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o FEWIRAE, B DRERRILS R S Bk . FEIR
A, RAEINEFERRE, mRBCRIRE LS, RIE
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[, EAE 50, IR 300 R SIBESI4ERF AL, HO AL
5 MO HIBLFE B Z A LU 8.7 N E 7 o IR 5L
FAE. BIRIIBRAZ B 2 K IG /Mg R, dRiie sy
BHITECR, BRBOEMR, REGTHIEAL.

T A BT T, SRIBUR A B 5 A PCR BT, B Dy
BHAIAL S, (EFS S Al T RE, AT 2 kAT DI s i
RV BEBATG - PTA HIBUEE PCR BT, B8 e sh Z AR Ff
FEPTSARAL, PTAARSE NI, X%, Ha R
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B FIAAEINEES. sok, £E 4 J9ER. PMI HdE 5 KR5S
THUH, ZUm, iR, EAIEE R R, WSEMRTIEL: |
Bk, VIXBAE TR, AT XU T R
[ T, R REOA R 2 UE S B T AR s e A A 1
B BRI, PURAE 5 ™= Rk i, (Rt s b= s o
RIE. BORMEFHH, BAT g H| @K IR fa %, 1ok, At
M A . HEBeTTYg, mTse. H. B REWGRMAESLS TS fer
SRR Br, FEGE Y AT ER X, A E SR 4 HIREREH DK R
8%, b, MK 5.1%, HOBK 12.2%; HHIHE 5134.5 12
g, O EIERIURME 5 RIE. ERE, Rt Nk
Jei, TIRECR LR, S L 0, Sk N B % REEAT
1.
A2 5 H IR B 0.83%) 3154.32 A5, TRUERRTK
1.55%, BNMERIEEK 1.87%, LiE 50 %% 300, FFiIE 1000 F5 %47
4K 0.63% 0.95%- 1.63%. A EACHTN 9057 1476, LLBEIY.
BT, SR RUBAS IR EE I I, B3¢ PCR BRIV,  LIE SOETF
IR AE PCR BN 95.94%, FFiIE SOOETF #ARUAAE PCR (HEUE A
76.82%. EAIE 50, JPUE 300 RIS R B LERHMNAL, HO IS MO
SRR 22 A LSRR 8.7 AN 43 5. MO AL skew fii i3 4k
104.16, 10 KL skew i/ TE % 102.05, ffETE5CTFa. B kIR
L2 REE/MERF, SRS RO, BRIER, B
TAsREL, Kk B AUEESE

WER: i, BRHIBURAS PCR A 25N 97.71% 43.01%, 4 HARL
B EEAR  /HSC PCR N 46.76%, PTA WIEUMZ PCR 16 105.36%, AR R
PCR {H 45.75%. 4RSS &5 %38 PCR [BIFF, EJ7BH AL B, H R 3%
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B BN BE, BT 2 AT VIO S AL = 5 B AT 1 - PTA JUIBUK
A2 PCR EJb, RSB RORFFAE P ARG, PTA R, % [X1A
B, EEEERIE AR, KR ERFREGRGES: WEINRE
BRI RNER, AZ PCR B, ¥R Epob . SRR
Jirk, USRI . S

7

s
Bk 11 SRARREE

_F3iF 50ETF 2.536 0.63 95.94 16.90
$ATH 300ETF 3.656 0.97 91.34 18.74
YR 300ETF 3.800 1.01 75.52 18.42
SATH S00ETF 5.643 1.82 76.82 25.20
R 500ETF 5.765 1.87 72.89 25.21
43R ETF 1.856 1.92 73.40 26.50
SRAE 100ETF 2.559 1.43 86.73 20.66
HiF 50 $5% 2501.73 0.63 58.41 18.23
SR 300 F5¥ 3664.56 0.95 53.77 17.95

FRiE 1000 F5% 5626.83 1.63 78.13 26.98

kIR wind, MAEHATEHE IR
B3k 2: BAPREE

7| 79630 0.11 97.71 16.65
B 20600 0.91 43.01 13.19
=28 2564 0.71 62.55 16.92
P& 548.1 -0.16 46.76 13.13
PTA 5820 -0.10 105.36 12.44
M 3571 -0.64 45.75 19.85

Bk wind, MAERA TR ST &R
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BRI wind, MAEHA TR IR
Bk 5: ETF iIPRHER (=)
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B KIE: wind, MAUEMIBLHT T4 M0
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Bk 6: RIEHIPARNES
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BRI wind, DSBS D
EXR7: EABRESRA (B Z7T) Bk 8: MRRE (B {ZT)
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BERIE: wind, PAIER T T &R
B3 9: S0ETF HitY PCR G 8 B3 10: 300ETF (3F7) HE#X PCR %8
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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
0 0.00
N AN O O NN OO OO
LY FAFFAAQNYYOQ
< LD O™ OO A N N
O 0O 0O 000 -H -+ = OO0 O
MmN onohonhohh oo S o <
N AN AN AN AN AN AN AN AN NN AN
O O O O 0O 00O 00O oo o
N AN AN AN AN AN AN AN NN

m— A B (K
—— HBEZ & (%)

A RS 2 (5K)

300,000 200.00
250,000 150,00
200,000 :
150,000 100.00
100,000 50.00
it |
0 | 0.00
N T O N OO N~NINS<SEWM A A M
O 1 O 1 1 O 1+ 1 1 N
TN OMNODO e N o NS
SSOS ST LIS S 3T
Mm N O MmO MmO N N on N < < < <
N N AN AN AN AN AN AN AN NN AN
O O O O O 0O 0000 o o o
N AN AN AN NN AN NN AN NN
AR () e A T B (GK)
—— H A & A (%)

BRI wind, PLEHISLHT & HE

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

B3 14: )45 ETF 4 PCR 5328
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HHERIE: wind, MU GTHETUE S

B3R 15: 7R 300 53X PCR 5% E

B3 16: Hif 1000 Hi# PCR 53X 8
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HAERIE: wind, MU GTHE U S
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Ex17:

FEIRAIX PCR 528

Bk 1

8:

PR PCR 5B
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Bk 19: FEEXPCR ERXE

BPERIE: wind, PLUFHITURE T &

il

Bk 20: RESHX PCR S5ZE

1,000,000 250.00 120,000 200.00
800,000 200.00 1:2383 150.00
600,000 150.00 60’000 100,00
400,000 100.00 40,000 S0
200,000 50.00 .

| 26099kl . AL
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AR (FK) . A R (5K) AR () — A RO (5K)
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BAERVE: wind, DLEMITEHT &S
B3k 21: PTA X PCR 532 & E3k 22: SHHEX PCR 5 E
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HAERIE: wind, MUEMIGTHETUE S
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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



