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), WEAR O —A%.

Q RZET: ETF WHHEABALRET, FTHILTRIFRR
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EXB X

1 FHEARALKAF G An: PR 300ETF H IR FEE BT 3% & T A KL, A BELEAF
T ] tererereresesesssssssssssssssssssssssasssssssssasasasssssssssasasssssasesssesssasasasasasesasssssasasasesesesasssasasesasasasasasasesssssasssssasssssssasssasassses 4

1.1 FAEAFE: BIERITIRE, TH34 FEZAZ A BR oo ettt ettt et et s e e et es s saeneen 4
1.2 FEF8E FE AR R INME BB, B B0 B T B oottt ettt ettt ettt et e aenenn 5
1.3 JPIR 300: 12 5vA R R A AR, B R I A T R 2 ettt ettt 6

2 BB G HRY . P& 300ETF B RbArSUR Y 8L 3% & T ABHARS H4, AELEHW
BB ereeeeeeeeeesesssesessessasasssssessssasassssssssasasssssssasasesessssasasesesessasasassessssstassessasasetsessssasetesesessasesesesessssetnsesessasasnssesess 7

2.1 FIEAFE: FEEDHBAETK, AU IE T TR Z IR oo 7
22 BIEFEA AR, TH21 BRI S T I e 8
2.3 PR 300: ST FEARE, TH2UTH34 B EE IR T B IR oo 9
3 REZET: FPEIETF BHEBHAFBRE T, THILETRIFEIR cvcncicrcscascaseiseens 10
4 WR 1L ZRTEBEEEEBIBBEULR cooccreereccrncnsenscnsessscnsesssssssssessssssessssssssssssssssssssssssses 11

5 & 2: BESLEKMNFIEM— L4 IR 300ETF 57 B IR it 3%& T A8 05 H4%,
FIIE LR E B 2R 2E T eveeeeeeeeeeeeeeeeesssesssassssasesssasessssasssassssnsessssasessasassssasesessasssasessasasessasessssasessssasessssassasaens 12
6 RUE TR 7T ceereeeeeeeessnsnesssssssasnssssssssasassssssssssasassesssssssasssssssssasssssssssasassessnsssassssssssssasassssssssssasssssssssssasassesssss 13
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ZHESHANG SECURITIES

ook AL

EHT R EEEK, REEORATHRENES, 7TA 17 BP4EER F13%%5
3800 %, 4)ARAE. A 50 P RMEAR 7%, PR 300ETF EAp 30208 %38 n 5.66%,
TRk AL, AIBITE PR 300ETF 838 s A Ang a9 A3t 2 B, A B AEFG4
FiF @S ETATE—FRBA.

1 FXARKAL KA B IE m: P IE 300ETF B R AL it 3%&

TAFERANT AL, ABERBRMAFTHA

% P IR 300ETF &34 B SR Anie it 3%5, ERASMEATH RN, TA
SPEP T ENLE DEVNEE P TR S F WV SR
IR 300ETF 7 418 B SR A2 BHHE S, wABE 3% A RA S —, *HAIEH

34 BN A5 B <30%AE H RRA FPE =, ik 2018 0k AL =+ AR R &
B S (G 155 R MRS BRI M A £9]) . RERF PIELLS. Eindsich
PR 300 4540015 LT A

1.1 FiEL3E: BRI NEBK, T+34 BERE LR

PR 300ETF Oy 3 n)s, 3 ¥ieed8at TAIRALE, SRR A EREE, BARMN
Ffm¥k. T+5 B BEE 57.7%, FI240KHE 0.48%, P30k 0.31%, REAEATR, T+8 B
PEETEE 38.5%, PALHAMA-1.54%, AHVRRIEAENRIGNT L, HHERDEHE.
T+13 B EEE 2] 50%, 12 Fl280H5-0.46%, SE4FRE, BRAEAR. FHALA
T, REEGORFITH. T+21 BHEE 583%, PAHKE 1.89%, BHF4IEE; T+34 B
BRI E 70.8%, FALEMKE 4.65%, FHILE 3.48%, +HRIAINIGIE TR,
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ZHESHANG SECURITIES

