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FUABUSAZ & FFF, s PCRARNL, £0d—3 FgkE, =8
KIEERTBCE AL IR, B s AR .



O HiEA b W 2l

HE#R &

TERR

i B R RE

SRR RERE, Rgoth, BT AR

M BY. S, £E 6 A CPLELLH 3%, FEIEZEEF 6
HUSREACAKE, Tt 3.1%, BIETF 3.3%;: FRELRE 0.1%, TfhF
0.1%, FIEFFF. EE 6 HiBk AR, IR ER 9 HEEM
RPEIT 100%.

E AN, FE 6 H CPIFL ik 0.2%, il ik 0.4%, Fi{A
0.3%. VM AKFImIGHBURAZE, M1 FIEK, HmBIKT I, &
THORFFEER, P NBgRE., IEN S eSS, 25
ROFORAIE S LU B, PRI mE . = Rdil, EEEML a5

SR BURZ . KIIRE, 18BUSE AL, AR SR ML, KSR 7

I, I HASEAE I B IUATHE, SRR EEEM, ANRMIEE
RO, R E N, BT R EUE G R

A5 H EIETE B 0.48%4K 2977.13 &, VARIEELTETK
0.5%, BIMARIETEK 1.25%, TRACEIL 6820 1470, LI & kA
13.52 4276, Fa¥0H WEIEIRLLER, RS AS EIRLgm, bk
SOETF ¥ARUSAS PCR {H M 88.06%, IFLL/MEAES); H1iE SOOETF #i
BUSAE PCRAEHUE Y 106.26%, FHEL/NMERITE, S Bk 50, %
300 S BEARXT RS, INEEESS . BAAKE, MRAC PCR EALLHTL
JAE O T, RIS B S S AT . IR A /N
RS, ABAAERHIRAL, Fa8ifH ) 5 I, TRBUR 1 5 PR
AR S s (A G R, 10 BIRLS MO HARFES 228 1.4 NFH 4P M. MO
HIRL skew fmFEFE%L 100.7, 1O BAML skew i 4E%L 100.9, i HHAA
FEfRE R sy, BRI ARG AR, Ja T DMK R U
F. WES%,

EBURE,
RIgR%

WS Hi. FEHARURAE PCR H 435N 147.68% 115.46%, 54
BUKAZ PCR A 60.87%, PTA HIBUKAZ PCR 1H 72.26%, SAARAR AL

RS
s o PR (M 68.54%. JOBIKIEE, MBHUN Lo, 5h—JrTiide )RR mi), i

HiBRER
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At FARE R AER, ST — DR IR, Ste)R
A2 P, B AR BT Wl PTA 5 SRR &5 sl %
R0, R X IE WA, SRR E T, BAE PCR kA7, 4l —
FNEE, EERCE R LEEATIR, BRE s R IRAL. S5

TEE%
E 1 SRR

LE S0ETF 2.522 0.48 88.06% 12.80
JATH 300ETF 3.577 0.59 82.36% 13.62
A 300ETF 3.718 0.65 82.30% 13.77
JATH S00ETF 4.954 0.47 106.26% 19.24
M S00ETF 5.131 0.37 118.51% 18.81
Sk ETF 1.686 1.38 91.01% 21.06
RIE 100ETF 2.404 0.75 110.82% 16.48
3iF 50 5% 244451 0.48 77.17% 13.83
PR 300 FEEL 3520.93 0.55 64.86% 14.33
FriE 1000 5% 4812.43 0.35 88.14% 25.77

BAERIR: wind, DSEBISHEAE
Bk 2: BRREE

S 78380 -0.15 147.68% 13.09
B 19765 0.13 115.46% 10.59
F % 2525 -0.16 114.75% 13.18
b ak 581.48 -0.01 60.87% 16.19
PTA 5862 0.48 72.26% 9.73
H 3112 0.03 68.54% 17.63

HERIE: wind, MU GTHE LA 0
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Bl 3: ETFSEHES ()

2.8000

2.6000

2.4000

2.2000

2.0000

1.8000

1.6000

1.4000

2024-01-09 2024-02-21 2024-03-27 2024-05-08 2024-06-13 2024-07-18

—— | 1F50ETF 510050.5H —— 1)\l ETF 159915.52

——— %1 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

2023-12-08 2024-02-08 2024-04-08 2024-06-08

—— '[1{E500ETF 510500.5H—— '}* |- 500ETF 159922.52

——— J1{4300ETF 510300.SH—— {/"{4%300ETF 159919.52

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 (=)

0.9500

0.9000

0.8500

0.8000

0.7500

0.7000

0.6500

0.6000

2024-01-092024-02-212024-03-272024-05-082024-06-132024-07-18

—— FHiS0ETF 588000.5H ~ —— F-{i/ {2 50ETF 588080.5H

HHERIE: wind, MU GTHETUE 0
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Bk 6: RIEHIPARNES

3900.00 7000.00
3700.00 £000.00
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
2023-12-08 2024-02-08 2024-04-08 2024-06-08
—— [-1F50000016.5SH ——"{%300000300.5H — "}1{F1000000852.5H

BRI wind, PLEHISLHT & HE

Ex7: SEEEERE (B4 Z7T)

B3 8: FWRIRE (Bafi: {ZiT)

12,000.00
10,000.00
8,000.00
6,000.00
4,000.00
2,000.00
0.00
2021-12-06 2022-12-06 2023-12-06
— PR EURT A e R ARIE Y BRI
— PBRERITDEER RIEE:RiDHR

