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FIT), M EVSRE R R = kB 2= — Ik, fESRE G 5L s
RHBURIE TR RT, SRS E R A ARSI, SR IA e 5 T
I8 R 2 30 TR H T

N JTE, RATAAE S AR IR (M2) % 301.85 Jife
TG, LK 7%; PR XM (M1) &% 64.68 F127G, [ FBE
4.2%; JFEHHEH (M0) &% 11.71 Fifeit, FHBEK 11.7%. Ml
RPUESACKR S . M1 3G T 5 fE RA A SR> 8T
FETF LA AR RS Z AN EA L. MBI N, X
tE g A S0 . 5 O ARSI o B S E LE RS K 3.7%,
i 4.5%, BiME 2.3%. 5 HMBLL B TAV3E e A EE S K 5.6%, T
6%, HIMH 6.7%. T 1-5 H = IR #& BRI R % 10.1%, 1-4
A% 9.8%;: 1-5 Ay, A E 5t 5 5 A K 4.0%. 5 O,
AR A R 2N 5.0%. P9V 2 s2 TR RN T S5 AT AT
R, BEETAGMR: TWA4ERFAEBIE: ™= 55%, (HEEEX
AREY R, BAKTHRFFHRPE. KPRE, A E MK,
BRI R R MAC, KSR 2 R, Fe RO (A S .

EA G H EAEFE B 0.55%3)% 3015.89 £, VRIERFE K
0.31%, BIMEBIRTK 0.83%, A HAZHEZR 7540.4 17T, JblHE 4
32 33.01 {470, WIBUSZ BN TR, A8 PCR FRLL/MIE R,
RS FEAR YRR RE . _AIE SOETF #IBUSKAS PCR AN 86.04%, HHilE
S00ETF HABUa2E PCR HEUE N 107.65%. LiE SOETF HIAL & Al
V&, TREE ) 538, IREEY T 5 PR B AR SO A RR,
HO HIALS MO IR ZE N 9.3 B 4 . MO IR skew {5 4551
98.1, 10 HAML skew MWEFEEL 97.1, IREFREUIRAL, FH BIIRE B
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B, RERS
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WrIEl . SRS E SCHE SECRTUY], AR 4R B lnlERons 2 Sk A 26 I e
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W 4. ERHARUAE PCR E 437N 133.91%- 103.34%, 34
BUSAE PCR A 72.75%, PTA MIBUKAZ PCR 1H 94.43%, SXAHARRAS

[ZEEEEL

PCR 1H 66.99%.
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Bk 1. SRHAREERE

L3F SOETF
ST 300ETF
YR 300ETF
ST S00ETF
R S00ETF
Bl iR ETF
YRIF 100ETF
LiiE 50 F54%
R 300 $5HL
FRIE 1000 F5%

2.454 -0.61 86.04%
3.544 -0.28 87.82%
3.684 -0.32 101.43%
5.251 -0.34 107.65%
5.447 -0.42 103.17%
1.768 0.68 97.63%
2.457 0.33 109.86%
2416.34 -0.42 67.78%
3536.20 -0.15 69.61%
5183.97 0.06 85.29%
BRI wind, MBI BLHTTE WAL

Bk 2: B RIAREE

16.31
17.54
17.49
29.26
23.12
23.81
18.29
15.67
16.41
24.96

il
#

gl
Ve
PTA
B

78110
20290
2516
549.46
5862
3399

-1.81 133.91%
-1.34 103.34%
-0.51 85.35%
0.18 72.75%
-1.28 94.43%
-1.68 66.99%
HHERIR: wind, PUEMIBLHTTE WAL

17.93
13.11
15.14
13.78
11.35
17.64
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-06 2024-01-11 2024-02-23 2024-03-29 2024-05-10 2024-06-17

—— il 50ETF 510050.SH —— {7 ETF 159915.57

—— {1 100ETF 159901.5Z

BAEARIE: wind, PHEHITRBE A& WH
Bl 4: ETFIABWRRES (D)