k1. PiE4A 34 5 B 454 <30%E P IR 300ETF 4047 B IRLIEhnA2 3%/5, FiEh gk %4 4

% H P RI00ETFA AR 5 B Mgk 4 $£34 8 443 8 T+50 3 T+BAC S TH134 3 F T+21 4k & # T+344C 5 # P 30034 ¥ £ R A
2018/9/19 3.5% 1.2% 29.4% 1.3% -1, 6% -9.7% -7.4% -3.1% A AR SO, BEALRIRK
2018/10/22 4.2% 4.6% 20. 6% -4.7% -1.7% 0.1% 2.3% 0. 6% AFRAA AHATEE, RARTEESHAS
2018/10/23 6.8% -2.2% 17. 6% -1.6% 3.7 1. 4% 5.0% 1.7%
2019/5/8 31% -1.0% 2.9% 2.5% -0.7% 0.0% -3.7% 2.4% SHOR &7 E R E A KA, TIHMHHIEHE
2019/5/13 3.1% -1.2% 8% -1.6% -2.5% -0.9% -0.9% 4.7%
2019/8/16 5.6% 0.5% 26.5% 3.3% 3.5% 6.0% 6.8% 6.2% 47 K A A B A WS 7, LPRACE AR A
2020/3/23 8.9% -3.8% 0.0% 2.3% 4.3% 5.5% 8.1% 9. 6% Ak, A
2021/3/4 3.3% -2.6% 0.0% -2.8% -3.2% -3.8% -1.5% -1.3% TaRESH S
2022/1/21 3.1% -1.1% 0.0% -5.1% -2.4% -3.0% -2.5% -9.8% FAESH L

2022/4/25 4.3% 6. 1% 0.0% 5.5% 4.9% 7. 4% 8. 2% 15.2% KAk, FTELYFE
2023/8/29 3.9% 2.0% 20. 6% 0. 8% -0. 8% =1.4% 1. 7% =6. B% 2023F8H 2804z, FPIEALMECE L, T B RAEFER
2023/12/22 3.4% -0. 6% 2.9% 2. 6% 0.8% =1.4% =7.3% -6.2%
2023/12/28 3.5% 2.0% 23.5% -2. 0% -4, 0% -5. 8% =7.2% -4, 4%
2024/1/16 3.3% 0.1% 8.8% -5.5% -2.0% -10.9% -1.8% 3.3% TA1ZHER & BAHM A&, Hshd KT 2 AT
2024/1/17 3.9% -2.4% 0.0% -1.8% -1.5% -11.2% 1.5% 5. 8% TREHHE
2024/1/18 3.3% 0.5% 2.9% 0. 4% -4.2% -1.7% 0.9% 4. 6%
2024/1/19 6. 6% -0.7% 0.0% 0. 6% -5.9% -5. 4% 3.5% 6.2% L8 )
2024/1/22 9.8% -3.7% 0.0% 2.5% -2.8% 0.5% 4.3% 1.7% FEAREFRA, FTEEHHH
2024/1/26 4.3% -0.5% 14.7% -9.1% -6. 0% 0.2% 3.5% 5.5%
2024/2/2 3.1% —-2.4% 0.0% 7.3% 10.2% 12.9% 16.0% 14.5% FEEYHL
2024/2/7 10. 9% 1.8% 14.7% 6. 6% 9.4% 10.1% 12.2% 11.8% HEAR, AZEK, FENEAE
2024/2/8 3. 6% 2.3% 23.5% 5.1% 3.8% 7.6% 11.2% 7.7% B, REEK, FEHENE
2024/7/17 3.7% -0.5% 14.7% -2.8% -2.5% -3.2% -3.0% -5.1%
2025/4/7 3.5% 9. 2% 0.0% 6. 4% 5.8% 6. 7% 9. 4% B.8% F B EH e AL, FAL AR TS HETF
2026/7/16 4.0% -2.0% 0.0% -2. 4% -5.2% FEEYHE
2026/7/17 5.7% -4.8% 0.0% 0.3% 0. 4% T REYHEH
HE 57.7% 38.5% 50.0% 58. 3% 70.8%
Tl 0.31% 0.00% -0.25% 2.33% 3. 48%
oz O R 0. 48% -1.54% —0. 46% 1.89% 4. 65%

KAt RB: Wind, HREEAFEPT

1.2 BiEd8d: BR MM ER, PHEIMILE

P 300ETF 45 B 3Rk, H FIEFRHK T KA, SRS HEKSF T,
T+5 B EE 58.3%, FAHKE 1.41%, FHIKE 1.00%, KIRTREERF LS LR
Br—% FAE; T+8 B RER LR 542%, T4 0.54%, FHIHAIA AT Fied 45, 12
T+13 B EE & £ 455%, FALHOKEIE R £-0.07%, HLOAREFIE—wmst, 8 R
FEZ ekl LREEA, T+21 HEEEH4ZE 63.6%, F124 3.94%; T+34 B EF
68.2%, FALEK 5.08%, T EAAL YA T A RARE A FH T, BREMEMBA P KMES D
.,

WE RV

i
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ZHESHANG SECURITIES

#2: LR85 34 X5 B o454k <30% LR IR 300ETF 4040 B FREL3E A0k 3%/5, FiEdRSlk s % A& #

