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o HE4IEHAELR. 2016.03-2023.07 (£ R A, TR ), KA. 732544 =469
EE 2000 38 3% 200 F AR ER 17.7%, FALHRIZIR £ 5.5%, AL =4 4.8%. 21
FTFFUR, AABTHNAERITAIRE, BHTKRSEHZEH 10%0, LEZE
10%VA N, XAF BRI NAEF T BT, K3 T beta TTak, BIIKSARTHR

PSRN 3 HE 10%4 b 2R B 3RIZIR £ AT RIREIA TR, 5514 7.3%F 9.1%.
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R /£ EE 2000 45 RAPEA . EATRRIRASEE . REFH LS AMREFFH X
AR AR AT 1R B Ao SR IZIR £ .
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iF 2 topl00 A4, HRwe91s S A W #uky 5T 3.5, A ME RKF 80%;
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B2 AT RAeAAT Ak e @, EHE 2000 454538 3% Fwk AR 5+ 418 % #+( 2016.03-2023.07 )
5

A3 E4E 2000 454038 3% SR k-4 AR FAE AR (2016.03-2023.07 ) .o 6

A 4 ElE 2000 454638 5% R k49482 PB A (2016.03-2023.07 ) oo, 6

B 5 ARA R 6N A top50 LA Aast iFE A H (L F{AR T, 2016.03-2023.07)
8

A6 RS TR > A top100 L-AA8 418 £ % ( R H A E F, 2016.03-2023.07 )
8
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9
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9
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A1l @ ®RRXCRNGEAEKRELESFTXT, Aahms e Bk (80% M4 KA,
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R IAZNR, ek T FARE D

A FE I alpha B Tk AR 35, F%4838AER T, BE4E 2000 3 5% 69 A2 50K 4 4
H T T e, ma It Rk Fedit ik o 69204, 134 T beta 5T ak, 17T RIFE A K F o904
R, BT, A RABEBLE RIEAAR, KA FILGEEE . 7 & m—2 8 beta
BE, MERAFFIEE A A6 A R KR, H R e M4 F E4E 2000
FREEE T IRAFAGAE RPN A, S—F, T TRXARA RAsAEA 6 % ks, RATT VA
P 1 PR IR T B E 2000 35 HR A IER . A A REIRMAL . REBFH ISR E
% 7 Rz w4 K,

1. %I IER T HEIE 20003 & F X

HRAGHOGIRIER 09 R AME R, ISR R R R E . AT LR B Fo A B lR
BOHRT, RAMAGHTAH (ReiR%E) K,

BAgRH, KATAFRAE. HR, ARG, AR50 E - FHEKEFTNELY, g4
AR B 1%, TAEAEAR FRE 0144 AL, HERTREE 0L BAFEE, TLhRK
B 2%49 49 R &M T, MEEIE 2000 $54385% 204, HART TAE4009 80 A 4o B 1
Frw. BAS, RAVERXT *HFAAR 6 3 B FAR, 207 RA&ffrksa (Bp, Rt
R A Fo AT Ak B BAALAT L R ), E3E 2000 453038 3% Rk eg bgr 2 (B 2),

A1 B 3 2000 #5 % ¥ 7% K ok A9 s 4 4 & ¥ B2 #HARAFe Tk, EE 2000 $5438 5% Kb ARt 44E
(2016.03-2023.07)

A% (2016.03-2023.07)

FAATEIHE (A4t ) emmm— 0 A 448 /1] 1E2000

FART BN (A h ) e 21 448/ 1E 422000

3.8 0.0% 43 0.0%
— — L}
33 | -1.0% 22 -2.0%
28 -2.0% 28 -4.0%
2.3 — e |l
-3.0% 23 -6.0%
18
1.8
13 -4.0% 13 -8.0%
0.8 -5.0% 0.8 -10.0%
PP PR PP P S I B G P PP PP PP P S P D@ R P
QY Q7 AQY AQ” QY o¥” N X7 Y 7 Q7 O" A" Q" A7 O QY O° AQY AQ” o0 o9” Y L7 OV O Q7 Q' O Q" A0O” O
3OO S P P D o D oS Y g GV (Y P P S N S S g L i
DSOS S SIS S S S S S S Sl Sl Sl S DS S SN SIS S Sl Sl S S S S
FoA kR Wind, EBIERFFIR BT FARR: Wind, B ERAF BT

L8 A P AR 44T, 2016.03-2023.07 18], EE 2000 3 5% 204410 A2 50
17.7%, FAL3RIZIZ £ 5.5%, Azt EIH 4.8%. 21 5 FFHFvik, MERFILELN Rt
REREME (A1), 2022 #2 2023 4 (#H £ 2023.07) #F 9 B HBHFIKZ G ZATH
10%VA L Z 10%0A A, SR B, BRI RAEFAT LT, W) 20435 ) 5 69 A8 3R
WA T RIFE 10%0A4 E.

&1 BAAEELT, EIE 2000 45438 &R A4 5 &I (2016.03-2023.07)

EiE 2000 #843% 38 R ok b S R A I RAeAAT b, EE 2000 48534 18 Ko b 55 R I
IS | ASKE  RBIKE BRRRE LR ANE#R | a4kdE  RPkE RERE O FEK AAdE#
2016 27.2% 56.3% 29.0% 4.5% 5.56 1.2% 62.7% 35.5% 4.7% 6.44 0.8%
2017 -16.9% -4.0% 12.9% 3.9% 3.84 1.5% -3.0% 13.9% 4.9% 3.24 4.2%
2018 -33.8% -18.6% 15.2% 4.9% 4.41 2.7% -19.9% 13.8% 7.4% 2.62 4.9%
2019 23.4% 37.4% 13.9% 5.1% 2.06 4.7% 39.3% 15.9% 4.8% 2.52 3.4%
2020 16.9% 52.1% 35.2% 7.0% 3.85 4.8% 44.3% 27.4% 9.5% 2.32 5.6%
2021 29.2% 48.8% 19.6% 6.7% 2.19 4.2% 50.4% 21.2% 9.9% 1.62 9.1%
2022 -17.2% -11.6% 5.6% 5.4% 1.19 4.0% -3.3% 13.9% 8.0% 2.01 5.4%
2023 5.2% 11.2% 6.0% 5.4% 1.82 2.5% 22.6% 17.4% 6.4% 4.38 2.3%
AR 1.7% 19.4% 17.7% 5.5% 3.00 4.8% 22.6% 20.9% 7.3% 2.65 9.1%
FARR: Wind, B EAAFR AT

5o 1k I L2 6945 B FE Aa ik 42 B 7



~
o)

N

VAl fE g

HAITONG

ER AR, ek AR FARE 6

4ol 3-4 B, A AT Ao RA& 29 R LA A 5 7K TF 49 R 48604 TR A A B 5B 77 @) KAR
HE, 12t@EAR £ K, 40 16-17Q1. 2019. 2021Q2-2023.07, FA-a44xtF HE
2000 &) AR EARA 51, Bp ZI & NA; 2017Q2-2018 4. 2020-2021Q1, X R &F
ZIKHERNH (49T EHE 2000 ¢ TAEREAHE ). 22 Fhk, PNEMEARE R E EHRL
N TFAEF A AR F oA R S L), Bibh £ 5/0 TR R E R L R0
L, RARFZT E54) beta Tk, RBIK AL T AT LA KAL) RLEA.

