VA LA {5 ARk IRAL ERFRAE

HAITONG AR IR 2023 %09 A 03 H

. 43I 3 F du BOR%-B 4R(20230828-2023

(B4 B4R 20230901) 2023.09.01
(LTI 50 BOR PR A 4R 090 1 )
(20230821-20230825 )) 2023.08.27

CEACHERE BB A IR BRE 5
(20230827 )) 2023.08.27

o EK+F &b S3RIZ. A ZE 2023.09.01, 2T A 1250 R B+ 4, FAEL
i+ 19962.10 12T, AJ8 (2023.08.28-2023.09.01, TR ) £ 44T 4 R# =&,
RAEA — B ROGAR B A. BEROE LA, REREA L4,
fir A FOF A 2Fa AR FOF A4 KB ¢ k4t 454645 4-0.01%. 0.43%.
0.55%. 0.48%. 0.37%. 0.84%, #RFA . F44E A Foigf dE A 64 Lo W 4 P 45 4 o
% 0.05%. 0.50%. 0.56%. # % 2023.09.01, A 63 R B+ /= &4 414 4)

ViE& 2P
R o ED+ZEe-R I, MZE 2023.00.01, R A EIK+FOR. 374 BIK+FOF, it
' A B +FOF A e9 Rk #05)% 0.13%. 0.12%. 0.61%, 3 KE#H5H
Tel:(021)23219732 -0.01%. -0.11%. -0.14%; A (2023.08.01-2023.09.01) #) & [l 4k % 4 5] %
Email:fengjr@haitong.com 0.14%. -0.28%. -0.86%, & X EH#4H %] #4-0.20%. -0.62%. -1.76%; “F#1%E
1E45:50850512080006 4~ (2023.01.03-2023.09.01) &9 R AUk H 5% 4 1.60%. 2.79%. 3.03%, K
MR A B #55] 4-0.98%. -0.98%. -1.90%.

Tel:(021)23185655
Email:hyw13116@haitong.com
#E$5:50850522070001

KEAN LR
Email:myj15669@haitong.com
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A1
A2
A3
A4

AR JE AT 3 B+ E S k4 (2023.08.28-2023.09.01) v, 6
A B AT 3 B+ Sk 4 (2023.01.03-2023.09.01) e 6
FE—F TG E+Z ekt (2022.09.01-2023.09.01) .oovvvveveeeieieieiee 7
gk —F BT A R (2022.09.01-2023.09.01) oo, 7
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ERR TAZARG, eRk TAZ B4R 4

F& R

k1
k2
% 3
4
x5

AT HERAT B (BE 2023.09.01) oo, 5
AR H KB+ S8 4m (2023.08.28-2023.09.01) oo 5
HAEQF g B+ 86 (Topl0, bRz £ 2023.09.01) o, 8
BDCAHZEA AL ZE R I oo 8
R —FEMR+ASFHA BEE (2022.09.01-2023.09.01) ovovvrrererreeeieieienns 8
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ON 7AlATES-

N9/ “Harrone LR IABE ARIAARS

1. Edk+ = b 453k 3%
1.1 dksk%it

Avit AT ER+E S Lk oA, BB L TN HFE TS, B4, dFR
SEE K F—2. EA hands A AR AR — B A b RAEAR B4
ffas Ee ., ZEREALAAL. FAR FOF Ao RAR FOF A4, RE, 5k
SHHANT 1L et b, RERY 8 AN EENRSR AL F YR BE LY T
40%49 34, AEH B+ = s i,

FE%it, RE 2023.09.01, &FHiEH 1250 R B+ik4, HAEE 19962.10
e, RREE S EE AL T R,

A 1&FHEK+* %9 (A ZE 2023.09.01)

#»z MALST (12)

B AR — B A e 319 6386.61
BT — A 268 8150.91
TR ol 3 e 427 3291.69
RERERN LA 140 1381.77
f&AA FOF A4 5 25.40
RA FOF 24 91 725.71