{58 (TH) L B R300ETFA FA2 2 S BB AEY HHSMB 4R TS F T8I E THLEF T+2108E8 F T34 s %

2018/10/22 4. 2% 4. 1% 23. 5% —4.3% -1. 8% -0. 7% —-0. 3% -1.9%
2018/10/23 6. 8% -2.3% 17. 7% =1. 0% 3. 2% 0.2% 2.2% 0. 4%
2019/5/8 3. 1% -1.1% 0. 0% 1. 6% —0. 8% -0.1% —2.3% 2.9%
2019/5/13 3.1% -1.2% 5. 9% -1.1% -1.8% 0. 1% 0. 2% 4.9%
2019/8/16 5. 6% 0. 3% 26. 5% 2. 6% 2. 5% 4. 7% 5. 5% 5. 3%
2020/3/23 8. 9% =3.1% 0. 0% 3. 3% 4. 5% 5.1% 6. 9% 7.9%
2021/3/4 3. 3% -2.1% 8.8% -1.9% -1. 6% —2. 6% 0. 6% -1.1%
2022/1/21 3. 1% —0. 9% 2.9% —4. 6% -1.2% -1. 6% -1.7% -B8. 7%
2022/4/25 4. 3% —5. 1% 0. 0% 4. 8% 3. 7% 5. 6% 6. 9% 12. 2%
2022/11/2 3. 6% 1.2% 26. 5% 1.5% 2. 7% 2. 7% 5. 4% 2. 3%
2023/8/29 3. 9% 1.2% 20. 6% 0. 6% —0. &% —0. 6% —-0.9% -5. 5%
2023/12/22 3. 4% —0. 1% 2.9% 2. 1% 1. 4% -1. 0% —4.9% -0. 2%
2023/12/28 3. 5% 1. 4% 26. 5% -0. 9% —2. 6% -4.1% -2. 4% 1.7%
2024/1/16 3. 3% 0. 3% 17. 7% —4.3% 0. 6% -5.7% 3. 3% 5. 6%
2024/1/17 3. 9% -2.1% 0. 0% 0. 5% 1. 8% —4. 6% 6. 0% 7. 4%
2024/1/18 3.3% 0. 4% 2.9% 2. 1% —0. 5% —2. 0% 4. 6% 6. 8%
2024/1/19 6. 6% -0. 5% 0. 0% 2.8% -1.5% -0.1% 6. 5% 7.9%
2024/1/22 9. 8% =2.7% 0. 0% 4, 6% 0. 5% 4. 0% 7. 3% 11.9%
2024/2/2 3. 1% —1. 5% 0. 0% 6. 6% 9. 5% 10. 4% 11. 9% 11. 4%
2024/2/7 10.9% 1. 4% 23. 5% 5. 6% 6. 6% 7.7% 8. 0% 8. 5%
2024/7/17 3. 7% —0. 5% 20. 6% —2.1% —2. 4% —3. 5% —2.9% -5. 4%
2025/4/7 3.5% —-7.3% 0. 0% 5. 4% 5.9% 6. 5% 7.9% 7.9%
2026/7/16 4. 0% -1. 9% 0. 0% -0.1% -1.8%
2026/7/17 5. 7% -3.1% 0. 0% 1. 3% 1.7%
E 58. 3% 54. 2% 45. 5% 63. 6% 68. 2%
Bl EE 1.00% 1.15% 0.94% 3.02% 3. 69%
A ROk S E 1. 41% 0. 54% —0.07% 3.94% 5.08%

KRR Wind, AFRIEFFFL T

1.3 PIE300: EFARRAFRK, SRARERERE

“HRBARML KM BRI An” 1E 525 PR 300 e RBHRAE=Z X TR FRAALE. T+5 8
REF T5.0%, PARFIKE 1.80%, FHILHE 1.42%, EIEREMERE B4, T+8 A pE
% % 55.0%, 1274545 0.65%, AfesiFa g X, T+13 B BEE 50.0%, FLask
0.31%, ZF)|HE—4iF Bl & P Az AL, BT %R I SRS
2. FPHEET, PR30 GBRFERFH—FHK. T+21 BHEE 722%, P14k 5.17%;
T+34 B R 77.8%, FAi4k 7.08%, F39I0KE 4.91%, MR 5KEYH = KI54F &L,
kA, CPREIRAL&M ARG A 4552 IR 300 4942 HAPE R X AE A I AR AR
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#3: IR 300 4535 34 5 B 4454 <30%.EL P IE 300ETF 4040 B BRI AnAZ 39%)5, JPIE 300 #8500k 35 % 4 3%

250 (TH) % AP F300ETFA #A42 K LAWK HHIMASEH THLEFE THHREFE THIKEF T+21aF T+34a %

2018/10/23 6. 8%
2019/5/8 3.1%
2019/5/13 3.1%
2019/8/16 5. 6%
2020/3/23 8. %%
2021/3/4 3.3%
2022/1/21 3.1%
2022/4/25 4. 3%
2022/11/2 3. 6%
2023/8/29 3.9