A3 B4 2000 K B AR YL THARE

(2016.03-2023.07)

B4 HE 2000 ¥ H B R % A PB R E
(2016.03-2023.07)

e AT RASAT 29 R
— | TERI S E ()

— AT RAEE R o AT AL RAEAT YR, e FFAT A A2 R

e—PBRit 5 E (i)

1.1 1.0 1.6
1.0 1.0 05 15
05 0.9 1.4

0.8 0.0 13
0.0 0.7 -05 1.2

0.6 1.1
-0.5 -

05 10 10
-1.0 0.4 1.5 0.9

N> O D D DDA AR AN DD 0D N> O D D DDA DD DD

PP S S S PG P P S I N S S A S R SR SR
P S LB B E S S g P P S OO E B F P S P P P

FHFFR: Wind, AEIER

S
3
&
R

FoA KR Wind, ElBESFTR BT

EREMNEEFE, B, FARRK BB G 1% mE 2%, NHFRHLEATH 103
REZ258 R, £YER;AE, BFRELK, BEBIIMEA TR, Flde, ELHE
R FatT Wi B 4G 5T, LLASFLABEMNR 56049 17.7% 18327 £ 18.2%, 124K AL
H A5 PR B B T e AR,

A2 AMBRFEKBE 2%, BEE 2000 35438 5840630 45 £ I (2016.03-2023.07)

RAEEE 0.1, 4704kH 2% HIF KA. AT

REIKSE  RIFRE & Azt 4% AR REKSE  RIFRE 1Z &1k ezt ek Az
2016 34.3% 5.3% 5.42 1.3% 81.8% 38.5% 5.7% 5.71 1.2% 90.9%
2017 12.9% 5.0% 3.01 2.1% 75.0% 21.8% 6.6% 3.65 5.7% 58.3%
2018 16.5% 5.7% 4.08 2.6% 75.0% 17.4% 9.1% 2.66 7.5% 75.0%
2019 16.6% 6.2% 2.03 6.5% 66.7% 15.9% 6.1% 1.98 4.8% 75.0%
2020 31.7% 8.4% 2.95 5.2% 83.3% 29.5% 11.3% 2.09 7.8% 66.7%
2021 11.8% 7.8% 1.17 5.4% 58.3% 15.4% 12.6% 0.99 12.2% 41.7%
2022 7.8% 6.4% 1.42 3.8% 58.3% 11.5% 8.6% 1.56 7.0% 66.7%
2023 8.0% 6.6% 1.99 3.4% 85.7% 17.5% 8.0% 3.53 2.7% 100.0%
A X 8] 18.2% 6.5% 2.59 6.7% 73.0% 22.4% 8.9% 2.33 12.2% 70.8%

Fo IR Wind, #8EAAF 5 BT

b ERTiE, HBRIBHAERT, RAEFeATdk ks H40h & #4695 4E 2000 38 3% 404
2016.03-2023.07 H i) ¢4 AL AR HILH A 17.7%, SFALRIZIE £ 5.5%, 4024 =% 4.8%.
21 £ T HFF vk, AGRPIKE RiTREREHKLE, 2022 42 2023 4 (& E 2023.07)
B0 R FUK A R Z AT Y 10%0h B E 10% 1A 1), AT R A& FafT ko, 13 % F beta
TR, ) 4169 A BV A5 TR A2 10% VA L. 1248 5L 69 3R 35 1% £ AR T & HOY A PTAX K,
RIZIRER I E 7% E, RARABATEHE T 9%.

2. B4E 2000 A A # D EAAAEFe ) SR KR %
FAT R ENA BAFRAACE R BAE, KM ERIE R, RAF

ILE9 B F . F & — 7 ) beta AR, M RARAFAEE A oA 64 ) BAEF= ) K
%ok, KPR EGE 2000 FEER AP, F X AN FOR-0G b 2k £ I,
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2.1 NEPMER%

£ AR AT F A EE 2000 382 E A 69 AL R,

o EZMBMEANMK: AIRAE ATEERN PB (LF, TFR) &&H 10%A .

o SZHF4TH: ¥ A, A, BREE. SUE. W& FlIER% ., Rt L 4B
B, BERR &R &G KEFFEALT &L 8 ANHF zscore FAm

B, BB ARATHES RS 50 AR SHESZAL,

TARF T N EHA 50 A& AF e kAT, 5ok, RMARKT £S5 BFirH
FARPHIRTARF, BP, RAEH TAAANG 7T AR FEME A 50 RILZ a4 R,
2016.03-2023.07, s f A F kA8t F B 4E 2000 F10AB R 24% £ 4, HALIRIZIR £
RAit 8%, ARATEHK 8.5%, IKHE KL F,

AR A kA (2016.03-2023.07, TR ), LA TLRE T3 E0E R BRI
B, FAHA £ TF] 1%. (2 R TARE Feyetse it €5, A KERIA 85.4%.
SRR, ERIERABAATE RGN, 40 17, 20 4, T /A A Fa4486- 0k 55
F AR AN RSB GR G ER, 4o 22-23 5, Fo Ao TR B T 640k S R IARAT E 4K,

% 3 E4E 2000 R4 6 EHME top50 45 £ k4 £ I (2016.03-2023.07)

RE | ek K m;:g T Jaxte T, x&;ﬂ;ﬁ% fexte

2000 | & W ORER gaw P pa | 22 WeORER gpew FHT O s
2016 27.2% 61.4% 34.1% 6.3% 4.64 1.5% 81.8% 55.7% 28.4% 6.4% 3.88 1.9% 81.8%
2017 -16.9% -0.6% 16.3% 5.9% 3.18 2.9% 75.0% 6.3% 23.2% 6.3% 4.08 1.9% 100.0%
2018 -33.8% -23.2% 10.6% 5.6% 2.88 2.3% 83.3% -23.4% 10.4% 5.4% 2.89 2.7% 91.7%
2019 23.4% 40.9% 17.4% 5.9% 2.28 8.5% 66.7% 41.0% 17.5% 6.1% 2.20 8.5% 66.7%
2020 16.9% 52.2% 35.4% 8.6% 3.14 3.8% 83.3% 61.3% 44.4% 7.6% 4.32 3.5% 91.7%
2021 29.2% 44.0% 14.8% 10.2% 1.09 7.2% 66.7% 47.4% 18.2% 8.8% 1.53 7.0% 75.0%
2022 -17.2% 13.2% 30.4% 8.2% 3.92 2.7% 75.0% 6.2% 23.4% 7.3% 3.52 3.6% 75.0%
2023 5.2% 25.5% 20.3% 8.0% 4.00 4.3% 100.0% 24.0% 18.8% 7.3% 4.05 4.0% 100.0%
A X J8] 1.7% 25.6% 23.8% 7.5% 2.91 8.5% 78.7% 26.1% 24.4% 6.9% 3.19 8.5% 85.4%
R R: Wind, E@EESFFRFT

R b, o EAAME top50 A4 (RANTAR T ) RRGIUAERMERZL A 1,

e 2019.02.01-2019.03.12: # AdHE-F% 3, ROE f= SUE AT AR FH 7,
2B A -7.0%H2-6.3%; EXFEFELT, ARSHEADREY S EMEF B I
8.5%#44 =) 4.

e 2021.04.20-2021.07.13: MENI4 B E w1, EEMEIEH R it T2 5.2%,
R FspmEERKIEE (13K 9.1%), 1K PB BF Rit % ©K#-8.0%. A&

FHELT, AR R 69 s SEE F ok kL 7.0%49 =) 4.

e 2021.10.13-2021.11.09: MARMFE L A R FEFL, BiEMAs54 Rt Tk
5.1%, B E##EIERKIEHK (LK 2.6%); XIEFEKIEEME L L —7
REQDEMERB L AQF. B, ARKBEFELENTME, #—FEnT
XASHBRIRAR FUK 35 0
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A5 MR NEHE top50 LAAAExT A F( A TR A6 Mo A K EME topl00 EAAaT A S (WA

¥, 2016.03-2023.07)

B, 2016.03-2023.07)

ot =B (A

ORI LD
[t AR taa A e Tt a IR e ]

#8 &~ 4{A/E 32 2000 FAAEH (Edk) #8 &~ 4{A/E 32 2000
0.0% 48 0.0%
- 0,
i 38 3o
309 : ‘Dot
4°0% 33 3.0%
£ 0% 28 4.0%
6.0% 2.3 5.0%
7.0% 1.8 B.0%
8.0% 1.3 7.0%
9.0% 08 8.0%

2% 2
SO PSP ST S S S ST TS oSS S S
S S S S S oS S S S o

FHRF: Wind, EBIERT T

FobtkR: Wind, #BEAHR AT

BT FEANE RO 09 BRIRIR £ RITRBAL LM, 7T 2K A& 09 3 /4L
Yo FRATT, AR ANREEIG I, ) EAME RS 09 IRIZIR £ oAl xT @ E LR T
A, R, ARBGILE N LY REAK, B, 485615 &AL S @it K igdeit.

