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Vs = 59%5, (ERERERARZET R, BREst iR gtz
T KEWKE, RS EMIRE, BT WAL, X
Wi = e, FREUE SO 5

JIBUSAS EAEFFARAL,  SC PCREIAELIRIVE . HIBLER
BARSL, TR 55T, FRAURERN 2 Sk 1 48 00 B
MR EEATRR, el R, IR TS

T A BT T, SRR, S FARMIBURZE PCR fH
BV, B ERIIPURACTEERE T 1%, ArISCIc AR 2 1 T~
R gL, FREBEaR B, ARG T R
PTA IR AL BARE, B sl RARIE, =5 XA w7,
SRR B 5 A PCR HEHRAEMR, IRBARE R -
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TERR

i

P/

RE

SRIER

SRR BY, BEREERER

MA: BY. EATH, 355 H CPURT Tl S iR A
RYCRIEZ A,  m IR R0 B ORI T 1044 b 5
FIT, M EVCSRE R R B = kB 2= — Ik, fESREZ G5 L EdE
RHBURIE TR RT, SRS E R A ARSI, SR IA e 5 T
IS5 R T R SRR T R R

EATTH, 5 ML RS JE R AR SR E R R—AT
R T TANE AR 2 MR RA K. e mBIREIA ™, X
G A A S . E S H A2 o i B S E LL IS K 3.7%,
T 4.5%, HIME 2.3%. 5 B E TV InE R EE K 5.6%, T
H1 6%, HIMH 6.7%. FE 1-5 H 5= KB HEF T 10.1%, 1-4
A% 9.8%: 1-5 A4, A [E E = 5t [t 4.0%. 5 4,
2 E WIS R ER 5.0%. A 9 32 6 T RIS TR -5 AL
2, BEETAEMR: T ARG, 555, EREIRK
AREY R, BEEFHRFIHETPE. KPKE, AN E MmO,
BARTT SR WAC, KB ET 3 m, FREUS S

E—AE 5 H EIEFEEUL 0.4%1K 3018.05 £, RIE IR Lk
1.07%, QLB TR EL 1.26%, B 50 Fa 4k 0.69%, g mACH
7088.9 1270, At EiFszt 72.36 1270, WIRURAZ B4R, &
A PCR IFLLIEITE, ACBEARYERHICRE . FIE SOETF JAALU%AS PCR 1H
N 77.07%, HIE S00ETF BB EAE PCR EEE N 101.66%. LiiE
SOETF MR ARAL, TaEPH ) 53007, (IRER G 5N R
S fa G R, HO RS MO HAREH 28 8.2 NH 4 M. MO
IR skew MWL 97.2, 10 WIRL skew i fE %L 98.8, 15 Hig Ak
B, & BIARERB RN, FREBUSE S S BRI, ARETa8R R
X AR RIIR AR, 2 4E T IREE, B2 EsE,
LR G LS. NS,

B Bk
B, RERS
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B sl

MR :

i\ ERHARURAE PCR {E 73508 126.93% 82.83%, {41

BUAE PCR A 79.99%, PTA MHAUSKAE PCR {H 85.05%, SAAHARERAS

[ELEEEE

PCR {H 28.38%. H4AHARL . 35 & AERIAURAE PCR A [H17E, & B
FRAZTE R B, A S I i P B T T BRI 5
%, BRI WEL. PTA MIBURAS B,

M gL, B sl el

R R ARk, B
BB, RIS R 5 A PCR WG, IRDER R -

RERK
[ 7+

4
e

B
Va3
PTA
M

79040
20475
2537
552.4
5942
3374

Bk 2: B RIAREE

0.85
0.44
1.04
0.42
1.05
0.36

126.93%
82.83%
80.57%
79.99%
85.05%
28.38%

Bk wind, MAERA TR ST &R

15.65
12.52
14.34
13.55
11.34
17.75

WS
TIRER
Bk 1. SRR
o M WS WEOE (%) REPCR  IV(BE)
E 50ETF 2.458 0.16 77.07% 16.18
AT 300ETF 3.545 -0.28 87.69% 17.43
% 300ETF 3.681 -0.35 80.90% 17.19
AT S00ETF 5.224 -1.02 101.66% 29.49
M S00ETF 5.414 -1.02 98.63% 23.66
Ak R ETF 1.753 -1.30 95.81% 23.45
AUE 100ETF 2.444 -0.93 115.67% 18.22
1iF 50 5% 2413.97 -0.06 57.16% 15.91
PR 300 FaH 3528.75 -0.47 61.82% 16.01
FRE 1000 FE#L 5159.99 -1.29 94.91% 24.95
HHERIR: wind, PUEMIBRHE IS
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O LW fi

Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2023-12-08 2024-01-15 2024-02-27 2024-04-02 2024-05-14 2024-06-19

—— |- iIF50ETF510050.5H —— {I| ki ETF 159915.57
—— {411 100ETF 159901.57

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

2023-11-09 2024-01-09 2024-03-09 2024-05-09

—— ["{E500ETF 510500.5H=——"1'{I.500ETF 159922.52
— {/"{4¢300ETF 510300.5H—— i/ '{4300ETF 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

2023-12-082024-01-152024-02-272024-04-022024-05-142024-06-19

—— FHi50ETF5880005H ~ —— FHil#{50ETF 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 1000.00
2100.00 0.00