2023/12/22 3. 4%
2024/1/16 3.3%
2024/1/17 3.9%
2024/1/18 3.3%
2024/1/19 6. 6%
2024/1/22 9. 8%
2024/2/2 3.1%
2025/4/7 3. 5%
2026/7/16 4. 0%
2026/7/17 5.7%

BE

FHEFE

Tk E R

-2. 7% 20. 6% -2.3% 3. 4% -0. 5% 1. 4% -1.2%
1. 4% 0. 0% 1. 6% —1.4% —0. 8% -2.8% 3.5%
-1.7% 5.9% —1. 4% -2.3% -0.8% 0. 6% 7.3%
0.5% 26. 5% 3. 0% 2. 5% 4. 7% 4.9% 5. 4%
-3. 4% 0. 0% 4. 1% 5. 8% 6. 8% 8. 8% 11.2%
-3.2% 0. 0% -2.9% -3.8% -5.1% -2.3% -3. 6%
—0.9% 8. 8% —4. 5% -2.7% 3. 4% -4.1% -11. 3%
-4.9% 0. 0% 5.1% 2.8% 5. 0% 4.9% 11. 4%
1.2% 20. 6% 1.0% 3. 2% 2.5% 5. 9% 4, 1%
1. 0% 20. 6% 0.8% -1.3% -2.2% 2. 4% -8. 0%
0.2% 11.8% 2.8% 0.3% —-1. 3% -3.2% 2.0%
0. 6% 20. 6% -2.1% 1.0% -3.7% 5. 6% 9. 0%
-2.2% 0. 0% 1. 5% 2.3% -0.9% 8. 1% 10. 6%
1. 4% 2.9% 2.1% -0.9% 1.1% 5. 5% 8. 8%
-0.2% 2.9% 2. 0% -1.7% 2.3% 6. 9% 9. 2%
—-1. 6% 0. 0% 2. 6% 0. 0% 4. 5% 7.2% 12. 0%
-1.2% 0. 0% 7.1% 9. 7% 10. 6% 13. 1% 11. 3%
=7.1% 0. 0% 4. 7% 5 1% 5. 4% 7.2% 6. 9%
-1. 9% 2.9% 0. 6% -2.7%
—-3. 6% 0. 0% 2.7% 1. 6%

75. 0% 55. 0% 50. 0% 72.2% 77.8%

1.42% 1.03% 1.35% 3.62% 4.91%

1. 80% 0. 65% 0.31% 5.17% 7.08%

FAtRIR: Wind, #EIEAHRAT

2 BB SEKNFRY . IR 300ETF B RIS R Y 2T 3%&

KA HA S 42, AELEHEOR

5 <8 HARAE KA BRI A 6y 8 o A By BT AR, 4 PR 300ETF 88, 444
stAst S AL b PR BA B ARES] . KAV R 184K 34 B AN 942 4>70% E P K 300ETF
KR B IR Y AR 3%AE ) ik Ao, 2018 A RiZAS R R ALH —+RK. “HBEG
L&A Y 155 hIE, ZKFTAE TS5 £ T+34 S A 4EE EpRLin R
R MBEFALH S -0.5%F-2.0%8 TALRX A, BRSO —K.

2.1 FHELFS: HEHBAEK, AELEREIRIE =&

“REGEIMBRY” 5 HIAE, FIEEIEARKE, A 0TREEH5kS R
B, T+5 B REFEAL41.7%, PALFIHE-1.35%, F3I05-0.92%, 42480 2 10354
B, T+8 B FE#—H % 333%, PAo46-1.29%; T+13 B BEFEAL20.8%, A4 K FHRK
ko FAL46-1.03%, F3KHE-2.04%, FEEHERRE LEAPRK, FHNARERE
R, T+21 B BEE I E 41.7%, 12-F4IKH-1.38%, FA124-0.71%, RIitHEARELHF
SRR, T+34 B REEAX 23.8%, TAHKH-1.85%, FHIKE-2.42%, “FEZE&H
By 125G, AELEEDFHAERARE.
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ZHESHANG SECURITIES