4o, 2FF R TAAE F 69 5008, BHREE A 150 2 0f, AE5-4FL2 5 23.1%,
588 50 R E 6L (24.4%) A8 £ AT 2%, (B ZH TG, AEFRIF
iR E AeAxT W B B TR, X5A] 4 5.0%F 5.8%, A8 6915 & bl 5 = ek o A
Fik 4.2 # 4.0,

R A HHRRAANBEE N ENERE S L L% ER (BB A, 2016.03-2023.07)

agws VPR gew derem BET 0 ams AN

top30 23.3% 8.5% 2.50 8.9% 2.62 76.4% 67.3%

A tops0 23.8% 7.5% 2.91 8.5% 2.81 78.7% 63.3%
H5 top100 24.3% 6.2% 3.59 7.5% 3.23 84.3% 58.2%
top150 23.9% 5.6% 3.86 6.9% 3.46 84.3% 54.3%

top30 21.9% 8.1% 2.48 10.1% 2.16 75.3% 66.4%

FAwd  top50 24.4% 6.9% 3.19 8.5% 2.87 85.4% 63.2%
ERF  top100 22.8% 5.6% 3.73 7.2% 3.18 86.5% 57.7%
top150 23.1% 5.0% 4.24 5.8% 3.99 85.4% 54.1%

FRRR B Wind, EEEAFFR P
2 FRTR, S FEMA R AR B HE 2000 F5 8RR A B BAR GG AR BI A R I,
AR 22%-24%. W EL, % F 8RB AUIK S AT IS BOR AR, B, 2EH%
IKSRIFIR £ . RABFAE TN, NT LB B SFRAN ., B, D EMHE topl50

484483+ F E4E 2000 3301 AB A 23.1%, SRIRIR £ FaARzt E 45 A 5.0%4= 5.8%,
12 & Al B A B 4.2 F7 4.0.

2.2 DERKRE
FA3 B Ao T B 2 ESE 2000 48500 I A 69 /) £ Rk
o ERAEIEAPRITIE: B4 ASLE A PB &RIK4) 20% 4 K.
o SH-Firs: ¥ HIE. SUE. EAV. T4 A)0%. BitAFLHEAN G L.
Bt BRI & AT &5 KBS FEANELH &L 8 A~E-F zscore F A
B, BBEZAHRATE» RS 50 RIRZMEFAL,
S BMEAREA, D ERKFRR EEZA AT ILER A

o HARTE: DEMMERBHIRT & ATTEABERSOIRSBE, mER
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N

VAl fE g

HAITONG

R LM SRk I FARE 9

RA R BRI T, 5T fAR 73 A4 154 (PB) BT L4 B
K EFR.

o HEFEF: JNEMARRAER TMAE T PB_INT; M E R KRR A AL 49
Bl AT, &3 HnT REkAnikdg K ey EAV B F, Ak Loy REMTE .

TABETT NEARK tops0 AA gtk R I, B, KAELNKT E£S BT
it IR TAE T, B, RAEA TALI ) T AR FEMRE AL 50 REZ LR,
2016.03-2023.07, I~ #& K F kA8t F E4E 2000 104250 23.2%, FA03RIF % £ 7.0%,
T AAIIT EHL 6.4%, KBNS LEF, 12 8% 3.06.

£ 5 BN 6 NE R K top50 4845 ¥k sk & A (2016.03-2023.07)

2016
2017
2018
2019
2020
2021
2022
2023

A [X 8]

BliE
#

27.2% 70.4%
-16.9% -8.6%
-33.8% -21.9%
23.4% 47.7%
16.9% 52.8%
29.2% 46.9%
-17.2% 7.0%
5.2% 21.1%
1.7% 25.0%

+hFRT AFHAF
R BRR faxtE mok  REK  RIER faxte
% B mew LT ams | BT % 5 mew T ams

43.2% 6.3% 5.71 1.7% 81.8% 64.2% 37.0% 5.7% 5.45 1.7% 81.8%
8.3% 5.4% 191 3.4% 75.0% -2.6% 14.3% 5.2% 3.21 2.3% 83.3%
11.9% 5.7% 3.06 2.2% 83.3% -26.0% 7.8% 5.4% 2.20 2.1% 75.0%
24.3% 5.9% 3.18 3.2% 83.3% 41.0% 17.5% 5.8% 2.39 3.6% 66.7%
35.9% 7.6% 3.62 3.3% 91.7% 51.1% 34.2% 6.8% 3.88 2.5% 91.7%
17.7% 9.0% 151 4.8% 75.0% 50.7% 21.5% 8.2% 2.00 6.7% 66.7%
24.2% 7.9% 3.39 3.1% 83.3% -2.3% 14.9% 7.8% 2.24 4.6% 50.0%
15.9% 7.9% 3.25 3.9% 85.7% 14.0% 8.7% 8.1% 1.84 3.4% 71.4%
23.2% 7.0% 3.06 6.4% 83.1% 21.5% 19.7% 6.7% 2.79 6.7% 74.2%

FHRF: Wind, ABIERT T

st F top50 204, D ERKRBEH TAOEMERSE ., iE A5 L, DERk
50 404483t B 5 T 5%8 A Plit —ok: 2020.12.01-2021.01.07. fEsbAAiE], <)
FRAK A BEEH, PIE 300 #545 LK 11.2%; 7 Wind &£ R385 T 3% 14.2%, 1%
FTHRERZ D ERKREEARKDH.

A7 REEAANEREK top50 BAFastAEA S (+FE B8 RA MM IEAK topl00 AAAEsTEEA Y (RF4E

E ¥, 2016.03-2023.07)

B ¥, 2016.03-2023.07)

FAAEH (Edk) #8 &~ 4{A/E 32 2000 FAAEHE (Edk) 40 &4 {8/ E322000
53 0.0% 38 0.0%
j-g -1.0% 379 -1.0%
3.8 -2.0% 74 -2.0%
33 -3.0% s -30%
28 -4.0% : -4.0%
73 -5.0% 18 -50%
13 -6 0% 13 -6.0%
08 -7 0% na -7.0%
RO R NS IR UA R AN RO R NS IR UA R AN
N GRORIGIGHCOASS AR SIS S N GRORIGIGHCOASS AR SIS S
BB S S S S oS P o o BB S S S S oS P o o

KA RIR: Wind, EBIESFFRT AT

KRR Wind, ABIERFT T

sFFohFE KR, Ae Ao TAEE T A L A IR BT R TR F. A
do, ZBHFA 50 RARZ, de Ao e TALE T 6 204485 T B 4E 2000 “HL AR 5 5] A
23.2%%= 19.7%, #8Zt&E ik 3.5%, KT TAEE T2 AL R B4 B 08 .

S BMERB LM, BB R RBIRIFIR L. RIRTAE T, WT
A A o FF AN, o T AT, MAERFA NI, DERK R B SRIFIR £
FaARz e L 2 R T A AL,

{25 N EIMERBARE 2, PERKFEOBIFR AT HF R TR AR, SH
455w 50 R3gAmE 150 RAF, SFBHd 23.2% F 4 £ 15.7%, Agik 7.5%, it X
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ON Ak fa %

\4) HAITONG AR TARMR 4ak LA EHBE 10

T HACEA D B4 B

& 6 HAHARRANEEKS N ERKEH L LEER (RSB A, 2016.03-2023.07)

wwis IR mew gerew GRS gpe  FURT

top30 24.4% 8.4% 2.69 9.4% 2.59 78.7% 70.4%

/6 tops0 23.2% 7.0% 3.06 6.4% 3.61 83.1% 66.7%
HF  top100 17.3% 5.7% 2.91 6.4% 2.72 76.4% 60.0%
top150 15.7% 5.0% 3.00 6.4% 2.46 76.4% 55.0%

top30 22.5% 8.1% 2.58 8.0% 2.80 76.4% 70.1%

Rjadr tops0 19.7% 6.7% 2.79 6.7% 2.95 74.2% 66.7%
EEF  top100 16.0% 5.3% 2.90 5.0% 3.18 77.5% 60.3%
top150 14.1% 4.6% 2.94 5.0% 2.83 79.8% 55.2%

FH R R Wind, #BIEAFFR T

LRI, FHRIER Y 69 FARK R EGE 2000 45 o R A B A Sk ey A
kAR I. Top50 LLaSFALA M 23.2%, FALIRIFIR £ FARst @05 A4 7.0%F=
6.4%, AN 6915 G A A B RL B A 3.1 #2 3.6, if, FERITEZ G IWAFTIEAE
T RFRE R AHE.

2.3 DEMEE A ARKRE AT

NEMELE DR FRME T R EF, BFHE ZILRE 6 RASSFIE, iR
(& 7), PEMEF AR T EIE 2000 2484 0 2 A KAEENMERA, s F KR
wE ) 2 — 5T 64 S AR AR K RAE.

