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S0ETF IR B Ak 13 T aE ARARAEL L, Fadie M IR AT BR
EAIE 50, PR 300 ARSI BARAL B, AN EIR IR
KR Inl v, IR B TR AT AR . AR TR AR Lk, RS
PR A R .

fe et AT T, SRR AE PCR 4EHFRAL, BRI
Ky FaE BB R, 2k E2E58% . PTA HIBUAZ PCR 34
bLlmlvg, Bas s R ORFAEARAL, S bk, 4ERFIXIAR=G
EH s FEME RGN Bk, HEIBURAZ PCR 4ERFIK
fr, SHEMBEEBER LT, 289 G100 SRR
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TERR
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RE

SRIER

SRR BEHRE, BT EAR

W FZFER, TFRIAEW Lik. E4MTTH, EE 4 H CPIH
EEIEK 3.4%, FFEnTi, mifEA 3.5%;: K 0.3%, FUAF
BIEIIN 0.4%. 4 A% CPI[FILLEE R 3.6%, A 2021 4 4 H LUK
fi; #%0 CPLIRLUHIE A 3 A1 0.4% N5 0.3%, N6 MHKHE
UCN B, T TSR A 9 A T aa ke e . SREF4 P g se
o

E N T, SRS EREAL, KSR s, PRRE . 52
HITH G ERECE: P E A RTINS RERIR, B
A EZ I E B B AN N S PR 2 BUR TR .
HS5H 18 Hild, FRANNEREAREHHNZE 025 MES A, 54
IR (& 54 AS L EEEAN NG AT SO 5 7 A 5K
2.35%11 2.85% SAT [ SR Gl M B ELS JR R T B K S B A S
R REEE, BB RS NE 55 B R AR B A 3k He il B2 S A
KT 15%, &5 RMEA N5 Sk 3k b ] 5 AV
T 25%. SeHb AW B R RAIE . R A A R
SO, b SN A ORIk . SREBGRRIME 5t RIRE
A E

A5 H _EIEFE Bk 0.08% 4R 3122.4 £, FIUE KK
0.21%, BDNLHRIEEK 0.29%, TIIHMACHT 8504.9 /27T AL IR B3 51 %
N 60.67 447G, IR T, xRl IR ACHRLLIg I, FAIE 50 1AL
A PCR [BIV%, FIAFH B 4k =, Bk S0ETF JIALRAE
PCR 1E )y 88.28%, H1ilE S00ETF AL A PCR (EHUE Ty 111.42%. |
iE SOETF AR AL T3 TLAEARARAE B, BRI MRS AR, Bk
50 YR 300 RFHIBEEARAL S, /I R AIR G I Rl
HO HIRL 5 MO WIRRR i 2 8 & 7.3 ANE 4 A1, MO IR skew 1 5
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E#7103.16, 10 WAL skew fWEETE%L 103.82, WEZFIEECFFa. tnde
By ik, ERSHhR R RER. X fEs%,

[ELEEEE

MR i B HIAURAE PCRAB 73704 76.17%. 39.66%, B4 1AL
FAE PCR 4 49.83%, PTA HIRUEAE PCR {H 54.44%, SRIBURAZ
PCR 18 40.20%. HTHIRUEAS PCR 4EFHIAL, BUASETSOR, Fa&sh
i, 2 KAE25% . PTA WIBURAE PCR #AELIRITE, Fa i sl Ok kF
FEARAL, S blk, AeFpXIAEGES: 3£ 4 I CPI FHLHEIRACT i
1, T EEAEE 9 F BRI, WRoT ORI R L 1 B ST, BT
5 JV AR E &L TR R OIREORER, StE RIS LR, BB
J%AE PCR 4ERFICAL, B IIRR S Bah% b, ZkiE4 Gik. SR
SRR VK, S RS N R, RGN, (S %.

BEE
BRUB: 5%

TIRER

Bk 11 SRR

_F3iF S0ETF 2.561 1.51 88.28% 16.67
ST 300ETF 3.676 1.13 88.94% 18.18
YT 300ETF 3.825 1.22 88.14% 18.31
ST S00ETF 5.504 1.44 111.42% 24.20
T S500ETF 5.712 1.38 101.28% 24.30
4 #R ETF 1.824 1.28 98.07% 24.95
SRATF 100ETF 2.555 0.99 87.52% 20.69
_H4iF 50 $53% 2524.17 1.40 54.34% 17.97
FIR 300 5% 3677.97 1.03 57.06% 17.10
FRiE 1000 F5% 5563.23 1.35 81.10% 2533

Bk wind, MAERA TR ST &R

Bk 2: B RAREE

7| 84250 2.00 76.17% 22.45
22 20995 1.16 39.66% 15.97
F B 2655 1.88 46.44% 18.41
P& 564.86 0.08 49.83% 15.06
PTA 5858 0.41 54.44% 12.7
M 3592 1.18 40.20% 19.57

