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EFIFH P aBEN, WERAER B4 —
— EALE R IAHERE B (20230917 )
BIEEE:

e LA (2023.09.11-2023.09.15) Wi EmM. L& A KT3HES FT4T, LIk 50 35

T 0.2%, PIiE 300 454k T2 0.83%, TiE 500 #54 F2k 0.07%, 4] kisds
Tk 2.29%. La4aT3% PE (TTM) %4 17.4 4%, 4 -F 2005 404 k49 32.9%%5
{58, B L, 2005 ik, Bl EIEE 9 A FF A hERIES. HARASH
L, 1. A SAR #47k A, Wind 2 A 354cF 8 A 30 A & L Rak#st 45, A b
AT 2. RIBERNEIT Wind ZBAT I8 E dag3)&KiRE5454L, SaTT
FaA 47, & F 2021 £kt 14% 518, G EPTE, &RAVAA, LA, =47
M AR T 3 B EA T A e) AW 5, A TH—FRKETHES, AEZHF
B @ HF A, A 8 AJREPALHRFEFAIF AR AR, AT BT E S,
1B FH H A RIFE, RSB AR, B, RMN%LELEHTTIH P4
BRI F AT

BTGP EPERN, MMERMA BiEs, ABHER EF, Wind 2 A 15443 8
¥ A K I K AIZEB 4-3.68%, 1K T AT—F (-3.48% ), T4 F Fekd, Wind
A AR T 20 HHLRZT. AEWAIRIF LA, AT PR 300 #5469 A0+ &
FAFRAA-092, HFI—R (-1.01), FkA LT H R EKTEE—F
FHKF 0.92 BAREE ., ik S0ETF AR X249 PUT-CALL bR K 5% T4,
B & 0.89, W&FH—/ (0.99), & #Ht LiE S0ETF 428404 #2 A2 & T &,
FiEZ3 A Wind 4 A £ B F393F F 53] 4 0.58%4 0.92%, 4 -F 2005 Ak
# 31.15%F= 35.62% 5%, 5., R 5 EHKEANAT A P T, NEMEF LA,
1. BR%iTA#ER T, FEH 8 A CPI Bk ik 0.1%, & F#E (-0.3%), 1%
F Wind —Z 41 (0.22%); PPI Rl #-3%, & FaM4 (-4.4% ), 1&F Wind —
I (-2.88%). 2. T B ARAAATIHE, 8 AFEAR T K 1.36 1L,
ST Wind —&F# 1.10 Z1CUEAE 3459 127L; J X BT (M2) Rk
10.6%, 1&F Wind —2F# 10.65%5 #744 10.7%. 3. LAARTILEES, &£
BFa B IR R RN H 0.99%. 1.14%., AE4L ARG LA, b ERE LR RH
152.06 1274, 2023 Fik ZitiAA 1206.90 12T, E4R3p L, 1. L RE £k
Y TAT, ERA T A4, RS 500 454 A AT A F AR SR A E 55 A 0.12%.
-0.16%. -0.39%. ARBHRMZ, £E 8 A REH CPl H££F1F 3.7%, Hh4H4%5
Ak# &, Lg% —keqt; £8 8 A KT A CPlI FEFMF 4.3%, # 2021
9 AVARFIK, CiEgSANA TR, 2. 4R4E Wind, FEARBLITEHA, 9 A
15 A A TR BIMGZEELSE 0.25 MF 405 (R4 OHAT SNGEHAEELE
e mAM ). KA TIAE, &M TFHEHEEERNH 7.4%. HiEE
B FAE AT R L AR 69 £ A3RE (a4 Alpha 5 A IRFAIKAY, BAr2TH
AR EHRHAALEETH Alpha #-0.31, £ARHEEFATHELR TR Wind 2 A
FH T+120 B 69k H A 28.79%. 2 EFrik, HAMAA, LB, RATHREBKRT
i R HA T e FUTE S, Ao T#—FRKETHE S, ABZFRH4 L
. 8 8 AR FFAIFAR UL, ABRTHEMATESI, BZTHF
SO B4F4E, HARIEHFELE AR, B, KNS EFT T FEBERNGE
..