INFFEAS B RS ek A, TR ABELENGELT, MMER (/&K PB) RE25HF
AREMRE, ok T F 7, DEMEE D ERKFBFRFAEAFIZHLA DR,
126 # RN ESF. BARERIA, EAMRSMK (HR4E. RFAHADTMEBF) T,
PNERKFRIFRG AR ES. B, A DTEEF. FH 50 A&
PR TR A R FIBA 1.41250; MBEELRIT, AMEFRFFRLE B 3R
XA 09107, K13 A&, FMEA PNTAAE T EMERRF RGO AT, BT
AE R AR B T 690 B K RO

F 7 BN & E A Fo s F R KR AR B 4E 2000 69 RAs R & AR A3 (2022.01-2023.07)

AR5t E4E 2000 FH IR E HOABRAFE (L)
ROE( . .
T ngfﬁm . %ﬁ},;)é SUE | WM wapes oot AEHE
A TALEF, top50 | -0.51 -0.50 -0.15 0.27 0.99 55.3 46.4 0.9 0.7
Jf R TEETF, tops0 | -0.21 -0.44 -0.12 0.35 1.12 76.2 63.9 1.2 0.9
A A F4AEF, topl00 | -0.47 -0.44 -0.14  0.26 0.81 57.7 47.7 1.0 0.7
FTAERF, topl00 | -0.23 -0.41 -0.12 0.30 0.90 74.4 63.4 1.2 0.9
AN TAELE T, top50 -0.50 0.03 -0.35 0.36 0.88 57.8 457 1.4 1.0
S RNTARF, top50 | -0.20 0.09 -0.38 0.44 0.99 79.8 62.6 1.8 1.3
MK A FEE T, topl00 | -0.46 0.04 -0.33 0.33 0.78 60.0 47.4 1.4 1.0
Ao T{EEF, topl00 | -0.20 0.11 -0.32 0.41 0.88 79.6 63.5 1.8 1.2

FeAr kIR Wind, #HBIEAHER T

4ol 9 B, DEMMAREE N ERKREE G R, R AT LA 4 B 18] A
FIA KA G, BRI REEZ ] 6948 KA AT AR, LRI TALE F ey A
top50 284, 5 RE) AT 49/ R KA 6948 X AR AL T 41%.
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ON Ak fa %

\e) HAITONG AR TARMR 4k LA EHMRE 11

B9 MM BT ERK R A BIIK B A A M (2016.03-2023.07)

TERE TERE
FAARE RAPAE HAFAE AAAE | FAEE RAFAE HrAE LA
F, top50 -, top50 <, top100 F, top100| &, topS0 -, tops0 5, top100 F, topl100
&7, tops0 082 085 081 053 034 0.50 036
FohF4E, tops0 082 076 0.84 0.41 037 039 035
PEI i, top100 0.85 0.76 0.86 0.58 0.40 0.60 0.43
ol top100 0.81 0.84 086 0.49 0.43 0.49 0.44
& Wi, tops0 0.53 0.41 0.58 0.49 079 083 0.76
g s 10050 034 037 0.40 0.43 079 072 081
# b4, topl00 0.50 039 0.60 0.49 083 072 082
Fohw{, top100 036 035 0.43 0.44 0.76 0.81 082

FH R Wind, BBIESFFR T
i G-F-ar, AXMRHES

3. 80%Ak & & s LA Ao~ R K R B

FERP, FEHIEIRF R I R BRI 100%E R EN . Bk, K #R 80%MRE
JEE4E 2000 38 R B, 7 F A 20%A% £ 42 E 4E 1000 F= 2000 &AL Z 5084 /s 4
A8 A o) B A K s b S R L
3.1 N EYME R

T N EMER R T, FaRY & d 100%40 2 80%, KRNI TTIHA
AAFREHILE . (R, IRIZIRZ AT @A BTHE e, L RS L £ 90 B S,

%8 80%R L FEA & I EIMEAR B B £ b4k & I (2016.03-2023.07)

X T & BRIFIRE (ER- 824 AT =K R ped

H AL BRI 23.8% 7.5% 2.91 8.5% 78.7%
_top50 80% .5 P& 25.3% 7.8% 2.93 7.2% 82.0%
£ HAE AR 24.4% 6.9% 3.19 8.5% 85.4%
_top50 80% .4 F& 26.4% 7.1% 3.35 9.0% 79.8%
R i A TEA 24.3% 6.2% 3.59 7.5% 84.3%
_top100 80% .4 F& 24.7% 6.5% 3.45 7.4% 77.5%
£ HAE AATEA 22.8% 5.6% 3.73 7.2% 86.5%
_top100 80% .4 F& 21.8% 5.7% 3.50 6.9% 84.3%

FAPRIR: Wind, EEERAFT T

£ 9 80%mR A ML A 80 B NE R o4 F AL A (2016.03-2023.07)

A #44_top50 FW4E_top50 A #44_top100 A H4E_topl100
B 80%%, )3 80%#K, )3 80%&, R 80%.%,
A SR 2| SR 2| SR A Pind

2016 34.1% 45.3% 28.4% 42.1% 33.9% 36.5% 26.7% 27.9%
2017 16.3% 19.5% 23.2% 26.8% 15.1% 16.6% 19.2% 20.4%
2018 10.6% 8.4% 10.4% 11.0% 15.0% 12.3% 11.8% 9.8%
2019 17.4% 20.7% 17.5% 19.6% 20.4% 29.2% 18.4% 22.0%
2020 35.4% 32.5% 44.4% 44.4% 41.9% 40.3% 40.7% 32.7%
2021 14.8% 17.1% 18.2% 20.6% 16.9% 11.6% 19.1% 13.2%
2022 30.4% 28.5% 23.4% 18.5% 20.5% 21.6% 19.4% 20.0%
2023 20.3% 21.9% 18.8% 20.2% 20.5% 21.3% 17.4% 18.4%
2 X 23.8% 25.3% 24.4% 26.4% 24.3% 24.7% 22.8% 21.8%

FoARR: Wind, #8AE 57 AT

INIFRANARFHE R, AR RIG, FFTALA B 3 mSRARBA B,
BP, RN BT,

iE G ol ik B LB 6945 B A kA2 B 0
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ON Ak fa %

\e) HAITONG AR AR 4 ek LA EHME 12

%10 80% R B A o ) BB R B F I AFH M (1278, 2022.01-2023.07)

WALHE WAL 4 ARRFHME AT R

# 16 top50 ARA PR 55.3 46.4 0.9 0.7
- 80% 4K 51.3 41.7 0.8 0.6
£ 7 1£_top50 ARA PR 76.2 63.9 1.2 0.9
- 80% 4K 75.5 59.2 11 0.7
# 144 top010 ARA PR 57.7 47.7 1.0 0.7
- 80% 4K 52.4 42.0 0.9 0.6
£ 44 top100 PRA PR 74.4 63.4 1.2 0.9
- 80% 4K 72.1 56.7 11 0.8

FH R Wind, BBIESFFR T

3.2 N EARKRE

T ERKRBME, DFRFERSIEALRIL. B A AF 20%7E R R0, 41
Atk Z BBl R R, BRI, KAKERER, (2RIFRE fotast B FRh
¥oha, KRt R AR H.

(11 80% A IE R # AR K F e £ k5 R (2016.03-2023.07)

ABLE RIFIRE 1% &k PP EE AR

> oL 2% .0% . 4% 1%
A AL PRATEA 23.2% 7.0% 3.06 6.4% 83.1%
_top50 80% 5% 23.9% 7.3% 3.04 7.8% 76.4%
FAE PRATEA 19.7% 6.7% 2.79 6.7% 74.2%
_top50 80% 5% 19.8% 6.7% 2.77 5.5% 73.0%

i PRATEA 17.3% 5.7% 2.91 6.4% 76.4%
A WAL
_top010 80% 5% 18.2% 6.0% 2.88 6.9% 78.7%
£, 4K RA TR 16.0% 5.3% 2.90 5.0% 77.5%
_top100 80% %5 Mk 17.7% 5.4% 3.13 5.1% 78.7%

AR Wind, #HBIERFRLFT

% 12 80% A BE R & ) F AR KRB 5-F EARH KA (2016.03-2023.07)

A #44_top50 A 14E_top50 A W44_top100 #7744 _top100
AR 80%5% A 80%5%, A 80%5% AR 80%%,

A 21 2] 2K 2] 2 A Py
2016 43.2% 55.0% 37.0% 40.2% 37.6% 37.5% 28.8% 35.0%
2017 8.3% 7.1% 14.3% 12.9% 3.4% 2.3% 10.9% 7.9%
2018 11.9% 11.9% 7.8% 6.7% 11.5% 12.0% 10.9% 9.8%

2019 24.3% 31.6% 17.5% 27.5% 17.2% 23.6% 16.1% 17.7%
2020 35.9% 34.4% 34.2% 33.7% 20.2% 19.6% 18.5% 17.9%
2021 17.7% 15.6% 21.5% 15.5% 18.6% 12.7% 17.4% 23.3%
2022 24.2% 22.5% 14.9% 14.0% 16.3% 20.8% 10.5% 14.2%
2023 15.9% 12.9% 8.7% 8.5% 11.0% 13.7% 9.5% 12.8%
2 X 23.2% 23.9% 19.7% 19.8% 17.3% 18.2% 16.0% 17.7%