k4: WIEAHE 34 T4 H H4ndk > 70%E 7 7E 300ETE H IR VA2 3%/, PiEfsdlk s A #

% H J* 2 300ETF % % & AL L 0 eskek FH34H 542 T+5i% & F T+8ilk & F THI3uk & F  T+2108 6 F T+34:0% &5 #
2019/3/11 -4, 2% 3. 0% 4. 1% 2. 0% 2. 6% -0.9% 8.2% 0. 4%
2020/3/2 -3. 7% 3. 6% 73.5% -1.3% -2.3% -9.9% -9.7% -4, 9%
2020/7/13 -3. 2% 2. 8% 100. 0% -4, 3% -3.3% -4. 5% -3. 4% -1.1%
2020/7/16 =3. 4% -4. 9% 76.5% 4. 6% 1. 1% 6. 4% 4. 9% 7.5%
2020/7/17 -6. 2% 0. 5% 76.5% -0. 7% 3. 2% 6. 6% 6. 6% 6. 1%
2023/2/7 =3. 1% 0. 3% 88. 2% 1. 5% =1.2% =0. 2% -0. 9% -1.2%
2024/10/10 -6. 2% 0. 2% ?4. 1% -4, 1% 1. 2% 2. 0% 8. 1% 2.9%
2026/1/15 -3. 3% =0. 2% ?4. 1% 0. 6% 1. 0% =0. 7% -0. 5% 0. 3%
2026/1/16 -4, 7% =0. 2% 88. 2% 1.8% 1. 4% 0. 0% 0. 8% -0. 4%
2026/1/19 -4, 0% 0. 4% 7. 1% 0.7% 0.8% -1. 5% 1. 4% -0.9%
2026/1/20 -3. 4% -0. 6% 82. 4% 1. 4% 0. 4% -1.2% 2.2% -1.9%
2026/1/21 -5. 9% 0. 6% ?1. 2% 1. 0% -2.9% 0.1% 2. 0% -1. 6%
2026/1/22 -4, 7% 0. 4% ?7.1% 0. 3% -1.3% -0. 2% 1.2% -4, 1%
2026/1/23 -7.5% 0. 9% 100. 0% -1.5% -1.8% -1.3% -2.7% -6.2%
2026/1/26 -8. 5% -0.7% ?4. 1% -3. 6% -2.2% -0. 2% -2.7% -%. 4%
2026/1/27 -4, 8% 0.1% ?4. 1% -1.7% -2. 6% -1.5% -1.8% =7. 6%
2026/1/28 -13. 1% 0.1% ?7.1% =1. 4% -0. 8% -0. 6% -1.3% -6.1%
2026/1/29 -4, 6% -0. 2% 88. 2% -2.3% -0. 6% 0.7% -1.9% =7.3%
2026/5/11 -3. 7% 1. 6% 100. 0% —2. 4% -4, 0% -2.3% -5.7% -2.9%
2026/5/22 -3. 1% 1. 7% 73. 5% -1. 7% =1.3% —4. 7% 0. 1% -4, 1%
2026/5/25 -3. 7% 1. 2% ?1. 2% -3. 6% -2. 9% —6. 4% -0, 4% -8. 5%
2026/6/24 -9. 8% 0. 7% 73. 5% 0. 5% -2. 8% -8. 1% =11, 0%
2026/6/25 -10. 0% 0. 8% 88. 2% -3. 2% -5, 2% -7.1% -13. 6%
2026/6/30 -5, 1% 1.7% 82, 4% -4, 7% =5, 1% =13. 4% -13. 1%
)< 3 41. 7% 33. 3% 20. 8% 41. 7% 23. 8%
“F 0k i —0.92% -1.19% —2.04% —1.38% —2.42%
EEGE $le I S —1.35% -1.29% -1.03% -0.71% —1.85%

FARIR: Wind, #FHIERAFR AT

22 LiEdedk: A¥RE, TR BEFB I T HH

F5EE, LiEREBHFABRAHG &, T+5 B R 474%, FAEHKE-
0.44%, 3= HhBHEARYH., HEATH8 A T+I3 B, HEKEZ 36.8%, FILHKEHH -
0.71%#2-0.47%, PEEHZFEI., HHMATEARE L, LiEf4E T21 B ERNHEK
MWASE, BEEHZE 52.6%, FHIKHE 0.77%, F124£0.38%, FHALELTHLIE 2.
(23X — 15 R AE3EL:, T34 A HEE K ZE 31.6%, FILHKHE-1.31%, F3HIKHE-1.78%,
PRI L& R E T RIE, BN EEFIEE. kA, Z1E 5 T XA
e LSRR, TS A AR,

http://www.stocke.com.cn 8/14 4oL 1838 B L5 09 % TR H AR



YT &

ZHESHANG SECURITIES

#5: LIRSS 34 X5 B o454k > 70% PR 300ETF B R VA8 3%/5, LIR30l s % 4 3%
% H P H 300ETF%1 A

58 (TH)