BFAFEAL: MARSRELELEFR. DFAERFAFZL 0.09, KEER
THFE 0.13, FHAARTMHFE-043, HAAEKEFMHE-0.36.

FFRIBE: M. AR AE. OFAERERSOTLAFEASES.
AE A E 2 a9 AT LRSS ve AT AR K.

o RIRT: THARLMRE. BT HEHRE, RERENE.

4o ik B L2 6945 B FE Fe k42 B R
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BTG FIAIEIL, MMARIEH LIELE oo, 4
B FIG AL IERAE B IELE ZF R, oo 6
ATRARGE: FHFAL AL AE . BT A R RS eT LM EART ARG 7
B A TR ettt ettt ettt e ettt e b et er e be et e abeett e be et e teere et aras 9
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HEX

A1 2005-2022 5 9 A T A FBHARIKDE (90) wovevirieieiiieei s 5
A2 2021 Ak Wind & A 488 A EIEIE T A H 5
A3 2021 AR Wind & A J88A T 9 )RR BB B OALAT oo 6
A 4 EFHHEAT Alpha A2 WINd 2 A Z oo 6
B 5 AT Alpha A E F IR E R e 6
K6 DTAEE TG BT A ATAT L oo 7
"7 ARAEALE F 3G B T F AT oo 7
K8 B BFNEF AL B F A AATATE oo 7
A9 e N R e - B B R = e 7 -SSR 7
B 10 AFRIAFE (2023.09.15) .ooiiiiiiiieieieeeeeeteisiee st 8
REFR
AL 20234 8 A BILEIE oo 4
k2 ALAFWFEESTIFS (2023.09.15) .ooieeveieieiceeeieeee e 7
R B AT LIAIF LT oo 9
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1. FHF T vEHEN, IMEREHBEYE

TR ARTHED T4, LiE 50 #54 F# 0.2%, 7iE 300 4545 T2 0.83%, +
E 500 #84 T2 0.07%, 4L TEE 2.29%,. L7542 H PE (TTM) 4 17.44%, &
F 2005 1Akt 32.9% 55,5, B A _E, 2005 ik, Gl LEIEE 9 A TFTFA
RIBHF. A L, 1. K SAR 4547k A, Wind 2 A454LF 8 A 30 B & L Ra%
b AT, K BBBAZ S, 2. RBEANEE T Wind ZBAT LI585 E R 69 KIRFIGH, U
W HAFN A AT, 4 F 2021 k69 14% 545 8., L AL, &MY, LA, R4T
M B T 14 B B i e Az 5, A TR —FREFTHE S, AELFIHG
Wk, B 8 ARIAMBESFFIFAFAL, ARTHEALTESL, 2BEEE
B B4, BORIAFLE A M, Bk, RN GIETT Y a5,

A FABR FE, Wind 4 A J55048 B3 K A K B3 K638 B 4 -3.68%, KT AT—
JA (-3.48%), W4 -F FrEd, Wind 4 A 3544 F 20 B ¥ L2 TF.

NG AR EA, T PR 300 #3069 A T EI5AFR L AH-092, HFF—A
(-1.01), &4 LA T e Az KT E—FF3KTF 0.92 4247 £, LiE 50ETF
BPR KX F 4 PUT-CALL (bR E % T, BAA 0.89, 1&Fa—JE (0.99), #&FHxt
LiE SOETF 42804 # 8 laf2 B T, Eirzz454 Wind 2 A Z B T35 2534
0.58%#= 0.92%, 4 -F 2005 “FvAk ¢y 31.15%A 35.62% 15 5., 35 i 2k A AR AT 21
H AT T,

MEMAF LA, 1. BR%iHA#EZ T, FE 8 A CPI B Lk 0.1%, & T
{4 (-0.3%), 1&TF Wind —Z& 41 (0.22% ); PPl Bk #4-3%, & Fafa (-4.4%), 1%
F Wind —2 i #1 (-2.88% ). 2. #iEF B ARARITEHIE, 8 AFIBAR TN 136 %
1274, &F Wind —& 4 1.10 Z1ea5A1E 3459 1270; X% T (M2) Rk
10.6%, 1&F Wind —2# 4 10.65%%5 #T44 10.7%. 3. LRAARFILEES, £ EF
B RILE RS54 0.99%. 1.14%.