KHARIR: Wind, ABIERAT T

EAA, BRI RARSE, FRTAEA B RIFHYH — A TR, B, Az
A PTIEIK

iE G ol ik B LB 6945 B A kA2 B 0
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ON Ak fa %

\4) HAITONG AR TARMR 4 ek LA L HRE 13

%13 80% kA BE N 8 ) & R K R F B A S (1274, 2022.01-2023.07)

WALHE WAL 4 ARRFHME AT R

. PR TEA 57.8 45.7 1.4 1.0
A H1H_top50 :
80% R4 & 49.6 39.5 1.2 0.8
. PR TEA 79.8 62.6 1.8 1.3
&7 48 _top50 ‘
80% R4 & 70.7 52.9 1.6 1.1
N PR TEA 60.0 47.4 1.4 1.0
# F18_top010 :
80% R4 & 53.0 42.0 1.3 0.9
N PR TEA 79.6 63.5 1.8 1.2
A7 {E_top100 ‘
80% R4 & 70.3 52.7 1.6 1.1

Rk B Wind, EEEAFFR BT
22 FRTiA, 5 A2 kB 100%3K4n £ 80%, KA H LT TR AR T Ik,
{8 ) B 3R BZ 1R £ FeARxt B O A ¥ m, JLE R B0 B &, sbol, B8 AN IR
REHA PR,

4. NEMEF D E R K AR

W b ST e, S EAE A R R B R — A KA AR, LAY 1) /7 91 48 K
BAK. Bk, AFFEFHEL L, FFotr ks kIl

4.1 BRA TR 8 AT EE R K AR %

W TR A TALE F 8 s A R 4R R s TR B T ag s SRR R AR K AR
&, Bb, &AM ZZAZFA top50 L8464 A, & R4 FILAF 67 X T g kg RIL.

o  ER: AANELLME S0%RE.

o AMBBIARME IR (FHEMLSRBFKAMZ LA R, NEREH 0).

o  RAMRKAZLGIA: WA-MHF £ (A=0.001).

F LS D F K tops0 R H A5, HMk4Ed 50 R3EmE 85 R, XHLH
A EONRIRY, B, MREEIK. MG ENRAE, L5, FRHILELY

R T, REF XN T HE 23.5%-24%Z 18], (23R IFi% £ AAAsT @R Z T4, 485 6900
HRR KGR, o, f26IHRIE 35, KARHILH ST 45.

% 14 DNEPMEE N E R K top50 B AEAM B £ k4 & I (2016.03-2023.07)

AR A RIFIRE 12 &1t AR =4 & A $d AREd A¥#ETE  FAABHK
A 23.9% 5.9% 3.71 5.2% 4.61 86.5% 64.4% 85.0
R ¥R F A 23.7% 5.9% 3.67 5.2% 4.54 85.4% 64.6% 85.0
13 & e AmAx 23.7% 5.9% 3.68 5.3% 4.50 85.4% 64.5% 85.0
KA #l 5 23.9% 5.9% 3.70 5.1% 4.67 86.5% 64.7% 85.0
DNEENME_F AR 24.4% 6.9% 3.19 8.5% 2.87 85.4% 63.2% 50.0
AN 958 23.2% 7.0% 3.06 6.4% 3.61 83.1% 66.7% 50.0

KRR Wind, ABIERAT T

IR TR F, F oAt T EIE 2000 #8350 2. IRAE(E4FAE, TR
FEAEAEL B F Eag REANT D EMEA D ERKAESZR ., REFRASIMERE, L4648
SF T A B 3R, AKT EE 2000 484 R, 248 250,

5o 1k I L2 6945 B FE Aa ik 42 B 7



@ /4hie s

G ) HAITONG AR IEMR eI EEHARSE 14
%15 Top50 F 448449 RS AE B A BB (2022.01-2023.07)
A8xt-F B4E 2000 -F ¥ MAs-F F (2022.01-2023.07) 22 LIRS (1)
WL (EXi:A HE ROE SUE TWALIME TAEFAEHK  ARRAHE  ARATaH
F -0.35 -0.20 -0.23 0.35 1.00 67.0 53.2 1.3 0.9
A ¥R A -0.36 -0.19 -0.24 0.35 1.00 67.0 53.2 1.3 0.9
12 B b AnAs -0.36 -0.20 -0.24 0.35 1.00 67.0 53.2 1.3 0.9
T KA R o8 el 5 -0.35 -0.22 -0.22 0.35 1.00 67.0 53.2 1.3 0.9
NEOE_R A -0.21 -0.44 -0.12 0.35 1.12 76.2 63.9 1.2 0.9
ERK A TR -0.50 0.03 -0.35 0.36 0.88 57.8 457 1.4 1.0
EE 2000 70.3 58.6 15 1.0

FHRIR: Wind, EiEIERAFI AT

Al b, FAMAFE KA HAT L AR T EE 2000 45404910 B 34 /2 3%
A, A2 G AR R B K947k, 4o 2023.07, top50 A A4A 18 ik &R AT AR
AR E AT LR EL P 5B A 8.6%. 6.5%7F= 6.3%; AR AmbI.
W, A B F AT B, S AKE 3.1%. 3.1%F= 3.9%.

B 10 Top50 £ 4-a-&-Aa%-F E4E 2000 544947455 (2023.07)

10%
8%

6%

4% II

111

0% .-*—————----II...

o g

4%
6%

Z R EFL KBRS EE DY kTR W E AR Y
Ve W R W EFHHE R D2 HHERY 2RI H
¥ K ES & &b @ &R A 3 Ho o o o ¥ =
® ® & TN E & f W & &
& e = ®
s N
R =)
2

KRR Wind, ABIERFT T

EEZRAWMOFIADE, AT LGN ERKFEEMER, T AMEH D TIE
B (DEMEFE KRR DFTART ), 2E2#—FRAVERE, NWAASLELSE
MR, ¥ AN TERT.

Fo B LKL, R RAGARM D TR T, LEEEKEAL T AN KBS,
FlBF, BRIFIR £ Audaxt @A BIEK, 15 &b fll S W BULARIT B KM i &, ARxT S,
A NTERFHEESASKES THREADTEAR T, ERIFREAELIK, AL
s ety A, A EMMETEA DN TER T D ERRAEA D TER T, XAk
WAL NE S ASRULRZ (K 14).

% 16 Top50 E A4 4 kG A RBFRAHHE (BHEH LA FEEF, 2016.03-2023.07)

AR R R BAA 22 FARKERASM (fo7)
iufﬁidk FRIFIR . e kAR ARk P WA W ﬁ* RIEH )&zwi
# F H# #k 18 g2 3 #1h x4
F 22.2% 5.6% 3.62 5.5% 4.05 85.4% 83.6 77.0 63.2 1.5 1.0
AEZE KV EE 21.9% 5.6% 3.57 5.7% 3.81 86.5% 83.6 77.0 63.2 15 1.0
1% B AR 21.9% 5.6% 3.58 5.7% 3.84 86.5% 83.6 77.0 63.2 1.5 1.0
RARALAFE IS 22.2% 5.6% 3.62 5.5% 4.05 85.4% 83.6 77.0 63.2 15 1.0
AL 24.4% 6.9% 3.19 8.5% 2.87 85.4% 50.0 76.2 63.9 1.2 0.9
S EARK 19.7% 6.7% 2.79 6.7% 2.95 74.2% 50.0 79.8 62.6 1.8 1.3
E4E 2000 70.3 58.6 1.5 1.0

TR B: Wind, BBIESAFFR T

5o 1k I L2 6945 B FE Aa ik 42 B 7
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G ) HAITONG ERIAEMR £akIfEHRE 15

(17 Top50 E 440444 L S F RBFR AN (HEHEA N TIEAF, 2016.03-2023.07)

SRR LHFAR A 22 FRRABASE (L)
K RRR . W KEm | gy | THEM FEY RIE A
# £ B e TR S SR Y
A 23.6% 6.3% 3.41 5.9% 3.97 84.3% 83.8 57.4 46.7 11 0.8
A ¥ A8 5 AR 23.4% 6.3% 3.39 6.0% 3.89 83.1% 83.8 57.4 46.7 11 0.8
15 Bt AR 23.3% 6.3% 3.38 6.0% 3.91 84.3% 83.8 57.4 46.7 11 0.8
R AALRE R 2k 7 23.3% 6.4% 3.37 6.1% 3.85 83.1% 83.8 57.4 46.7 11 0.8
N EAAL 23.8% 7.5% 2.91 8.5% 2.81 78.7% 50.0 55.3 46.4 0.9 0.7
EERE 23.2% 7.0% 3.06 6.4% 3.61 83.1% 50.0 57.8 45.7 1.4 1.0
E3E 2000 70.3 58.6 15 1.0