HHERIR: wind, PUEMITRHE I HHE
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Bl 3: ETFSEHES ()
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2.4000
2.2000
2.0000
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T N O 1 N O 14 N 1 N O NO A N+ O
SO dddAdd S dAddmchodh s & b th
TP FFFFFTITIRIAFIRIIRLLIR;L?
N N N N N N N N < & & F & F 3 < < <
AN AN AN AN AN AN AN AN NN AN NN NN NN NN
O OO0 0O 000000000000 OoO o o
N AN AN AN AN AN AN AN AN AN AN AN NN AN NN NN
| iF50ETF 510050.5H = G\ ARETF 159915.52
VRE100ETF 159901.5Z
B kii: wind, PUFHITRWF & D
B3k 4: ETF BiIPURHER (D)
6.0000 4.0000
3.6000
5.0000
3.4000
4.0000 3.0000
[e)] o o — — o~ (o] < N n [(e)
o [20] o — o o i o o - o
S O 4 A A d A o
T 09 9 9 @ @ @ Q@ @ Q@ <Q
on on o o < < < < < < <
o o o o o o o o o o o
o o o o o o o o o o o
o~ [oV] o o o~ o~ [oV] o o o~ [oV]
H1{IF500ETF 510500.SH H1iIF500ETF 159922.5Z

—— J"YA300ETF 510300.SH —— J'A300ETF 159919.57

BRI wind, MAEHA TR IR

Bz 5: ETFSURRES (2)
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0.9000
0.8500
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0.7500
0.7000
0.6500
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o
(o)

S OISO N AN NN NSNSON NN
N TG dadq o
O -d d d N AN AN Add NN OO N S S LD W
GHPA A Q00 Q99092099
MmN N N N oI I & 8 5 9 < <
[ I o I o A o A o N o O Y A N o A X N o A o A X A o Y o A X B o A Y
O O 0O 000000000000 OO oo
N AN AN AN AN AN AN AN AN AN NN NANNN

—— R} 150ETF 588000.SH —— £} G 50ETF 588080.SH

B KIE: wind, MAUEMIBLHT T4 M0
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Bk 6: RIEHIPARNES

4100.00 7000.00
6000.00
3600.00 5000.00
4000.00
3100.00 3000.00
2600.00 2000.00
W 1000.00
2100.00 0.00
()] o o — R (o] o < n [Tp] (o)
o m o — o o — o o — o
D L S N Sy X
T 9 9 9 @ @ @ @ @ < <
o™ o o [a2] < < < < < < <
(] (] o (] (o] (o] o (] (o] (o] o
o o o o o o o o o o o
o~ o~ o o~ o~ (o] o o~ o~ (o] o
_-1F50 000016.SH = 7"¥%300 000300.SH

r11F 1000 000852.SH

BRI wind, DSBS D
EXR7: EABRESRA (B Z7T) Bk 8: MRRE (B {ZT)

10/000.00 10000 1200000
8,000.00 \ \ ; “I J 50.00 12'33388
6,000.00 | Al \“}‘WHW,.'uu i i “rwvm 0.00 ,000.
4,000.00 ‘ ’ -50.00 6,000.00
2,000.00 -100.00 4,000.00
0.00 -150.00 2,000.00
+ < ¥ S S < < <
DN S B 0.00
2288z 88 ¢g BEAIILSIALNSSS
-4 N N N h o ooh oo O NONMANNMNONANNM DN
398 98989 9489 QT QI QQ G0 oo g
R 8 & R R & & SoS38332ILReaNQN
N . s . RRRIRRIIRRIIRKRRR
A AN R Y H R
BmRUR: wind, MAIFRI TR0 &R
B 9: S0ETF HitX PCR ElZE B 10: 300ETF (3F) HAtX PCR 5% E
5000000 140.00% 4000000 140.00%
4500000 12000%  3°00000 120.00%
4000000
3500000 10000  SX0O® 100.00%
2500000
3000000 80.00% 80.00%
2500000 2000000
2000000 60.00% 60.00%
1500000
1500000 40.00% 40.00%
1000000 1000000
500000 2000% 500000 20.00%
0 0.00% 0 0.00%
2023-05-12 2023-09-12 2024-01-12 2024-05-12 0930519 023,091 0280119 0280512
FiFSOETFAfiZE  —— EiFSOETF #ANALEPCR PIRI00ETE Fi e —— (P YR300ETF HAT A ATPCR

B KIE: wind, MAUEMIBLHT T4 M0
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o

Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () EIfX PCR 538

2500000 200.00% 600000 180.00%
180.00% 160.00%
500000
2000000 160.00% 140.00%
14000% 100000 120.00%
1500000 120.00%
100.00%
100.00% 300000
80.00%
1000000 80.00%
0y
60.00% 200000 60.00%
. 40.00%
500000 40.00% 100000
20.00% 20.00%
0 0.00% 0 0.00%
2023-05-12 2023-09-12 2024-01-12 2024-05-12 2023-05-12 2023-09-12 2024-01-12 2024-05-12
rhiFS00ETF f%2 &  —— i S00ETF #R#U AL 3T PCR JFIR300ETF A8 —— JFIE300ETF ERfN A AZPCR