%1 2023 4 8 Ao £ AKE

&% A Wind —# i a A

PMI 49.7 50 49.3

W PMI 51 - 49.2

CPI Bt 0.1% 0.22% -0.3%

PPI Rl b -3% -2.88% -4.4%
AR T RH (f2T) 13600 10975 3459
M2 Fl bk 10.6% 10.65% 10.7%

FAPRIR: Wind, EEIERAFTFT

MFaAe EA, b B34 ERAE 152.06 12T, 2023 ik Rt iAA 1206.90
1.

B 2% £, 2005 SFvhk, LiEszig. PiE 300. ¥iE 500. @) kmd8E 9 A TFF
R &4 L kAR ZE 45 A 33%. 39%. 44%. 54%, #Kk1E1E 5 5] 4-0.93%. -0.92%. -1.74%.
-1.27%, #t@ A5 H-1.81%. -1.01%. -1.77%. 0.08%, &)k 4s & LT,

4 181k B XS 6915 SR E ik 42 B
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A1 2005-2022 4 9 A F¥AEnkiE (%)

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

mHiEsds mP 300 mFiE500 madkdeds

FHPRIR: Wind, EBIERFR AT

FINGh b, 1. BB E ARG L TAT, IO DAk E . AR-E 500 455 A0 T IA K48
R HEE SR A 0.12%. -0.16%. -0.39%. ARBHERMZ, £H 8 A KZEiH CPI &
ERIF37%, AAHH5 ARG, HiEgH ke, £8 8 A KRFAM S CPIFE
F4F 4.3%, A 2021 4 9 A Ak, CELENAHA TR, 2. &% Wind, FEAR4R
TEH, 9 A 15 BRTRALIMGEZREEEE 0.25 ME o s (4 LHAT 5%HF 3
BEERNGERIA )., KRRTIRE, £RIMR T EHEELEELNH T.4%.

F ARG L, 1. AN SAR 3547k 4, Wind 4 A #535-F 8 A 30 B &) L Rak&nst &4,
KB AMAZ 5 2. ARIBERAE T Wind BT 38 E 6939 KB B4 4, LAT w943
oA AT, & F 2021 vkt 14%45-15 5.

B2 2021 %k Wind 4 A ¥R L8512 5424

6200
6000
5800
5600
5400
5200
5000
4800
4600
4400

4200
2021/1/4 2021/6/4 202111113 2022/331 2022/8/26 2023/1/31 2023/6/28

SN EH1ES - Jy SAR

KRR Wind, ABIERAT T

D KRAB AR Wind ZAAT LS4 8 B 13 B, 21 B F 8 HHKMS, WRRRMLS B ADKEM AL E, TN A AT HTARVRHR AT BRI,

W 5ol Vi I LG 0915 SR FE A ik AE # )
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B3 2021 Fvhk Wind & A AT LRBBRET I LAS

6500 100%
6000 80%
5500 60%
5000 40%
4500 20%
4000 0%

R O L S
S q,@;\ & {]9(1;13 &

T is (hh)  e—Wind4A

FARR: Wind, EBIESFFT AT
i ARYE Wind =847 3530 B A5t

ARIE 8 F AL E BAAT 0 Z A 69 £ AR E (3R 4 Alpha 5 A TR A Y, KA
B, BFHNFEAAETH Apha 5 Wind 4 A Rk ARZREfiMA. Bk, &R
AT AR E IR ALEES 64 A 4534 Alpha, T Wind 4 A R ka9 & 3.
X THAreiFmit Ay k5 LR, wAF R FMMRE, e THA®, BA2TYH
NFREFHRBREFH Alpha 4-0.31, L5AE1E4ELF T AT A Z2ALR TR Wind 4 A $84¢
T+120 H 491k %4 28.79%.