FATRIR: Wind, HB&IERHFR AT

Bl A, RAVADENME (LR DFTAERF ). D&k (AN TERT) 454
Hahtn s, £ 80%MRAN IR T, M TSRS, doF LT, Lo FHAH
25% £ &, A FAR/ANEAAAZ R, RIZIRE AT R BARA R T, R AA5F KT,
A aAE B A B B LI F R B E,

RARMRE PR Z L FRE e FH RGBS R+ ndiL, XTRAdT,
— @, NEMES NERKEERTAENE RS, 28 E— 0 EARE, dbskiH
RBEER B—F @, RAARS LS AT XBE A 5EREFIR(A 11),

%18 Top50 A AEAH £ % ZA (80%RAN KA, 2016.03-2023.07)

AR SRIFIRE Z & A} = PEEAE $2 A p A¥##TE BEARK
FA 25.3% 6.1% 3.76 6.0% 4.24 83.1% 65.6% 85.8
R 39 A e AR 25.3% 6.1% 3.74 5.9% 4.30 83.1% 65.7% 85.8
12 & e AmAR 25.2% 6.1% 3.73 5.8% 4.32 83.1% 65.7% 85.8
KA RS 8 ol 5 25.2% 6.1% 3.74 5.8% 4.35 83.1% 65.8% 85.8
DFERE_R AR 26.4% 7.1% 3.35 9.0% 2.95 79.8% 64.4% 50.0
PERK A WAL 23.9% 7.3% 3.04 7.8% 3.05 76.4% 67.6% 50.0

KRR Wind, ABIERAT T

A1l R AR EERS TS5 KT, e s ey B 12 Top50 ¥R E 44465485t 442 §( 2022.01-2023.07)
(80%%%-# A, 2016.03-2023.07)

A bERK BRI 2R B 80% R4 R
70% 1.2
60% 1.0
0.8
50% 0.6

40% :
a

30% 0.0

L ™ -

N N > o)) \g N} N N ) N N > -0.4
NG N LA R I N I N I N
NG T M M S i S, Ll -0.6
TOSHIIE S ST SO S S S S S S S Lt 18 HE ROE SUE
KRR Wind, #&BIERFFR BT KRR Wind, &l ESFR T

FREAAAFXT, LT 20%4E RSN E R 6 B A F B A A 25.3%, 5 T4
IR RPN L IE GG 23.9%, (2L RIZEE R KE B T £ 5. Bk, NeiEEs

5o 1k I L2 6945 B FE Aa ik 42 B 7
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HAITONG

Rk LR 2Rk LA FARE 16

M (15 @A BT ) A5 iR

Rt b, Bome2 &, MafRENHFE (B 12), AARAOETF EELARS
BE. MBEMET, A 20%7E R RSN L 69 ROk IR AR BN, ARAEEE R s E
EEef,

& 19  Top50 F¥REALAELSFE LRI (2016.03-2023.07)
80% R4 B A El4E 2000 #5H0R 45 R LK
és?k ?Mgt{k ﬂ?ﬁa E&R;’v"t - ia;;@ ARE zﬁ?k ﬂz 3 wgi% - #a;:; I
2016 27.2% 75.7% 48.5% 5.2% 7.61 0.8% 90.9% 63.0% 35.7% 5.3% 5.74 1.5% 81.8%
2017 -16.9% -0.3% 16.6% 4.6% 4.14 2.0% 83.3% -1.4% 15.5% 4.4% 4.04 2.3% 91.7%
2018 -33.8% | -22.3% 11.5% 5.0% 3.41 2.1% 91.7% -22.6% 11.2% 4.6% 357 1.8% 100.0%
2019 23.4% 49.1% 25.6% 4.9% 3.96 4.0% 75.0% 44.4% 21.0% 5.0% 3.19 4.9% 66.7%
2020 16.9% 56.3% 39.4% 7.1% 4.19 3.4% 83.3% 57.0% 40.2% 6.6% 4.61 2.5% 91.7%
2021 29.2% 47.4% 18.2% 8.2% 1.66 5.4% 75.0% 47.3% 18.1% 7.9% 1.72 5.0% 75.0%
2022 -17.2% 3.4% 20.6% 6.5% 3.52 2.5% 75.0% 6.7% 23.9% 6.3% 4.15 2.9% 83.3%
2023 5.2% 21.8% 16.5% 6.2% 4.23 3.8% 85.7% 22.7% 17.4% 6.2% 4.47 3.4% 100.0%
4> [X JA] 1.7% 27.0% 25.3% 6.1% 3.76 6.0% 83.1% 25.7% 23.9% 5.9% 3.71 5.2% 86.5%
PRI Wind, A8 EAAR T T

B F 5] kA, AA R RARsT AR T 4% L 2K A VT LA,

e 2019.02.26-2019.03.12: AA@HmEFARIEEFAK., EZFFLT, ARZ
HEAREFRIEE FREG LS RRE A A% L A= H#L.

e 2020.12-2021.01.07: /N EAYMERNAIH L A R F W@, PR 300 546 £k
11.2%, M Wind #4845 Tk 14.2%, & PBRZ (1/3) A9+ 1% PB /&
2 (1/3) Bit#8% 5.2%, 143 . RAEERFEGE SRR KA 5% AL
5 = 4K

e 2021.10.13-2021.11.09: MARAA=HIAZ, EIEMNIEFEE Rt T8 5.1%,
W EEmR K154 Rt LK 2.6%, ARG EMEL LA —F REHELLR%
KAEB. B, AAGHEFRILAE, d—F3h TR R G EEL,

13 Top50 FMREAEA WAt EEA S (80%RKEA, B 14 Top50 R EAEA WA EAS (ROBEALRK,
2016.03-2023.07)

2016.03- 2023.07)

AT EIHL (A hth ) e 21 22541/ [E] 4E2000

AARTEIH (A ) e 411 242/ ) 2000

5.8 0.0% 53 0.0%
48 -1.0% 3'2 -1.0%
-2.0% '
3.8 -2.0%
38 -3.0% 3.3
-3.0%
2.8 -4.0% 2.8
2.3 -4.0%
-5.0% P
18 -6.0% 13 -5.0%
0.8 -7.0% 0.8 -6.0%
0O DO DD O L DA D DO O A 0.0 D8RP L DN D DD O Ay
S ISP P P ¥ G (T PP P ¥ G (7
9 30 S KPP P P G o @ o VP P 50 SP K KSP PSP P o P @ PV P P
NN S S S S M M GGG S S S S S M S S
FALRR: Wind, SHEAERARAT FALRIR: Wind, #HEIESAR AT

4.3 D EMEA D FARK topl00 LAeH A

Yo FEFTT, RAFRF XL AN EME 100 A= 2K 100 404, F3HE K
A4 165 R A&, 5 top50 A A A4, topl00 B AAth#F FH Tk,
2016.03-2023.07 #14], top100 & &-28-6F1LA2H 20.1%, #%AKT top50 &4 {21t
BRIFIR ZAXL D% A A, B Mz &b T tops0 A 444,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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\e) HAITONG AR AR 4ak LA EHMRE 17

%20 DA, AR topl00 FARE A4t h £ % &I (2016.03-2023.07)

R b AN A X5 ER Axm BAEA 22 ki (L)
s, Ak . ; ) l ) X
’ Rk SRIFR f FastE & Ao ARk F& B WAEH AT AR )R]
& # F3 i # Fre 18 Iox - d ESPi-A PAT
ﬁ;ojj]i]}ig(;q 20.1% 4.9% 3.86 5.5% 3.63 84.3% 58.2% 164.0 66.7 53.7 1.3 0.9
80502;?5? 20.1% 5.1% 3.65 5.3% 3.77 85.4% 59.7% 166.6 62.1 46.5 1.1 0.8
ﬁk:(/j]\pﬂsyﬂ?ﬁ 23.9% 5.9% 3.71 5.2% 4.61 86.5% 64.4% 85.0 67.0 53.2 1.3 0.9
80:25;2\;& 25.3% 6.1% 3.76 6.0% 4.24 83.1% 65.6% 85.8 62.6 46.7 1.1 0.8

FHRIR: Wind, &iEERAFI AT

5-F kA, topl00 A &-46-HF4Rt T E4E 2000 454034 A 10%vA L EAZ R,
AREE 85% £ 4. MA@ L, 21 F5b, LAFrH R 4%.