Bt 1250 19962.10

Forb kR Wind, #HBIERHFR T
E: AR ZE 2023.06.30

AP HEAT 4 R %}TFUD s T faﬂﬂé&]ilu‘]:f&ﬁﬁﬁ:o

% 2 KFHF L BIK+F %A (2023.08.28-2023.09.01)

AR KA AR REZEE R EIHE (1) Ao XA
017594.0F G dAeiEF A A#HA A 2023/8/29 5.13 RAA FOF 24
018537.0F FAE R —FHA A 2023/8/31 1.58 AE AR — B A A
018595.0F A6 7 Al k= 4R A 2023/8/29 15.20 RO AR — B A A
018830.0F LS AR =R A 2023/9/1 8.48 RARAR A

KRB Wind, ABIERFT T

H—FHFAHRE I+ BB EH 8N EER AR S NS ER, Biks XA
AR, RAKAR R CAL>10%; MR, RMERACIL<=10%, H-F3HIHE12>10%:;
TFA, RERBESIL<=10%, B-PFHRFA(2<=10%.

B 158 35ARTT 2T 9 B+ a R £8 %56 TR B8 K 9 8 j 3 A
BRE A

A (2023.08.28-2023.09.01, FF) BAGAR —BEL. BRAGAR ZHRE
A RReREA,. REREALE . HAE FOF A 440605 FOF A46 b+
15345 $-0.01%. 0.43%. 0.55%. 0.48%. 0.37%. 0.84%, PRFA . FafEA Foigk
R a4 H Ak gk b 45 455 A 0.05%. 0.50%. 0.56%.

D EAVEAR B B A +50%0 S E A1
2 M FHAALEAMAFHA, BXE RGTEY RS FE
T THik.

Hﬁ
J
=
b
K
&8
P
S
i
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K
=
i
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=
=N
&8
P
=

o, AR FOF f2 AR FOF t9#7 & % &
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A1 XA4THEK+F &% (2023.08.28-2023.09.01)

RAHAR — A e RAOBARZGAL  BHROEAS  AERIAAEL HARFOFAL RAOAFOFAA tRF A AR A
Rl B oo -0.46% i -0.99% -0.20% 0.26% 0.22% 0.36% [M-0.99% [10.40%
109424 -0.11% -0.02% 0.22% 0.11% 0.28% 0.49% 0.00%  |0.07%  p.24%
200444t -0.08% 0.10% 0.31% 0.25% 0.20% Posa% 007 Jozzw  haaw
30%4-44t -0.06% 0.24% 0.39% 0.33% 0.31% l>.7o% 00a% o3 |.4z%
40%s 1.4k — -0.04% 0.36% 0.47% 0.41% 0.34% 76% R | 0-00% 30% .48
(PEEE e LT -0. o r 0 L 0 b L 0 L 0 2 AU H 0 2 0 L o
5006444 (A 0.01% 0.43% 0.55% 0.48% 0.37% 84% (4R | |0.05% 50% 56%
# A # m)
60%4-4: 4t AE) 0.02% 0.52% 0.61% 0.60% J oo 92% 22 0.12% 59% 62%
70%5 4.4k 0.06% 0.63% 70% 74% 0.41% [04% lo.20% 70% 73%
80% 414t 0.12% 0.78% 81% .).86% 0.48% 2% Bsaw 8296 85%
0%+ b oom o2 96% B o 0.62% 9% B 98% 1%
RAHAA —GA s BROMAR AL BRSAEAS  AERIAAE  HAAFOFA4L  RAOAUFOFAA tRF A AR i
10% 4.4 000% ] 023% [l oswwll  ozw [l 00w | 0% [ -0.13% | -0.30/] -0.2s
200414t 006% || 01s% [l 020w I 0200 Wl o.00% 010% | -0.08% | -0.20%[] -0.2008
30% 4+ 005% | 012% | 01w W -01s% W o0.00% 0.00% -0.06% | -0.14% [] -0.169]
40%s 1.4k P -0.04% | 01% ] oww | -01s% | o0.00% 0.00% B | 004% | -011% || -0.24%]
i
5006444t (i -0.02% | 008% ] 01w | 012% | o0oo% 0.00% R | -003% | -0.00% || -0.12%]
# A # )
60% -1 ) -0.01% | oor% | -0o0ew | -0os% | o0.00% 0.00% A2 o01% | -007% | -0.00%|
70%5 4.4 0.00% -0.05% | 0oe% | 0o | ooow 0.00% 0.00%  -005% | -0.07%]
(PrE A o -0. 0 -0. -0. o A (] A (] A o -0. (] -0.
80%2 4.4 0.00% 0.03% 0.03% 0.05% 0.00% 0.00% 0.00% 0.02% | -0.05%
(P L e A o -0. o A o -0.! 0 A ] A ] A o 5 0 A o
90% 4124 0.00% 0.01% 0.00% 0.02% 0.00% 0.00% 0.00% 0.00%  0.00%
A .00% .00% . .00% .00% .00% .00% .00% .00%
% K 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%  0.00%

