [ 2 5V /N (%)

m— A RS R (5K)

BRI wind, PLEHISLHT & HE

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

B3 14: )45 ETF 4 PCR 5328

400,000 200.00
300,000 150.00
200,000 100.00
100,000 50.00
0 0.00
N OINSTOWOWANT D © o
N oA 40 00NN O
NS O™ VA AN M
OO0 00000 dd- oo
MMM mmm@mnonono s <
NN NSNS
O OO O 0000000 oo
NRAAARAAQNQQQQ

e A RS = (7K)
e S 32 11 /U (%)

A A R (5K)

1,200,000 140.00
1,000,000 1(2)888
800,000 30.00

600,000
60.00
400,000 40.00
200,000 20.00
0 0.00
NS INN OSSN A O 0 O O
NNANNNNONNNO
h S h O™ OO N oM
OO0 O0OO0OO0O0O A - OO
N hhhohoomaonaonons <
NSNS
el eolloloclocoEcoNolohoholh =]
NANAQAQARAQARAAA

m— ]\ RS R (5K
e [ BSE B /N (%)

m— A RS (5K

BRI wind, SAEHI TR ST &
BFE 15: PR 300 it PCR 53282 B3R 16: 4 1000 X PCR 58
200,000 160.00 250,000 140.00
140.00 120.00
150,000 120.00 200,000 100.00
. 150,000
100,000 80.00 80.00
60.00 100,000 60.00
50,000 40.00 40.00
20.00 50,000 20.00
0 0.00 0 0.00
N2232323953383 N22323539533R83
8585533320003 3 8338865683205 538
D033 83283833 DRA28328432838833
SRRRRISRRRRRRS SRRRISRSRRERR

m— A RS (5K
e JRAZ EEINI /NI (%)

A RS (7K)

AR (k) e H A S (5K)
e [,

AL BN/ (%)

HAERIE: wind, MU GTHE U S
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Bk 17: SFHE# PCR 528

Bk 18: P PCR 58

140,000
120,000
100,000
80,000
60,000
40,000
20,000
0

2023-03-22
2023-04-19
2023-05-19
2023-06-15
2023-07-14 | =
2023-08-10 |

] A S (5K)
e JRAZEENI /NI (%)

2023-09-06 | =

L
2023-11-07 | o=

2023-10-11
2023-12-04 | =

2023-12-29 |

2024-01-26 | -

2024-03-01 | .

350.00
300.00
250.00
200.00
150.00
100.00
50.00
0.00

A A 2 (5K)

200,000
150,000
100,000

50,000

0

300.00
250.00
200.00
150.00
100.00

LT T e 000
0.00

N OO N T O VO AN OO -

N ™+ 4 1 O+1 OO0 NN O

N T LHh OMNDDHO o NN M

O 0O 0O 0000 dHdAHA A A O O

Mo oo oh o oh oh on < <

AN AN N AN AN AN AN N AN NN~

OO OO0 000000 o o o

N AN N AN AN NN AN AN AN AN~

HA s As g (5k)  mmmm H A 8058 & (5K)

e FRAZ N /N (%)

BARRIR: wind, DSEBISTEFE
E&19: FEHHXPCR SEXE

Bk 20: RESHX PCR S5ZE
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400,000
200,000
0

N« n N~ O

AN AN NN AN

S W ®

o O O O O o

hhohohchoh

AN AN NN AN

O O O O O O

N NN AN AN

m— ] RS ()

e FRAZ NI /NI (%)

2023-09-22

2023-10-31

o
N
Ll
-

o
(o]
o
(o]

2023-12-28

2024-01-29

2024-03-06

250.00
200.00
150.00
100.00
50.00
0.00

H I A (5K)

100,000
80,000
60,000
40,000
20,000

0

200.00

150.00

100.00

50.00

0.00

2023-03-22
2023-04-19
2023-05-19
2023-06-15
2023-07-14
2023-08-10
2023-09-06
2023-10-11
2023-11-07
2023-12-04
2023-12-29
2024-01-26
2024-03-01