k21 Topl00 %R A6 5 F k4 & F (2016.03-2023.07)
80% B A MK BE 2000 394 AABA A&
WA | A RFK BIER Aast e , |k BB BIFR . Aast e !
% M M ¥ 15 &1k M ) 23 M & 2 12 &3k i %S
2016 27.2% 60.0% 32.7% 4.2% 6.71 0.9% 90.9% 59.4% 32.1% 4.5% 6.17 0.8% 81.8%

2017  -16.9% | -59%  11.0%  3.8% 3.45 2.7% 91.7% 5.8% 11.1%  3.6% 3.69 2.0%  83.3%
2018  -33.8% | -22.8% 11.0%  4.2% 3.87 1.9%  100.0% | -22.0% 11.7%  3.6% 4.74 1.6%  100.0%
2019  23.4% | 46.4%  229% = 3.8% 4.53 3.1% 83.3% | 41.3% 17.9%  3.8% 3.68 33%  75.0%
2020 16.9% | 43.0%  26.1%  5.4% 3.81 2.7% 75.0% | 47.1% 30.2%  4.9% 4.80 27%  91.7%
2021 29.2% | 422%  131%  7.5% 1.32 5.3% 75.0% | 48.2%  19.0%  7.0% 2.02 5.5%  75.0%
2022  -17.2% | 3.3% 205%  5.7% 4.01 2.9% 75.0% 0.7%  17.9%  55% 3.68 3.1%  75.0%
2023 5.2% 213%  16.1%  5.1% 5.09 3.6% 85.7% | 19.5%  14.3%  5.0% 4.59 3.0%  85.7%
ARE 1.7% 21.9%  201% 5.1% 3.65 5.3% 85.4% | 21.9% 20.1% 4.9% 3.86 5.5%  84.3%
FoH IR Wind, #8EAAF BT

BF1E 57 B, topl00 A &-4A4- 9= A5 top50 A Aae ki, T 2LA L
2020.12-2021.01.07 #9+1 Z R A& K W@ = M-B, A& 2021.10.13-2021.11.09 15 Rt
B BB AR E BT AR SR

A 15 Topl00 FAE A e tAast A4 # (80% AL KA, A 16 Topl00 AR E A Aast i A# (RASRALK,

2016.03- 2023.07) 2016.03- 2023.07)
AT RN (A5 4 ) e 211 281/ ] 12000 AAATEIH (A5 ) e 11 2 {21/ ] 2000
43 0.0% 43 0.0%
38 -1.0% 3.8 -1.0%
33 2.0% 33 -2.0%
2.8 5.0% 2.8 5.0%
23 s 23 =
18 -4.0% 18 -4.0%
13 -5.0% 13 -5.0%
08 -6.0% 08 6.0%
0 O MO DO LA DA D AN OO A 0O MO DO DDA DN DA OO
IS S PP P SV VP P E P S PP P GV AV
NN N S S e R g g SIS AN N NS g g
ORI SR SENE S S SO S S INERERENE G SESENESE SO SO S
ForkoR: Wind, HEBERFFR BT For kR Wind, SEBIESFTIR T

ATk s A7 £, topl00 A A4-E- 12 26 K 37447 Ak LARA T E4E 2000 464069 1 & 34 /£
%A, EAFATLA R KBS . 40 2023.07, topl00 A A-4A4-fitEAL. & A3k
EBFT R ABAZAT I _E 49 AB B LA 4 5 A 8.5%. 6.6%F= 4.8%; FEF) BN F A Fu
A abte TAT Ak AR 3.4%F= 5.6%.

iE G ol ik B LB 6945 B A kA2 B 0
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B 17 Top100 R EA2a-4A48xF-F B IE 2000 $53k444745 % (2023.07)

10%
8%

6%

2 III

2%

0% m_

ko] piei bl L P PR VT |
-4%
-6%
-8%
REL ¥ 93 XY OO wERT IRk KER @A H
B W RKEEHEE R s YRR
o R @ Ko AR e ow® Kk = E
® % %R ER & wE &y ® P
& E = ®
B R
5 ®

KRR Wind, ABIERAT AT
4.4 4

AFRBEFAR. ARG R, A5 &R F g KA R B E 4F 5 X, #
AN D BRI TR, FRLEH AT, Aat)kigkNaE. dF &
WAEAe s FR K R 4 R F B E AR EBAKAYEAR KM, Bk, HABAARIFIR A
FoAAxt WG BT B, a4 T AAAMA S, 15 &l AR AU £ 2.,

5 A AR LN LI B A F A, AT 20%7E B BRIk AR B Rkl 35
5. /2R A, HAAK T RIZIREEFR KD, HRAAESILE (128 Ff B mHuk)
T 2R,

R FATE KA EANE 100 A= F K 100 88, P ¥ &R R4 E 165
R A% . 5 top50 HE-4A4481k, topl00 40469 #:F 4 FF T 4. 2016.03-2023.07
], topl00 Z 444 A2 50 20.1%, "AKT top50 & (2 LIkIFiR £4L 5% &
%, B@mfs &3 F top50 £ 444

5. & %%

LA FE I alpha B T AR 55, F9%4838AER T, BE4E 2000 3 5% 69 A2 F0 5 4
HFTT e, Wik KA AAT L da 69208, 135 T beta TaK, 175 7T RIFRAMF 490
R, ZH BT, AIE IR AL S RAEAER, KA F LR KR F . &4 — 2 8 beta
RE, MERAFIEER A PG N AR KRS, FReim-FE4E 2000
BT IR A . R —F, s TXAEA NAAEAR 09 % ks, ERATT VA
SR Wik R TR AR B E 2000 F5 RN . A A RRIRAELEA . RERF A LS REZ
% 7 XRIEH AT R,

2016.03-2023.07 #A18], RA&FAT b F 55 4= 445 4 = #6544 [ 4E 2000 3 5% 206~ 049 F
WRFIKE A 17.7%, FALIRIFIEZ 5.5%, T =DH#] 4.8%, 21 FTFFFulk, 68
Bl Btk B 8 EAE, SR A8 10%0A L% E 10%0L 1. BT RAkFa bt
Vg, 1335 F beta ok, FlH69FALAREAD T HRHFAE 10%0A £, (248 5 69 SR IR 1% £
Forast @ BIGH BT K, SR A 7.3%F 9.1%. SikkA, 4% EE 2000 #53540 612
&1k 2.5-3.0, A MEE 70%-80%= /4],

D FENE A FE R K top50 LLASR{LARB AR 23%-26%, A MEFE 80%-85%, & T4
FEIAER T o940 b (BRIFIR ZMANNTEL S, & T%WHiE; 1281 3.0-3.3, & TH%4E
WAEL,

St T A F R NAR AR 09 % k4 as, BATT AR Hi BT
ZAEELE 2000 3 H RS EA . AARBRBAL ., REBFHESARFFXE—FH
ARAB ST 1R B Fo K,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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ON Ak fa %

\4) HAITONG AR TARMR 4 ek A2 EHRE 19

TN EPME R, BFRE A EE 2000 488 R0 AE A %K, J}%?ﬁ 150 R & 20,
LA 23.1%, SRIZIR £ Fek Maﬁ&%ﬁx 5. 0%%: 5.8%, 1% 4 kbﬁm&m = kb
ik 424240, AMEE 85.4%. HRME LG, LHREKETF. topls0 446 A H%
D% FF 54.1%, #AKTF top50 LAA-.

DN EAAE A F K AR T E GE 2000 454069 AR AV A AR K AR, A A A —F
2B L RERSRIZIR £, Lk £ top50 A4, L& topl00 4, 466913 LrbAilk s
EHL & T 3.5, ABERKT 80%, FILAEHA 20%.