FeAr kIR Wind, HEBIEAH R T

Bt L. RFER

4124 (2023.01.03-2023.09.01, TR ) BAEFAE —BL4E. ROGAR =
SR KA. RERIALAA. fAE FOF A4 RA07% FOF 48k
b A B A h 3.25%. 1.95%. 1.31%. 1.68%. 1.58%. 0.11%, #R5F%!. #fEAl o
B A g A b gh P A5 55 R A 2.62%. 1.47%. 1.68%.

B2 HMEAHLTHEIKEHLS (2023.01.03-2023.09.01)

RAOGAR RS REMAR SIS WERSGAEEE RERIALE HAEFOFEE
R oo | ™ 2% R 0s% 0.p0%
1004 2 [ fe0% fos% [y 2%
20% 44t 2.& !Ia% -521% ofs%
30% -k 2] 18p% o.pow
0% | s 2.= Li% oio% -
509445 4% (AR 3, 1.8806 1.81% (R
60%4- ik ) 3.= 2.=/0 1.%% A
0%k 3] 2] 25
80% -4t 4.= 3.= 2.=<7
90% Ak 4] 3] 3.
KA 9, 6. 7.
REMAR—BEE  ROFAEBAL BEARSELE R AR FOFAE  RAAFOFAE g Al
Rl -3.61% [ s74% | -1001% -2.51%
10% 44 0w | aron [l sosdll  acell  -r7sw -3.23%[l]
20% 5.5 043% | 281% [l sl -zesw [l -oosw : 189% | a7l -3.5098
30%4£ 4 035% | 23s% [l s [l s ] -0se% -a.05% [l .04% | -sarull] -s.0nf
2Ty N S I, 028% | 20 [l 2w [l -2es% W -0se% 3.64% [ s s | 0470 | 2620 2604
50944 (A -0.23% | arre [l 246% B 213% | cosew | -saav W e | 03s% | -2.24% ] -2.269d]
60%2 £ 4k ) -0.19% | as2% | 20w | vesw ] -ose% 2600 [l **) | -02% | -180% ] 1960
0%k -0.15% | a2sw | usow | 120w | -oss% -240% [ 0.10% | -153% | -1.72%]
80% 4k -0.11% | 0% | raw | 1ww | cos | -203% [ 013% | -122% || -1.35%|
90%2 £ 4k -0.07% | 03 | 12w | 0m% | -051% -160% ] -0.08% | -083% | -1.17%|
Rk 0.00% -0.01% -0.02% 007% | -048% 061% | 0.00%  -0.04%  -0.34% |
FatkiR: Wind, #BAERHR AT
& —4 (2022.09.01-2023.09.01, FR) Rofadl —AAe. Rofrdl=
BhA fRfrRedie . RFRELLAAE. fiAE FOF Aafi oA FOF iyl