6.0000
5.8000
5.6000
5.4000
5.2000
5.0000
4.8000
4.6000
4.4000
4.2000
4.0000

2023-11-07 2024-01-07 2024-03-07 2024-05-07

—— {IF500ETF 510500.5H—— |1 IF500ETF 159922.57
—— {4 300ETF 510300.5H—— /" {%300ETF 159919.5Z

3.9000
3.8000
3.7000
3.6000
3.5000
3.4000
3.3000
3.2000
3.1000
3.0000

kIR wind, MAEHATEHE IR
B3k 5: ETF HiPUFHER (=)

1.0000

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2023-12-062024-01-112024-02-232024-03-292024-05-102024-06-17

—— FHi50ETF 588000.5H = il i SOETF 588080.5H

HHERIE: wind, MU GTHETUE 0
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Bk 6: RIEHIPARNES

3900.00 7000.00
3700.00 600,00
3500.00

5000.00
3300.00
3100.00 4000.00
2900.00 3000.00
2700.00

2000.00
2500.00
2300.00 100060
2100.00 0.00

2023-11-07 2024-01-07 2024-03-07 2024-05-07
—— [iF50000016.5H ——"{4300000300.5H —— '}11|F1000000852.5H

Bl wind, DAUERITRBT A
E&7: EEBEERE (BA: {Z5T) Es& 8: MBLRE (Bf: {Z7T)

12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
| y
8,000.00 ‘ . | 50.00 8,000.00
6,000.00 ]‘ 0.00
\ 6,000.00
4,000.00 -50.00
4,000.00
2,000.00 -100.00
2,000.00
0.00 -150.00
2021-11-02 2022-11-02 2023-11-02 0.00
e e 2017-10-182019-06-172021-02-08 2022-10-142024-06-14
T ER T e SRR HEA
— PRERITERA— RRETDERA —PTERERSERA  — AN RARSAE

BmRUR: wind, MAIFRI B0 &R
B3 9: SOETF 38X PCR 538 B3 10: 300ETF (5F) HifX PCR G2

5000000 140.00% 4000000 140.00%
4500000
120.00% 3500000 120.00%
4000000
3000000
3500000 100.00% 100.00%
2500000
3000000 80.00% 80.00%
2500000 2000000
60.00% 60.00%
2000000 1500000
1500000 20.00% 40.00%
1000000
1000000
9
500000 oo 500000 2000%
0 0.00% 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
_iFSOETF EAN AL RZ &2 —— [ IES0ETF 23§ A ZZPCR SPUR300ETF EEfN 22 8 —— JPIR300ETF EEAN R ZZPCR

HHERIR: wind, PAUEMITTHT & HE
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Ezk 11: S00ETF (GP) HitX PCR 5gxr& B3k 12: 300ETF () EIfX PCR 538

2500000 200.00% 00000 180.00%
180.00% 160.00%
500000
2000000 160.00% 140.00%
140.00% 400000 120.00%
1500000 120.00%
100.00%
100.00% 300000
20.00%
1000000 80.00%
200000 60.00%
60.00%
40.00%
500000 40.00% 100000
20.00% 20.00%
.00%
o 0.00% 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
thiFS00ETF B4 8  —— chiFS00ETF HA#NF 22PCR SFIR300ETFEBIRE 8 —— P 300ETF HE4% 32 PCR

BRI wind, AR TR IR
B3 13: S500ETF (GR) HifX PCR 58 B3 14: 64k ETF HifX PCR 5 &

700000 180.00% 2000000 140.00%
1800000
— 160.00% 120.00%
140.00% 1600000
500000 1400000 100.00%
120.00%
400000 10000 0% 80.00%
1000000
80.00%
300000
800000 60.00%
60.00%
200000 600000 40.00%
40.00%
400000
100000 20.00% 20.00%
200000
o 0.00% 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 090612 2093101 2024013 20240613
FUFSOOETF HEAXAHSZ 8 —— AR IFSO0FTF HAAX A 3ZPCR SARETF R R 2 U ARETF E3AUA 3 PCR