L E sk MBI S TH5KEFE T8 EF TH3LEF T+20kEF T+340 5 %

2019/3/11 -4, 2% 1.9% 88. 2% 2.3% 2.5% -1.1% 7.1% 1.2%
2020/7/13 -3.2% 1.8% 97. 1% -3.8% -3. 4% —4.5% -3.0% -1.1%
2020/7/16 —-3. 4% -4, 5% 76.5% 3. 6% 0. 6% 5.0% 4. 7% 6. 1%
2020/7/17 -6.2% 0.1% 76.5% -0.5% 2.5% 5.1% 7.0% 5.3%
2023/2/7 -3.1% 0.3% 82. 3% 1. 4% -0. 7% 0. 6% 1.1% 0.1%
2024/10/10 6. 2% 1.3% 94. 1% —4. 0% -0. 5% —0. 5% 4. 5% 0.2%
2026/1/15 -3.3% -0. 3% 88. 2% 0.2% 0.7% -1.1% -0. 7% 0. 4%
2026/1/16 —-4. 7% -0. 3% 85. 3% 0.8% 1.2% 0. 0% 0. 4% —0. 2%
2026/1/19 —-4. 0% 0.3% 88. 2% 0.5% 1.1% —0. 9% 0.8% —0. 7%
2026/1/20 —-3. 4% 0. 0% 85.3% 0. 6% 0.1% -1.2% 0.8% -1. 6%
2026/1/21 -5.9% 0.1% 88. 2% 0.8% -2.5% 0.1% 1.1% -1.3%
2026/1/22 -4, 7% 0.1% 91. 2% 0.9% -1.3% 0.1% 1.5% —2. 8%
2026/1/23 -7.5% 0.3% 94, 1% -0. 4% -0. 8% -0. 1% -0. 3% -4, 3%
2026/1/26 -8. 5% -0. 1% 91. 2% -2.8% -1, 4% 0. 0% —-1.2% 7. 7%
2026/1/27 —-4. 8% 0.2% 97. 1% -1.7% —-1.8% —1. 4% -0. 8% —6. 2%
2026/1/28 -13.1% 0.3% 97. 1% -1.2% -0. 7% —0. 8% -0. 7% 5. 3%
2026/1/29 -4. 6% 0.2% 97. 1% -2.0% -0. 7% —0. 3% -1.5% —6. 5%
2026/5/11 -3.7% 1.1% 100. 0% -2.2% -3.5% -3. 0% -5.1% 3. 6%
2026/5/25 -3. 7% 1.0% 73.5% —-2.3% —-2. 3% —4. 0% -1.0% 5. 8%
M 47. 4% 36.8% 36. 8% 52. 6% 31. 6%
F s E -0.52% —-0. 58% -0.41% 0.77% -1.78%
Az ok S F —0. 44% -0.71% —0.47% 0.38% -1.31%

KRR Wind, AFRIEFRFFE T

2.3 PR 300: HSFKFERE, TH21/T+34 B B IGIKT AR,

Z52PE 300 (I ERAZRTERAFRARE, T+5 BRI 364%, FAoH0KHE-
0.58%, 125 LGS F F@ELI/E A, T+8 B EEBEZE 27.3%, F114£-0.98%;
T+13 aﬂi$45413.6%, Wia‘tfuyﬁﬁ-lﬂz%, TR E-1.70%, HALREEINREZHT X,
YR GIEEN TR Y MEFT HIE, MENESEFILTFERG LS. TR R A
&. T+21 aﬂiﬁiﬁaﬁfc_ 36.4%, 12 153k-1.00%, F¥ULH-1.27%, RIEM35. T+34 B
PEFAL 18.8%, FALEL-1.33%, FIIKHE-0.56%, —AN A LEE T PR 300 152 5 skxEik.,
#%@ml:%ﬁ, iﬁﬁ%?if’%ﬁ 300 49 REFR 5P I E 55 T P48 fe LIEFR AL, “IEEE
(L&MW Y E 5 MG, AT Z )RR LA AR,
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YT &