B 18 ) Bl3E 2000 ¥ 3% # £ ¢4 Lk A Rtk (2016.03-2023.07)

REE REEA FAk  AdadtEs wEeane ApR [AdeSR Hme (R
AAeiTkeo g HBRAGE1%| 171.7% 5.5% 3.00 4.8% 372 76.4% 77.8% 103
i A B FLAG T A M BAGB1%| 209% 7.3% 265 9.1% 230 71.9% 72.2% 97
AAeiTkeof MMHRAGE2%| 18.2% 6.5% 2.59 6.7% 27 73.0% 82.4% 58
FLAGTREF P BGE2%| 224% 89% 233 122% 1.84 70.8% 76.2% 50
A top50 24.4% 6.9% 3.19 8.5% 287 85.4% 63.2% 50
AR top100 22 8% 5.6% 373 7.2% 318 86.5% 57.7% 100
o A top150 23.1% 5.0% 4.24 5.8% 3.99 85.4% 54.1% 150
80%#5 5B top50 26.4% 71% 3.35 9.0% 295 79.8% 64.4% 50
Bﬂ%ﬁ'ﬂ.é}ﬂ‘i top100 21.8% 5.7% 3.50 6.9% 315 84.3% 59.2% 100
80%#5 5 top150 23.0% 52% 4.05 7.1% 3.25 91.0% 55.4% 150
AR V"l top50 232% 7.0% 3.06 6.4% 3.61 83.1% 66.7% 50
AR top100 17.3% 57% 291 6.4% 272 76.4% 60.0% 100
S A AE A top150 15.7% 5.0% 3.00 6.4% 2486 76.4% 55.0% 150
80%#5 5B top50 23.9% 7.3% 3.04 7.8% 3.05 76.4% 67.6% 50
80%, 5})19. top100 18.2% 6.0% 288 6.9% 263 78.7% 61.4% 100
80%#5 5 top150 16.9% 55% 2.95 7.2% 237 76.4% 56.5% 150
AR V"l top50 23.9% 5.9% 371 5.2% 4.61 86.5% 64.4% 85
WA+ A A top100 20.1% 49% 3.86 5.5% 3.63 84.3% 58.2% 164
- A 80%s, 51 top50 25.3% 6.1% 3.76 6.0% 424 83.1% 65.6% 86
80%#5 5B top100 20.1% 51% 3.65 5.3% 377 85.4% 59.7% 167

FHARIR: Wind, FBIERAT AT
E BPEA. AL, AWBL. AKEE, b-F-4, RARAAEAK, RIAK; RIFRE. M
F, wSk-H-4, RALEARAM, RILAL

6. &R T

ARARENE, BFRERE, 7L 5t R,

50 B3k IE L5 6945 S B Ak B Bl
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) HAITONG bmk TAZFRR ARk LA HIRE 20

B L &
AT 5 9

VERES S Ak TAZHFR B PA
TE A Ak TARHFR H TA

AALA F BHEA LR T IEFE T EOPL T4, AHBOIRLER, BE. B LAGRE . KRS HTRA 0 S8 A1 &
BA B THAFAE L, AATRIEL F1E SoOEAM R TN, P ERAFHHQRLEM, FHOEMRRE T 4 e HF LS,
B RZAATH Z 7 69 ERF 0, S p o,

BHET

AR A B IE A A TR G (VAT RARANE") BRI, KNG RABRBKAMKIN AR ERAE AR P . EETHELT,
AR F 8912 B R PT R 0 F DL M RITAEAT A I, EAATHE LT, A8 RAAET A B A2 AIRS F a9 1E4T 1 £ P75 5
EAEATIR K R AEAT FTAE.

AJRAFHA T BB AN 3 FAAAIRE 5 B 6 FI8F, KA FT A8 60 IEH S TARR 60 . AR TR T B
Likah. ERFIRE, AN TA b S AREFRAA TR RS 1%

TR R, EREEE. AREFTENE & AL B RRBFRE LS, FMARETTEI, LEAH RN P ke
BRAAF. MERAREZ. BF B EARE T EAE LREBRE A LF RN, BEEFTHRLT, BRIELAALE
KIAAA T R 2 H A R T -2 6900 8) P BATHIE AT AT 5, 3BT A8 A X 480 8] AL FARATIR 5 R A IR 55

KRS RO R P AL, KRB ERIESRTITR EIAR, KIFRIRE QT FAFAMEATF KBIEEATH X9 . P
BAlde, KBRS EBAEATEAA, ROAEFTRACKLN 3] Jk o Et oy KA . PR RIS PR AT IRSATILRATITH A AN
ST AT. IRHAFILAATID. ST A BSERAL AR, FLBREEBIERRIFRFIHT, FEZRELAFRIELALIT, B
TR AT AT B R 49 51 A A= 2

ARYE ¥ EHEE ALK A B BIES L ST, BRI A FRAN 8] 09 2 BT AFIE ST E 1 L .

W4 1 i E XX E 6945 B TE Ak R
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I8 E IR A PR 3] AR 5T P

% 2
(021)23185717

BN % PR Bh 22
(021)23219747

odE o PTRHE

luying@haitong.com

tlI5535@haitong.com

(010)50949926 st9998@haitong.com

B IG G5 B A
2+ 4£(021)23219820
9 4540(021)23185645
% 1£(021)23154149
% %(021)23185643
KAA
Z4K3E(021)23185646
I F1(021)23185641
% 4%(021)23185639

) 5 A & A A B BA
£IA(021)23154121
X 75%5(021)23185649
FIE $(021)23185648
7K % %(021)23185652
HEA

I 8 %(021)23154116
7 Jik #(021)23185651
#  %(021)23185647

BURAF R H A

2= 3%(021)23185835
£ —3(021)23185838
& #%(021)23185832
J&# 52 (021)23185837
A4k 57(021)23185833
BEA

%, 3(021)23185836

AFEATL
I %(021)23185692
A 7+4£(021)23185699
7k 5% #(021)23185705
%) —u5,(021)23154145
BRAEA
aRED
pip s

B IR W BAE A
%£,%5%(010)58067907
[% £ £.,(021)23219104
Fh)r % (021)23154120
BB )1 (021)23212208
BEA

K %(021)23185690

1zh13508@haitong.com
yjx12725@haitong.com
1j13766@haitong.com

hh13288@haitong.com

11z13859@haitong.com
wyq14704@haitong.com
hy15210@haitong.com

jps10296@haitong.com

wqz12709@haitong.com
slp13219@haitong.com
zzr13186@haitong.com

wgj13735@haitong.com
fx113957 @haitong.com
zd14683@haitong.com

Iml@haitong.com
wuyiping@haitong.com
zI8316@haitong.com
zhr8381@haitong.com
Isx11330@haitong.com

jy14213@haitong.com

wm10860@haitong.com
fqgh12888@haitong.com
zjy15229@haitong.com

lym15114@haitong.com

sjy15440@haitong.com
prc15750@haitong.com

myc11153@haitong.com
cxgl11774@haitong.com
sxw10268@haitong.com
kbc13683@haitong.com

cbr14043@haitong.com

rF & K

(021)23185718 dengyong@bhaitong.com

I ke

(0755)82780398 ywx9461@haitong.com

Ak TAZHT 5T B A
B4 -(021)23219732
#:F£3X,(021)23219395
¥  %(021)23185653
4 %7%(021)23185650
F M4 (021)23185659
% 7% (021)23185655
7K Ik F (021)23183109
BKAA
#r74-74(021)23185656
& 7% %(021)23185657

fengjr@haitong.com
zhengyb@haitong.com
119773@haitong.com
yhm9591@haitong.com
ylg9619@haitong.com
hyw13116 @haitong.com
zgy13303@haitong.com

zll13940@haitong.com
cjh13945@haitong.com

3% zyx15314@haitong.com
L4  myj15669@haitong.com
AHRRAR - fxy15672@haitong.com

SR B 5 B TA

%) £4%(021)23185715
%  £(021)23185662
#F #(021)23219733
R A3 021-23154147
#  4$(021)23185661
4351%(021)23185663
T E#5(021)23185660
BEA

%) $1(021)23185665

Xyg6052@haitong.com
9s10373@haitong.com
zzx12149@haitong.com
wxk12750@haitong.com
yj13712@haitong.com
ypy13768@haitong.com
wzh13978@bhaitong.com

ly14721@haitong.com

& 3 cf15315@haitong.com

A T ATk
Xk % (021)23185718
R E %(021)23185963
¥ #(021)23185616
KEA

7K 545(021)23185607

PYGE 2

£ #(021)23154113
1#12.#7,(021)23185698
KRAA

A3 #r(021)23185617
& & (021)23185741
¥ #,42 (021)23185962

HEEBATL

% 5t . 02123219406
% B%47.(021)23185622
£ %(021)23185615
KEA

7k 124 (021)23185632
£ #£(021)23185845

dengyong@haitong.com
zjj10419@haitong.com
hx11853@haitong.com

zhr14674@haitong.com

wj10521@haitong.com
fyf11758 @haitong.com

ywh14040@haitong.com
ys14098 @haitong.com
hhc15605@haitong.com

cx115082@haitong.com
cxh11840@haitong.com
gjy11909@haitong.com

zhh14696@haitong.com
1115685@haitong.com

HER  @lpTk
(021)23185715 xyg6052@haitong.com

EIF PR Bh
(021)23219399 wanglt@haitong.com

ARk = s A5 H A
17.444%(021)23219419
JE#$1% (021)23185680
##%41(021)23219326
i £(021)23219686
JEAE12,(021)23219370
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