2023-11-09 2024-01-09 2024-03-09 2024-05-09
—— [iF50000016.5H ——/"i%300000300.5H —— '['{|F1000000852.5H

Ex7: SEEEERE (B4 Z7T)

BRI wind, PLEHISLHT & HE

B3 8: FWRIRE (Bafi: {ZiT)

2017-10-202019-06-192021-02-102022-10-182024-06-18

12,000.00 150.00 12,000.00
10,000.00 100.00 10,000.00
| y
8,000.00 ‘ . | 50.00 800000
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
— R E R e R E Y BT
— PRERIDERA — REERIEERA — Fm AR ERE

— FEhEARSFT

B3 9: S0ETF HifX PCR 58

HERIE: wind, MU GTHEFUE S

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

5000000
4500000
4000000
3500000
3000000
2500000
2000000
1500000
1000000
500000
0
2023-06-13

_EIESOET

140.00% 4000000

120009 5500000
3000000
100.00%
2500000
80.00%
2000000
60.00%
1500000
40.00%
1000000
.
20.00% 500000
0.00% o
20231013 20240213 20240613 20230613 20231013
FESNAZZE  —— LIUESOETF HEAUALZPCR SEIE300ETF I =

140.00%
120.00%
100.00%
80.00%
60.00%
40.00%
20.00%

0.00%
2024-02-13 2024-06-13

—3PIF300ETF HEAY FR 32 PCR

HHERIR: wind, PAUEMITTHT & HE
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HE#R &

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%
140.00% 400000 120.00%
1500000 120.00%
100.00%
100.00% 300000
80.00%
1000000 80.00%
200000 60.00%
60.00%
40.00%
500000 40.00% 100000
o
50.00% 20.00%
o 0.00% 0 0.00%
2023-06-13 2023-10-13 2024-02-13 2024-06-13 2023-06-13 2023-10-13 2024-02-13 2024-06-13
FIFS00FTF #EAU AR &  —— FRIFS00ETF HBfN A 32 PCR JPYR300ETF AR E  —— P VR300ETF £33 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
00000 160.00% 120.00%
140005 1600000
500000 100.00%
12000 1100090
400000 100005 0% 80.00%
1000000
80.00%
300000
800000 60.00%
60.00%
200000 600000 10.00%
40.00%
400000
100000 20.00% 20.00%
200000
o 0.00% o 0.00%
2023-06-13 2023-10-13 2024-02-13 2024-06-13 2023-06-13 2023-10-13 2024-02-13 2024-06-13
FRIESO0ETF #AfNELAc e —— FRES00ETF 84N AL 32 PCR %1\ BRETF 2BAT A A 2 1) A HRETF B4R 22 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% 200000 350000 140.00%
120.00% 300000 120.00%
250000
100.00% 250000 100.00%
200000
80.00% ' | 200000 80.00%
1 ,. ‘ | | ‘ J l 150000
60.00% | I{ i } K 150000 60.00%
. H ‘ | 100000
40.00% 100000 40.00%
50000
20.00% 50000 20.00%
0.00% 0 0 0.00%
2023-06-13 2023-10-13 2024-02-13 2024-06-13 2023-06-13 2023-10-13 2024-02-13 2024-06-13
—— JPR300 BRI AR 3ZPCR JPIR300 RER AL T rhif1000 AU E  —— FiF1000 HIN AL 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 N
100000 100.00% 100000
50000 50.00% 0000 50.00%
0 0.00%
2023-06-08 2023-10-08 2024-02-08 2024-06-08 0 000
2023-06-08 2023-10-08 2024-02-08 2024-06-08
MAZE — HATRLAZPCR FiZE  —— HAARPCR
" ey . . Pt Ve Vet 1
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
1400000 200.00% 140.00%
1200000 200000 120.00%
150.00%
1000000 100.00%
150000
800000 80.00%
100.00%

600000 100000 50.00%
400000 o 40.00%
50.00% <0000
200000 20.00%

0 0.00% 0 0.00%
2023-06-08 2023-10-08 2024-02-08 2024-06-08 2023-06-08 2023-10-08 2024-02-08 2024-06-08
MEEE  —— HEAAREPCR iR —— B AEPCR
" ey . Vo P it Yo St 25
BmRUR: wind, MAIFRI B0 &R
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR EfXZE
1600000 180.00% 800000 250.00%
1400000 160.00% 700000
200.00%
1200000 140.00% 600000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
500000 300000 100.00%
60.00%
200000
400000 40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-06-08 2023-10-08 2024-02-08 2024-06-08 2023-06-08 2023-10-08 2024-02-08 2024-06-08
e —— SRR ZPCR MEZE ——HIfALREPCR

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

2023-04-13 2023-07-10 2023-09-27 2023-12-25 2024-03-22 2024-06-19
——S0ETF IV —— 300ETF IV —— {%300ETF IV
—— JE3001Y ——PIF1000lV ——— TSO0ETF IV

—— I#500ETF IV —— (MEARETF IV —— {# UF 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

2023-04-13 2023-07-10 2023-09-27 2023-12-25 2024-03-22 2024-06-19

— kifsolv. —— %3001V —— 110001V

BRI wind, MAERA TR ST &R
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HE#R &

Bk 25: BB (V)

2023-03-12023-05-32023-08-1 2023-10-32024-01-1 2024-04-02024-06-19
— AT I —— P I —— I
——PTAE STV —— G PALIv— 9 IV

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