P A B R H 2.46%. 0.08%. -0.39%. -0.05%. 0.46%. -1.88%, fR<F7A!. #af&
A Foigh R 64 F A W S P s A A 2.06%. -0.38%. -0.25%.
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B3 itk —%AFHEIKE Rk (2022.09.01-2023.09.01)

ROGAR—SBAE  ROFAE-BEEL GERSEEAS RFERIAAE HAEFOFASL RAOAFOFAL %‘F A Ao Al HAA

R 54% 7% 05% 58% A22% 28% 28% 77% Hj05%

0% 5% 27% Basw 90% -d72% 5% e Jeew  dow
20% 54k 1% feov Fa1% Fosn -023% 38% olow  Anw  -2jiew
30% A4k s -§.04% A63% Ja0% 011% Eran obewe  -tfrsw  -1psw
OIS | g 2ps% -Q.40% -dsa% -053% 0l28% -iazt% — 1.‘7% -ofos%  -0i76%
5094~k CBHR % 0,08% -0,05% ok6% fsa% (e | 2few  -olksw  -0p5%
60% A4 AR 2% olesw o] 056% ol A5a% AEVD ofaw obow 037
0%k 2o 2% 1 lig% op1% HJoa% 2o ihew  1gsw
80%A- {4k sl 2% 1 2fs% how -471% 28w 1few 148w
90% 14 & ) € ) 2| 3gb% 1% 0/06% s 2fw  3hw
A 1 oi74% 7, 2 2f5% 2§s% woifle 2 o b

RAEMAR -GS  ROAE IS hitRSALE RFRIMLS AUFORAS RAOAFOFLE tRep A Ao A HAA

10944 EP | s80% [ svwll  -esex[ll  -260% - -a02% ] 65298 -6.00%
20% 54k 240% I are [l s [l sasw [l 2se% ] 3.0 | s284l] 51798
30%r 14 222% [ asrw 0 4w [l 4ssw [l 240% | -a50% [ -2.58% | 4419 -4.3994]
A% | 202% I 350w [ seow M v M 2% 0 arew W g p | 228w I -seonfl] el
5094k CBHR ERCTN | a1 [l sssw 0 s2sw W e | s72w W care | 20a% | -sssw ] -sssd
60%2r 14 xa) 3% ] 27% | s B o W rem | ssow W R | wraw | saan ] s2sd]
70%4-4i 4 ERCTR | 245% | 280w | 280% ] 1o | s0s% [} 135% | -2.84% ] -3.009
80%A- ik 00 | 21% | 2een | 2ee% | amsw | 27e% [ -101% | -250% [| -2.75%]
90%sr 14 068% | assw | 228% | 216% | s | 2440 ] 0.76% | -215% || -2.40%]
RAA 0.00% -0.32% | -0a0% | 0saw | ao% | reaw ] 0.00%  -0.49% | -0.96%|

FAHRR: Wind, #@EFFFR T

1.2 HA RS QH& = &

TAASRNAFE., ZFEARAEARRAED, RitE 4T ER+E LT E—5F

(2022.09.01-2023.09.01, ‘FI’] LT RS & ﬂi$ S, B, RAGKARE —RHER

RIEEST, FHE, ABERREBER P8, \73" 7{7 60.0%. 69.2%7%= 60.4%. PRFA &
AR E A ARG, EHEAER . YR TR a R ILE AR -

B4 idE:—FBi+ > RdgrE (2022.09.01-2023.09.01)

FpE RAMAR—SEE RAOMAE SIS RERSELE RiEREAN AL f AR FOF A4 RAAFOFA S R A A4 A A
Rt 0.0% 0.0% 0.0% 0.0% B 200% 0.0% 0.0% 0.0% 0.0%
2swsrzie [l 20.0% 20.0% 20.0% 20.0% 0.0 20.0% M 200% [ 200% [ 200%