150.00

100.00

50.00

-50.00

-100.00

-150.00

12,000.00

10,000.00

8,000.00

6,000.00

4,000.00

2,000.00

0.00

2017-11-202019-07-182021-03-182022-11-162024-07-17

— FTERESFET — FTRARSRT

HERIE: wind, MU GTHEFUE S

B3 9: S0ETF HifX PCR 58

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

5000000 140.00% 4000000 140.00%
4500000
12000% 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 40.00% 40.00%
1000000
1000000
o .
500000 20.00% 500000 20.00%
0 0.00% 0 0.00%
2023-07-17 2023-11-17 2024-03-17 2024-07-17 2023-07-17 2023-11-17 2024-03-17 2024-07-17
EIFSOETF E3fNAE e —— EilFSOETF 2 Al 32 PCR PIR300ETF ERANGAZE  —— I IR300ETF HAHN Al 32 PCR
" ey . . Pt e o
B RIR: wind, MUERA TR IT &)
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Ezk 11: S00ETF (GP) HitX PCR 5gxr&

B3k 12: 300ETF () EIfX PCR 538

2500000

2000000

1500000

1000000

500000

0
2023-07-17 2023-11-17

SIESO0ETF 8RN E 32 2

200.00%

180.00%

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-03-17 2024-07-17

— F{FS00ETF HEAN A 22 PCR

600000

500000

400000

300000

200000

100000

0
2023-07-17 2023-11-17

JFR300ETF T &

180.00%

160.00%

140.00%

120.00%

100.00%

80.00%

60.00%

40.00%

20.00%

0.00%

2024-03-17 2024-07-17

——— JPIFE300ETF EFfN pR AZPCR

BRI wind, AR TR IR
B3 13: S500ETF (GR) HiMX PCR 58

B3k 14: f)Jr4R ETF $3#X PCR 52 &

700000 180.00% 2000000 140.00%
160.00% 1800000
500000 : 120.00%
140.00% 1600000
500000 100.00%
120.00% 1400000 ’
400000 100.00% 1200000 80.00%
1000000
80.00%
300000
800000 60.00%
60.00%
200000 6500000 10.00%
40.00%
400000
100000 20.00%
20.00% 200000
0 0.00% 0 0.00%
2023-07-17 2023-11-17 2024-03-17 2024-07-17 2023-07-17 2023-11-17 2024-03-17 2024-07-17
thiFS00ETF Sif s e 8  —— miF500ETF B34 A A2 PCR B ARETF FAN L 2 B A HRETF ZRALAR ZZPCR
" s . . T IL 2t Ve Mt 2
BRI wind, MAEHA TR IR
v, . N O v, . hy
B 15: 7R 300 Hif PCR 5 28 B3k 16: HIE 1000 A PCR 5 32 &
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%
ll f. ‘ i\ ‘ J 150000
60.00% ||f1| y b f 150000 60.00%
. W f | 100000
40.00% 100000 40.00%
50000
20.00% 50000 20.00%
0.00% 0 o 0.00%
2023-07-17 2023-11-17 2024-03-17 2024-07-17 2023-07-17 2023-11-17 2024-03-17 2024-07-17
—— JFIR300 AT ZZPCR JFIR300 SR AR 2 RiF1000 AR AZEE  —— i 1000 BN AHZPCR

kR wind,

PCUE I BRI 5 %5
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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%
6 150000 100.00%
100000 100.00% 100000
o 50.00%
50000 50.00% 0000
0 0.00%
2023-07-12 2023-11-12 2024-03-12 2024-07-12 o 0.00%
2023-07-12 2023-11-12 2024-03-12 2024-07-12
SR ——RRIALAPCR FE® — BOURREPCR
BRI wind, AR TR IR
. =1 . =
Bk 19: FEHR PCR 5% E B 20: ZLHNPCR ERMXE
1200000 250.00% 300000 180.00%
160.00%
1000000 250000
200.00% 140.00%
800000 200000 120.00%
150.00%
100.00%
600000 150000
80.00%
100.00%
400000 100000 60.00%
. 40.00%
200000 50.00% 50000
20.00%
0 0.00% 0 0.00%
2023-07-12 2023-11-12 2024-03-12 2024-07-12 2023-07-12 2023-11-12 2024-03-12 2024-07-12
MRE ——HARRZPCR e ——EBNAL3IPCR
B kUR: wind, DUEHATRHE I SRS
Bk 21: PTA HifX PCR 5 & B3k 22: S PCR EfXZE
1600000 180.00% 200000 250.00%
1400000 160.00% 200000
200.00%
1200000 140.00% 600000
120.00%
1000000 500000 150.00%
100.00%
800000 400000
80.00%
500000 200000 100.00%
60.00%
400000 200000
40.00% 50.00%
200000 20.00% 100000
0 0.00% 0 0.00%
2023-07-12 2023-11-12 2024-03-12 2024-07-12 2023-07-12 2023-11-12 2024-03-12 2024-07-12

Mg —— HARAAZPCR

mZE — ERAEPCR

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

2023-05-17 2023-08-08 2023-11-03 2024-01-24 2024-04-24 2024-07-18
——S0ETF IV —— J"300ETF IV —— {#300ETF IV
— JE3001V —— 11000V ——'S00ETF IV

—— /#500ETFIV  —— (L HETF IV —— {441 100ETF 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

2023-05-17 2023-08-08 2023-11-03 2024-01-24 2024-04-24 2024-07-18

—— LiFs0lv —— %3001V —— T[1iE10001V

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

2023-03-12023 0607202308 20023 11 1202402 0D024-04-22024-07-18
— P IV —— P 3 T v —— HELE
——PTAE IV —— G E P Iv— I

BRI PRI BT T W
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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