BARRIE: wind, DS F
E% 15: PR 300 S PCR 528 i3 16: FIIE 1000 X PCR S B

160.00% 350000 400000 160.00%
140.00% 300000 350000 140.00%
120.00% 300000 120.00%
250000
100.00% 250000 100.00%
200000
80.00% \ | 200000 80.00%
! I
fw *' \ | J 150000
60.00% | V b 150000 60.00%
. w I | 100000
40.00% 100000 40.00%
50000
20.00% 50000 20.00%
0.00% 0 0 0.00%
2023-06-12 2023-10-12 2024-02-12 2024-06-12 2023-06-12 2023-10-12 2024-02-12 2024-06-12
—— 3K 300 HEAL R 22 PCR SPR300 EEMN Rl A HiF1000 B A AR —— FhiiF 1000 2EAX A 32 PCR

BRI wind, D4UEHITRHT T HES
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Bk 17: SFHE# PCR 528

Bk 18: P PCR 58

350000 350.00% 350000 250.00%
300000 300.00% 300000
200.00%
250000 250.00% 250000
200000 200.00% 200000 150.00%
150000 150.00%
150000 100.00%
100000 100.00% 150000
N 50.00%
50000 50.00% 50000
0 0.00%
2023-06-07 2023-10-07 2024-02-07 2024-06-07 0 0.00%
o o e Y 2023-06-07 2023-10-07 2024-02-07 2024-06-07
mizE —— HfNELREPCR MR —— B RPCR
% e . . 2t Ve Moy 2
BRI wind, AR TR IR
. = . =
Bk 19: FEHR PCR 5% E B 20: ZLHNPCR ERMXE
1800000 250.00% 300000 180.00%
1600000 160.00%
250000
1405000 200.00% 140.00%
1200000 200000 120.00%
150.00%
1000000 100.00%
150000
800000 80.00%
100.00%
6500000 100000 60.00%
400000 50.00% 40.00%
50000
200000 20.00%
0 0.00% 0 0.00%
2023-06-07 2023-10-07 2024-02-07 2024-06-07 2023-06-07 2023-10-07 2024-02-07 2024-06-07
g —— HEIAZZPCR zE —HAUkZEPCR
% by . N e Ve St
BmRUR: wind, MAIFRI B0 &R
&3% 21: PTA PCR 5 B3R 22 &7 PCR E
E
1600000 180.00% 800000 250.00%
1400000 160.00% 700000
200.00%
1900000 140.00% 600000
120.00%
1000000 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%
2023-06-07 2023-10-07 2024-02-07 2024-06-07 2023-06-07 2023-10-07 2024-02-07 2024-06-07
Mg —— EfUALAPCR MEZE — HRARPCR

Bk wind, MAERA TR ST &R
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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

2023-04-11 2023-07-06 2023-09-25 2023-12-21 2024-03-20 2024-06-17
—— 50ETF IV —— J"300ETF IV —— J#300ETF IV
—— JF3001V —— 1E1000IV —— {TS00ETF IV

—— J#500ETF IV —— fIJMlfZETF IV —— {41 100ETF IV

B ARIE: wind, PHEHITRBE A& WH
Bk 24: BRIBHIBRR (IV)

45.0000

40.0000

35.0000

30.0000

25.0000

20.0000

15.0000

10.0000

2023-04-112023-07-06 2023-09-25 2023-12-21 2024-03-20 2024-06-17

— Lifsolv. —— %3001 —— HriF10001v

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

0.35

0.3

0.25

02

2023-03-20023-06-02023-08-12023-11-02024-01-12024-03-22024-06-17
—— PP IV —— PR v —— WEE R
——PTA LIV —— GRS — 8 3 PV

B RIS DB BT TS W AR
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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