ZHESHANG SECURITIES

£6: PR 300 #8645 34 X B 4454k > 70%ELP IR 300ETF B IRHGEV #8 3%J5, IR 300 38300k 35 F 48 #

5 H (TH) % H P HRI00ETFS% Rk HHAEMAKSK HUSAA N4z T+ EF T+ EF THJLEF T+214EF T+34a *

2019/3/11 —4.2% 2. 0% 85. 3% 3.3% 2.9% 0. 0% 9. 5% 4. 6%
2020/7/13 -3.2% 2.1% 100. 0% —3. 6% —2.9% —4. 1% —3.5% —0.2%
2020/7/16 —3. 4% —4. 8% 76.5% 4. 3% 1.1% 5. 8% 4. 2% 7.2%
2020/7/17 —6.2% 0. 6% 76. 5% —0. 9% 3. 0% 5.1% 6. 0% 6. 0%
2023/2/7 -3. 1% 0.2% 70. 6% 1.2% -1.5% 0. 8% —-1.5% —2. 0%
2024/10/10 —6.2% 1.1% 94. 1% -5. 2% -1.0% -1.8% 2. 7% —2.3%
2026/1/15 -3.3% 0.2% 85. 3% —0. &% -1. 0% -1.9% -1.9% -1.3%
2026/1/16 —4. 7% —0. 4% 76. 5% —0. 6% —0. 3% —0.7% —0. 5% -1.3%
2026/1/19 —4. 0% 0.1% 76. 5% —0. 6% 0. 4% —1.4% 0. 0% -1.3%
2026/1/20 -3. 4% —0. 3% 70. 6% —-0. 3% —-0.3% -1. 6% 0.2% =1.7%
2026/1/21 -5.9% 0.1% 70. 6% -0.1% -2.5% -0. 1% —0. 3% =1. 4%
2026/1/22 -4. 7% 0. 0% 70. 6% 0. 6% -1.4% 0. 0% 0.1% —-3. 0%
2026/1/29 —4. 6% 0. 8% 85. 3% —1. 8% —0. 6% —0. 4% —2.9% —5. 8%
2026/5/11 -3.7% 1. 6% 100. 0% —2. 4% —3. 4% —0. 8% —3. 0% —0. 5%
2026/5/22 -3.1% 1.3% 70. 6% 1. 0% 1.9% —2.0% 1.5% -1.3%
2026/5/25 -3.7% 1. 6% 91. 2% =1. 6% —-0.3% -4, 0% 0. 4% —4. 6%
2026/6/17 -3. 6% 1. 0% 85. 3% 1.8% 1. 0% -2.8% —8. 2%
2026/6/23 —4.5% —2.8% 73.5% 1.2% -1. 6% -2.8% —4.1%
2026/6/24 —9.8% 0.5% 85. 3% 0. 3% —2.0% —5. 0% —4. 3%
2026/6/25 —10. 0% 1. 6% 97.1% —4. 1% —4.5% —4.5% —7. 4%
2026/6/29 -7.3% 1.2% 70. 6% =1.7% -1.0% —4. 6% —7.3%
2026/6/30 =5.1% 1.1% 91. 2% -3. 8% —4. 0% -9. 0% 7. 6%
BE 36. 4% 27.3% 13. 6% 36. 4% 18. 8%
s —0.61% —0.82% —-1.70% —1.27% —0. 56%
RS —0. 58% —0.98% —1.72% —1.00% —1.33%

FAtRIR: Wind, #EIEAHRAT

3RZET: PR IOETF W FBE R BB IES, THILT
JE SR X 3R,

WAL TFHEMEIR. 2026 57 A 17 B, P 300ETF 3£ B 447 B 2R k38 e
5.66%, % B P53k 3.05% T F 3800 %, A)bArds. FH] 50 & P rkiaA2 7%, KW HH
B PR 300ETF. vAM L A%, XREFTE RERETEFRA ZH: PIE 300 f= LiEs54
PSBE%*&&AﬁEI%%#Lﬂ%,%?ﬁAiﬁan%,ﬂ¢ﬁéﬁT%%£¢

SAAE T E-1.54%, HAHESEmREEEFES.

A7 A 17 B PEI0ETF AR “d8HARE KRB 1258, ZATEBESE
NIRRT, FIEALE T+5 X LK 027%, HARAKT AL F124L 0.72%; LiEF84L T+5
LK 1.33%, RAERH B LR 1.52%. T+8 B Z KRB F R 5T M L Padk,
{e i PIEAIE A L PSR G A fi, AE T AL E 0.36%4) 3Kkbé 2 % ARIL A 1k 2k 3F

B3E; @i iE 300 &K T+5. T+8 58] £ 2.65%. 1.57%, #mA L viask. BEA,
T+13 WL £ P A AR AR 1), &2 HARAA BEHR A, £K3| T+34, FiEs45. L
PEFEHAR P IR 300 AR P AL 45%, RET A 31 DI, ZKIGHHKEHY L
i$ 2%, FPHLEFERENE, B TABBERE TR, THIRMLANRINS,
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ZHESHANG SECURITIES

AT Mt EARAL “FEHARMLEM B he” S5 Z K WA HLA PAEE VS A7 A 17 B “8EAKML &N FE 0" 125 /6 = K w3k 45
ok A

i R
AR I ERA Y
Ve R e 1
AR FEAY
Ve R
AR EIEFEAR

.27%  0.36% ? ? ?
. 52% 0.54%  —0.07%  3.94% 5. 09%
.33%  1.71% ? ? ?
. 80% 0. 65% 0.31% 5.17% 7.08%
.65%  1.57% ? ? ?

M—l-‘—hoo

7 %300

KR Wind, AT HIEFRFFLR T

4MFL ZAFABBERERKEFHE
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FAtRIR: Wind, #HIERHRAT
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ZHESHANG SECURITIES

A2 ZRFEAIEHRFEZEREZR YL

HOIE A2 FERTRASITED LE

pp. 7 WD (i)
il == BRI E O]

pen,

ey ¥ L]

A
it " #

R mff“w»

I Ao S

4 P Tray

Y TV AR ¥ P s

Vs P g et X i
"'i\,'\‘ o J ¥ i

2017 2018 2018 2020 2021 2022 2023 2024 2025 2026 2027

UEARE SR A

.‘-.:'-"lh.f‘"‘},ﬁ“ '

== LiL#E® (5E)
— LIFER GRRRE)