||
sowsrzic  [INGON0% 0.0 .0 0.0 . 60.0% B 200% Eee. .o 0%
rswsics [MGo0UGN  WNNNGOGE. NGOG e MGG B oo (NNEOGRN NGOG NGOG
Rkt ____ © o 800%  600%  1000%  80.0%  80.0%
AR RAMAR SRS ROMAE S BERSELE REREYNEE AR FOFA 4 AR FOFA S i AeAL A i€l
Fbit 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
s%nrise [l 19.2% I s0.8% I s0.8% I z0.8% 23.1% 231%  [lkosw  [lko.s%
sowszi [0z s 5% s 5o [ N I s0.8% PGss0 s s%
7swrzic [o0%l  NEE 2% s 5o N 2o I s0.8% &2 s 5%
skO e2®  8AS%  BAG%  T69% % o Te9%  69.2%
)23 RAOMAE—ZAE ROGAE AL httRSELE RER I AL AR FOFA 4 AR FOFA S (i Fafe A Al
M 0.0% [ 1.9% | 1.9% | 1.9% 1.9% 00% | 1.9% 1.9%
swnriie [ 22.6% N 4o e G 5o 5% % se s [ s%
0%zt [IINGOMD, N 50 N 50 s 4 4% B s [ 5%
75wz (NGO o I 2o o 3% e, 2
ske eS8l 830%  T14% % _ Te2% 23

FHR K Wind, EBIERRT T

#.Z 2023.09.01, A 63 R B+ St EA ) 35, QERAMEARE —A
EA AT R BRAGAR —BEL IR, BERSAELAL IR, RFmEALL 6 R;
BRI ER kX5, GFATH 52 R, A 42, g#ER 7R, A3 A0F A
32 K49 10 A E &,

SRIF SN = ME B AESE I MAX (AR B £ A AT — B R AE) — 1, B A RANA AR LR &6 KE.

4ol ik E X5 6915 BARE e ik 42 7 9
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\4) HAITONG ERETAZFA 2Rk TAZSIR 8

A 3AERF FHHEI+E R (Topld, =& &% E 2023.09.01)

Py Res FECT il EEY e L L iy
166105.0F (e % X3 2015/5/7 54.89 RAEFGAR —SAE sA 2023/8/28 0.40%  0.40%
007091.0F Rostig—HF I A 2019/4/10 6.94 RAGAR —BEE RFE 2023/8/25 0.29% 0.29%
008766.0F WHB RE A 12 AN A A 2020/6/5 2.77 RAOMAR—BIEE AR 2023/8/4 0.22%  0.46%
000183.0F EEFHRR 2013/7/30 14.20 RAEAR — A RTFAR 2023/8/25  0.18% 0.18%
163003.0F k1E4%& C 2016/6/24 1.90 RAGAR -G AL R 2023/8/30  0.15% 0.67%
005547.0F S R Fi 2018/1/23 4.16 RAGAER —BAE HRFE 2023/8/28  0.11% 0.11%
162414.0F A FHAE A 2015/6/11 3.17 REREAN AL il 2023/8/30  0.09% 0.34%
161216.0F B & B4R AR 3G ) A 2011/3/29 19.49 BAFAR —BELE RFR 2023/8/29 0.08% 0.25%
161505.0F AR ITE A 2014/4/25 5.91 RAGAR —B AL AR 2023/8/29  0.08% 0.57%
970029.0F %z F{E#MAR—FHFH A 2021/5/6 10.21 BREMAR—BAE HRFE 2023/8/30  0.07% 0.15%

KRR Wind, ABIERT AT
E: A ZE 2023.06.30

2. 43Ik B R s R IIRIE
2.1 Bk+FOF 42443

A ZE 2023.09.01, #RF A E+FOF. ¥)# A EIK+FOF. it A BEDK+FOF A B 49
R a3 4 0.13%. 0.12%. 0.61%, & KEH#5 % 4-0.01%. -0.11%. -0.14%;
A (2023.08.01-2023.09.01) # X iEik# 554 0.14%. -0.28%. -0.86%, & K=
B A 4-0.20%. -0.62%. -1.76%; 441 %4 (2023.01.03-2023.09.01) & X ia ik
534 1.60%. 2.79%. 3.03%, & AEH#HH ] 4-0.98%. -0.98%. -1.90%.

