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1.1. BREFECE
Bk 1: BRAXFLHR

HHAXE HRFLE RXEPCR #4£FPCR

b P EIESORTF 2.803 2.94% 2493424 1,585,793 0.66 0.97
R B P IR 300ETF 4.106 2.52% 2,048,944 1,412,308 0.68 1.00
L R FF P ES00ETE 6.098 1.82% 1,977,935 1,211,678 0.72 1.14
R A6 S0ETF 1.146 1.78% 1,156,761 1,971,081 0.63 0.74
b A4 B S0ETR 1.115 1.83% 538,591 633,977 0.49 0.76
R TP R 300ETE 4.209 2.51% 311,277 352,558 0.68 0.85
IR 2B P HES00ETR 2.434 1.76% 242213 376,916 0.73 0.80
IR Z A L ETF 2.186 2.87% 1,851,431 1,634,406 0.66 0.76
R R FTIRAEI00ETR 2.841 2.56% 82,541 136,538 0.79 0.77
&2 B P IR 30048 4k 4006.5567 2.43% 229,347 221,037 0.48 0.72
¥4 BT P 4100045 £ 6571.1707 1.61% 344,717 263,174 0.75 0.94
¥ e pr LAE5045 2 2740.5066 2.85% 106,706 80,926 0.42 0.58
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(VIX) (%) (SKEW) (308)  (o0m) A%
~4ES50ETF 17.25 1.62% 97.79 13.70% 16.13% 3.56%
NR300ETF 18.02 1.50% 98.17 13.71% 16.75% 4.32%
'1E500ETEF 2217 0.35% 105.61 17.91% 21.28% 4.26%
-I-@J 50ETF 34.24 1.44% 98.21 33.26% 31.37% 0.99%
4] )8 50ETF 34.64 1.54% 97.33 33.46% 31.14% 1.19%
"R300ETF 17.80 1.17% 97.93 13.99% 16.85% 3.80%
'4E500ETF 21.27 0.62% 107.22 18.65% 21.36% 2.62%
]k ETF 26.00 1.23% 104.40 26.03% 29.24% -0.02%
JE100ETF 20.76 1.73% 103.38 18.10% 21.60% 2.66%
R 30035 4% 18.71 1.81% 99.37 13.94% 16.95% 4.76%
1E100035 4% 2495 0.56% 101.79 22.02% 26.45% 2.93%
“E503% £ 19.14 2.84% 101.67 13.82% 15.86% 5.32%
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24.  _EXpFAH4] SOETF #L

B ERIESRIE 2025 %3 16 B

B 23 AAHEBMEHLE B& 24: B FHBLEH
200% 33.0%
150% 32.0%
31.0%
100%
30.0%
50% 29.0%
0% 28.0%
0.45 0.5 0.55 0.6 0.65 0.7 0.75 0.8 0.85 0.9 0.95 1 2025-03-26 2025-04-23 2025-06-25 2025-09-24
C e@==D - K1V A — XIV
KA R ATAE RSS2 TR AT AR LS8
B% 25: VIX # % B % 26: SKEW 38 %
45.0 120.0
40.0 115.0
35.0 /~/‘\/\I‘\'\V\,,V o
105.0
0.0 100.0
25.0 95.0
20.0 90.0
v N QA b< N B Q % v N QA X N ) A X
Q N Q N Vv o) p N Vv v ) he
RN A AR A NC N N N N N AN
VRSN ARG SRR SR BN G 1 SRV 2N IRV NV SR o
N S N S S G S >y r oY »r vy »r v D
TR R AT A Ak 5% 3R KRR AT A 5%
B% 27: mXEPCR B % 28: #€&% PCR
12 1.0
0.8 0
0.6
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02 02
0.0 0.0
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N N N N N ) ) ) N ) ) ) ) L 1 1) L ) ) L ) ) ) ) ) L) ) L)
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Bk 29: A EMEHLE A& 30: K EHBREH
400% 33.0%
300% 32.0%
200% 31.0%
100% 30.0%
0% 29.0%
0.45 0.5 0.55 0.6 0.65 0.7 0.75 0.8 0.85 0.9 0.95 1 2025-03-26 2025-04-23 2025-06-25 2025-09-24
C «=@==P -} £V —KIV
FARIR: ATl 583 FAtRIR: AT A Sl 5% 30
B4 31: VIX 3K B % 32: SKEW 35 #
45.0 120.0
40.0 1150
110.0
35.0 /J\Af—l\'\._\,
105.0
0.0 100.0
25.0 95.0
20.0 90.0
(N N I Y % N Q % N & %
%/Q\ c@\/ oy@’ %/Q(V cy@’/ V)/Q(V oy&/ %Q%/ Q\q} Q\% N Qq’\ @’Q/ Q%q, N Qﬂ’/\
FA KRR AT A S L 5B P RIR AT A Sk 4B 3F
Bk 33: mZXE¥PCR B % 34: #4% PCR
3.0 1.2
2.5 1.0
20 0.8 ~_—-—/-\L/——\—
1.5 0.6
1.0 0.4
05 ~ 0.2
0.0 0.0
S 2agadas383858o3 ML 598592985320
££3358853558383583 9999399889388 89
SO0 E8 8998888 A A A A A A A S v
EEEEEEEREEEEEE SOEHEEEEEEHEHES
FA R IR AT LS B3H KA R AT S 583
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A% 40: ¥4¥ PCR

Ak 39: RXEPCR

1.0
0.8

1.2
1.0

0.8

0.6

0.6
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