16-

47 pe 1 T 7 7 7 7 [ ] T |
2017 2018 2019 2020 2021 2022 2023 2024 2025 2026 2027
HH300 HEM TR DY

—— iE300 (R
1.8~ — iFiR300 ([FR4HM)

2017 2018 2019 2020 2021 2022 2023 2024 2025 2026 2027

KRB Wind, HAEAFEAT

5HFE 2 BESLEKMBIEIm——B P 300ETF 4% B 2R1L
Wi 3%&FABEM G2, AELE HE AR
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ZHESHANG SECURITIES

%8: PR 300ETF %0 B ZR3E hukB it 3% /=,

EE & A, 3 45 AR
BE 55.20% 51.70% 44. 80% 44. 80% 44.80%
WP iE A 25 FHKEE 0. 88% -0.04% -0. 15% 0. 05% -0.28%
P EE 0.27% 0.04% -0. 66% -1.59% -1.13%
BE 53. 60% 57.10% 42.90% 42.90% 42.90%
b E 35 FHKEE 0. 39% -0. 55% -0. 90% -0. 89% -1, 03%
P EH Ok EE 0. 05% 0.21% 1. 10% 1. 16% -1.11%
BE 48, 40% 41, 90% 38.70% 45, 20% 32.30%
¥ %300 FHKEFE 0. 62% -0. 42% -0. 86% 1. 1% -1.53%
P EE -0.22% -0. 68% -1.23% -1.52% -3.75%
FA kR Wind, #EIEAFFR T
B -
6 Xk T
EBEHARTN, L m R IR E AR, HARER Y
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@ MG 55 o AR

ZHESHANG SECURITIES

FRFTFEHAA

VAREHEE 6 NA A, EAARST T PR 300 848069 KBkt A A7, £ X4 T
1L# A ABXTTF PR 300 4840830 + 20 % vA L

238 F . AT PR 300 454 I+ 10% ~ +20%;

3.9 M AR T PIR 300 BRI - 10% ~ + 10 % X 18 K Fh;

4.8, #F o ABxFF PR 300 454K I - 10% AT,

DA UL & w8

WARE B a6 6 N AW, ATk HART TP IR 300 45409 kekt@ A ARE, e T

1A 4 @ A7kd58AR% T PR 300 4550 R I + 10%04 Lk

2.F M ATAdEHARAT TP IR 300 4540E I - 10% ~ + 10%0A E;

3A K o ATLIRHARRT TP IR 300 F5EKI - 10%A T

BAVERIRERLE, REHEAFFRIM KA R E 43 BARE B EAT A, RAOVKA G RATIRBIR R, RRE L AT 1
Z.

EBL R H FEARE T HIEAG R ATAETAAGEREL, oS iTFeE AR LT EX BN R i, B54
T RLASASAR SE AR TP AR AR BT 4538,

A RN ANER T

AIRE B R IER DA (5] (L RE T EE R A 6 IE AR T E0 L 548, ZEFTIiESR ST A 239833000 )
FE. ARE T 6915 ¥R R T RAVAA T 69 ST FAL, AL B IEA MDA R 8) B K IR (AT Gtk An
3)7) AKX AT B A T, AR RN RAEEATARIE, A TRARIEFT 80915 AN R L AEATE £, Aa) ik

AR 8915 &AL IR P A B 34T BT 69 L 5.

AR AAEARN ) B P VEAHEZ . AN E) RABERANME| AIRE AL ARG 45 REF .

AR BRAREAE A 09k L B ey E Ao P, EAEATHILT, A& T 6915 & RAT R 09 T I T RAHEFT A 948
T, BFH B BT ARRE T 6915 & E NBATIR S 745, SRR AH 24 Ae9F B 6. MHRAFHLF R, o

RIE R A AL ARG P e — e R, A8 BRI KPR 3 AT R ETIE.

ANE) Y RPN R VAR A E AT AR RRMRIRA AT E . RA TR QST ik m e kR PBEEES RKREZL
BILR IR —B ) T 3P Ao/ R G IE . AR 8] BR W& LB G IR TR 3 AT AT 6 L 5. A a) e -
BIRNG] . B EATTAB AT L 30T T AR SR 5 AR ) E LRI R — KRR

AIRZE BRI VARG FTAT, ABANE F B @R, ETHMIANATIFETH X LS LA, HEAREGL

HRHADALE., ZEAFIR. HEAREREHEZY, BLEWARELAAFLA B H, T ARE L,
ZEPRABLERPIE. HLARREY, B YUARIDA G EETIE. AN R G 6 518 7R TR ARA).

W B E ST R T

LRI G @ik 729 SEREHLL RS 1 T4 25 &
bFibdk: bF W ARRAMIIKRE 8 FTELKEE E 4 &
Y|tk TR RY TR T EeRRF S 33 E
AR AL 200127

¥ g (8621) 80108518

LRI A: (8621) 80106010

AR EAFR R P https://www.stocke.com.cn
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