£ 4 Bik+rms bR

p LS R VR T RXEH#

A J8 (2023.08.28-2023.09.01)

1R A B 4L+FOF 0.13% 0.75% -0.01%

¥R B W +FOF 0.12% 1.63% -0.11%

Bt A B W +FOF 0.61% 4.12% -0.14%
£ A (2023.08.01-2023.09.01)

R 5p A BK+FOF 0.14% 0.76% -0.20%

¥ 7 B I +FOF -0.28% 1.49% -0.62%

it A B i +FOF -0.86% 3.09% -1.76%

7 % 4 (2023.01.03-2023.09.01)

1R A B 4L+FOF 1.60% 1.11% -0.98%

¥R B I +FOF 2.79% 1.60% -0.98%

Bt A B J+FOF 3.03% 3.29% -1.90%

PR Wind, EBIESFTR T

BAKRGE @, itk —FRFA EKAFOF £, ApE. BREELSA A 40.0%.
61.5%. 50.9%. ¥ A EWM+FOF RE#A 69 % 5% 4 60.0%. 38.5%. 49.1%,
WA B K+FOF R HA H69 X 55 4 40.0%. 38.5%. 49.1%.

A 5 —FE+AASHA RS (2022.09.01-2023.09.01)

R FRR AR Pl S
HRF A B IX+FOF 40.0% 61.5% 50.9%
¥ B +FOF 60.0% 38.5% 49.1%
B EK+FOF 40.0% 38.5% 49.1%

FoFRR: Wind, #BIEARR AT

5o 1k I L2 6945 B FE Aa ik 42 B 7
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@ /4hie s

\¢) HAITONG gk TALERG, Ak AL A 10

fz QW E
AT 9

VERES S Ak TAZAT R B PA
TR AR TAZFFR A A

ANLA F BHEA L PRAE T IEFZ R B IOPL FTAs, MO IR AE, B3, B L AIRE, AIREHTRA 0 58 F12 &
MR O THAFAZE, KAARRIEZFE GO AR, SEHRLTFAEA e RALIME, FUOEFARELR T EH G HFLIE,
L RFART S Z 7 R E R0, HkE Y,

BHEE T

AR A B IE A A TR E]) (VAT MARANE]") R PR, KNG REBBKAMKINARE AL AR P . EETHELT,
AR T 0945 8 R PT R A F ILFH R BRITEAT AT, AT LT, A8 RaHET AR AL F AIRE F 691217 R 2 P75 5
EIEATIR K R AEAT FTAE.

AJRAFHA T BILAAAE AN 8 F A A RIS 5 B 6 FI8F, KA FT A8 60 IR S TARR 60 A . AR TR T B
Likah. ERFIRE, AN TAE L AREF R SRR )R,

THA AR, BRFEE. AREFBROE L. MHAL R RN RE AL, FMBRRTEI, LR H BRI EP ki)
BRAAF. MHERARE R, B EEEARE T OEMELREBRT FELH R, AFEFTHRALT, BEELFRLIE
R ERHM T A A5 4R P 4R 2] 60 8] FTAAT QR I HAT R Gy, 37T A 3R 2200 8) AR RARATIR S RIS
AIREAE N RE P AR, ARG HEBIERFRF T B @A, AFF GRS G AT 5 3 FADAERT 77 KAEAEATH Xe9 45 . L3
BAHS, BB RGBT IAA, RAEFRACEF N ) AR ATy KAR A . PR AR FAR A B AF . IR FATILBATITH A A
SV MTBAR. RFAFILAATIT. Sk MBS RAL AR, FUIREERIEFTIHORGAET, FHHERN B A BRIELFTAT, B
TR AT AT B R & 49 51 A A 2

ARYE ¥ BHE B ALK ) B BIES L ST, BRI A TR 8] 09 2 BT AFIE ST E 1 L .

W4 1 i E XX E 6945 B TE Ak R