HGSs B(k) - A RS R (5K)

e JRAE LN /NI (%)

BERIH: wind,

B3 21: PTA Hi4Y PCR ER 8

DAL B T AT

B3k 22: EHMEPCR 5@ E

1,200,000
1,000,000
800,000
600,000
400,000
200,000
0

N NN WO

NN AN

oo O N ®

Qe

N h oo oo

NN AN A

OO0 oo oo

RN

m— ] RS (K
e [N/ (%)

2023-09-22
2023-10-31

o
o
—
NN

o
(o]
o
N

2023-12-28

2024-01-29

2024-03-06

200.00
150.00
100.00
50.00

0.00

A A 2 (5K)

500,000
400,000
300,000
200,000
100,000

0

250.00
200.00
150.00
100.00
50.00
0.00

N OINTOWANTO O

Nggdaddgddogdeodqqo

NS ONODOD NN M

QQQ QO oo

NN N NN NN NN NN T T

NN NN

OO0 0000000000 O

SR SR SR SR SR SR SR S SR SR S S

AN R i () e A 37 32 5 (5K)

e FRAZ NI /NI (%)

HAERIE: wind, MUEMIGTHETUE S
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3 23: ETF Hifaim (IV)

rd
=1

45.00
40.00
35.00
30.00
25.00
20.00
15.00
10.00

HE#R &

9¢-€0-vc0¢
T0-€0-¢0¢C
0€-10-¥c0¢
S0-TO-t7¢0¢C
[454 i X414
LT-TT-€¢0¢
S¢-0T-€¢0¢C
C-60-€¢0¢C
0€-80-€¢0¢
£0-80-€¢0¢
€T-£0-€¢0C
91-90-£¢0C
¥¢-S0-€20C
9¢-170-€¢0¢
T€-€0-€¢0¢
80-€0-€¢0¢
€T-¢0-€¢0¢C
¢T-T0-€¢0¢C
6T-¢T-¢c0¢
v¢-T1-¢e0C

VRIE100ETF IV

—— &300ETF IV
—— Y'500ETF IV

—— J"300ETF IV
—— {10001V
BRAERAR BRI (IV)

wind,

B3 24:

JHAR300 IV

—— JRS00ETF IV —— GV ARETF IV

——50ETF IV

45.0000
40.0000
35.0000
30.0000
25.0000
20.0000
15.0000
10.0000

9¢-€0-v¢0¢
T0-€0-¥20¢C
0€-10-vc¢0¢
S0-TO-t¢0¢C
¢T-CT-€20¢
LT-TT-€¢0¢
§¢-0T-€¢0¢C
C-60-£20¢C
0€-80-€¢0¢
£0-80-€¢0¢
€T-£0-€20¢C
91-90-£¢0¢C
¥¢-50-€¢0¢
9¢-¥0-€¢0¢C
T€-€0-€20C
80-€0-€¢0¢
€T-¢0-€¢0¢C
¢T-T0-€20C
6T-¢T-cc0¢
v¢-1T-¢e0¢
TO-TT-¢¢0C

—— rhjE10001V

IEH B T

A

e

—— JER300 IV

wind,

— LiFso1v
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O LW B

Bk 25 BamEfERR (IV)

HE#R &

9¢-€0-7¢0C
90-€0-¥¢0¢
£0-20-¥c0¢
81-10-¥¢0¢
8¢-C1-£¢0C
80-¢T-€¢0¢
0¢-T1T-€¢0¢
T€-0T-€¢0¢C
TT-0T-€20¢C
€T-60-€¢0¢C
¥¢-80-€¢0¢
¥0-80-€¢0¢
LT-L0-€20C
£T-90-€¢0¢C
50-90-€¢0¢
91-50-€¢0¢
T¢-v0-€20¢C
T€-€0-€20¢C
€T-€0-€¢0¢C
T¢-¢0-€¢0¢
T0-¢0-€20¢C
S0-T0-€¢0¢C

VR JPPEIV —— PR S PAEIV —— W AV
PTAT /I FHIV —— G FEIV —— P4 3 B EIV
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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