B KIE: wind,
B3 13: S00ETF (GR) HIfX PCR 58

ST B 2 S
B3R 14: f1N4R ETF X PCR 528

700000 180.00%
500000 160.00%

140.00%
500000

120.00%
400000 100.00%
300000 80.00%

60.00%
200000

40.00%
100000 20.00%

0 0.00%
2023-05-12 2023-09-12 2024-01-12 2024-05-12
HiFS00ETF FiicE  —— HiFS00ETF ER# A 2 PCR

2000000 140.00%
1800000
120.00%
1600000
1400000 100.00%
1200000 20.00%
1000000
200000 60.00%
600000 40.00%
400000
20.00%
200000
0 0.00%
2023-05-12 2023-09-12 2024-01-12 2024-05-12

BIAVARETF Fi 328 —— G ARETF $ARUAR ZZPCR

BRI wind,
B3R 15: R 300 AR PCR 5% &

SGE B T 5 A0
B3R 16: FPif 1000 J#X PCR 5 &

160.00% 350000 400000 160.00%
140.00% 300000 350000 140.00%
120.00% 6
] 250000 300000 120.00%
100.00% 250000 100.00%
200000
80.00% ‘ | 200000 80.00%
ﬁ ‘ M U 150000
60.00% \y" yv \ [' T 150000 60.00%
i N
100000
40.00% 100000 40.00%
20.00% 50000 50000 20.00%
0.00% 0 0 0.00%
2023-05-12 2023-09-12 2024-01-12 2024-05-12 2023-05-12 2023-09-12 2024-01-12 2024-05-12
—— PF300 ERAT AL TPCR PR HRE HIE1000 %8  —— iE1000 AT AL ZZPCR
HHEARIR: wind, PLUFIATTHE T E W
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Bk 17: SFHE# PCR 528 Bk 18: P PCR 58

250000 350.00% 300000 300.00%
300.00%
500000 250000 250.00%
250.00%
200000 200.00%
150000 200.00%
150000 150.00%
100000 150.00%
100000 100.00%
100.00%
50000
0.00% 50000 50.00%
0 0.00% 0 0.00%
2023-05-09 2023-09-09 2024-01-09 2024-05-09 2023-05-09 2023-0909 2024-01-09 2024-05-09
REZE —EARPCR REZE — FNAL PR

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

1800000 250.00% 180000 180.00%
1600000 160000 160.00%
1400000 200.00% 140000 140.00%
1200000 120000 120.00%
150.00%
1000000 100000 100.00%
800000 80000 80.00%
100.00%
600000 £0000 60.00%
400000 0.00% 40000 40.00%
200000 20000 20.00%
0 0.00% 0 0.00%
2023-05-09 2023-09-09 2024-01-09 2024-05-09 2023-05-09 2023-09-09 2024-01-09 2024-05-09
MEE — EAEIPR MEE — EEEPCR

BAERIR: wind, DSEBISHEAE
E% 21: PTA fifX PCR 528 B3k 22: SHHX PCR 5z E

1600000 180.00% 200000 250.00%
1400000 160.00% 00000
200.00%
1200000 14000% o000 :
1000000 120.00%
500000 150.00%
100.00%
800000 400000
80.00%
600000 300000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-05-09 2023-09-09 2024-01-09 2024-05-09 2023-05-09 2023-09-09 2024-01-09 2024-05-09
AE ——HNALAPCR AR —— HAEAPCR

HHERIR: wind, PAUEMITTHT & HE
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B3k 23: ETF BAfXBRR (1V)

45.00
40.00
35.00
30.00
25.00
20.00
15.00
10.00

2023-03-30 2023-07-12 2023-10-24 2024-01-29 2024-05-17

——50ETF IV —— Y'300ETF IV —— VR300ETF IV
PIR3001V ——H14F1000lV —— J'S00ETF IV

—— JRS00ETF IV —— GV ARETF IV VRUE100ETF IV

BRI wind, MR TR IR
B3k 24: RESHEARBRIR (IV)

45.0000
40.0000
35.0000
30.0000
25.0000
20.0000
15.0000

10.0000

2023-03-24 2023-07-07 2023-10-20 2024-01-26 2024-05-17

—— LiF50lVv. - —— JF¥R300 1V —— HHIE10001V

Bk wind, MAERA TR ST &R
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Bk 25: BB (V)

0.35
0.3
0.25
0.2
0.15

0.1
0.05

2023-03-22023-06-12023-09-02023-11-22024-02-22024-05-17
—— PSP —— AR SV —— B S
PTAT JJFHIV —— G FEIV — P& B EIV

B RIS DB BT TS W AR
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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