B4 3£ 4T3 Alphaf Wind & A £ %

B5 ZFHEA4FH Alpha 5444 E FRAKEF

7000 0.3 120%
0.2 100%
6000 0'1 80%
5000 0 60%
o 40% WA
4000 -U. 20% -
-0.2 0% ‘.‘!-ﬂmt‘nlﬂ‘rlﬁ“‘f‘n‘l | - u.&lh Il ﬂhh‘*ﬂ"mlmlmd 1 nq".".ll .
3000 03 20% ] 1 . HH‘HH |||||| ||, [ il
2000 0.4 -40%

R O ORI C S EEEEESEEEE e R EEEEE
QOB W00 B S N P P SRR R R R E R EE R R
N S S S S S S S S S cocsc®sc¥icscooctocosoSsS8s9y

—Vind 4 A &8 44-F¥Apha (i 6m) mWinde Ak ER (TH20) - FAbKE (T+120)

PRI Wind, AR EAAR T T FHRR IR Wind, ABIERR T

vz FRTiE, BAVAA, LA, RATHEEBRT 3R AR ey EWiiE 5, AT
#—FRKETIZE S, AEZFRAGiFAs. A 8 ARIPIEHRFFASFAA ALK,
AT G RN TEZY, (2585 FH40 454, BRI AR, Bk, &M
GKEE e F AT g 4 AR I A AT

2. BFHAHEAR: MMERAE RN ELE £ FK

B Fa4F, RIERFIARTE BT TS, RIFZRTHRERFKER
EMETHEGRE. B, BFRFEIEIFTHEA BT RAGTEIRAT.

RAE B FACH AT A A 49 £ AARE (GARBET A7) (m+ =) —— BT A
BTG, BRAOVEAEEN £, Borfdaks, RAIDKE R, BF ks FRX o448
FEERFASARE. X TFiiragitmit kb n L8R AE T 2 £ ARE.

TARTTABRE 2023 4 9 A 15 B #9238 E438) 007 WA F o4 IF 5.

W 5ol Vi I LG 0915 SR FE A ik AE # )
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ON Ak fa %

\O ) HAITONG ERRIARHA e IR R T

£ 2 AR THHEASLSTFS (2023.09.15)

AL 1&AEMA HAA HHEK

fEAEM 2 0.14 -0.24 -0.60 0.46
Be.xt A8 Kk -0.49 -0.18 0.16 -0.39
YRR 1.01 1.15 -1.58 -0.90
%R kEHE -0.30 -0.21 0.31 -0.61
AT 0.09 0.13 -0.43 -0.36

KA R R: Wind, BBIESFFR T

ATOHESFREFT DTA. KRG 5284, S KRGLGMHFELSEF2Em
wAY P, TR TFAHE 0.09, (&M 1E B FHHE 0.13, 5 &) B FIHZ-0.43,
52 A3 KA T IMFE-0.36.

Be JHAETHEALBFLWMGAE B7 RAEEETFHEE R FLeMFTAE

35 4.0 13 1.0
30 3.0 17 0.5
se 20 16 0.0
] c 0.5
10 15 .
2.0 1.4 1.0
0.0 13 -
i . -1.5
15 10 1.2
11 20
1.0 20 10 25
O OO0 — O— O Mm—— O@m— O— 0O —— O 0 — - -
crpoopgopgfpgengengYngena PPN ReNRNANNIRAnNE o AN DD ®aD
E23532C-RE8nS3n3R88532-28 i i o B S i il i g i
S888ccocococococoooooo00oS3388 522 0R0IRVEEER822 9 n A0
NNNNNNNNNNNENNNNNNNCNEN NS RRARAAEAAAAARAEERAERaaRas
—_— T (k) — TR (D — T (fdh)  —THRE ()
FoHR IR Wind, B EAAF T FERR R Wind, ABIERAR T
B8 ZHAAETFHELRTLAWMFE B9 HH¥KATHELRTLSWFE
1.40 15 1.40 15
1.35 1.35
120 10 120 10
158 0.5 1.25 0.5
: 0.0 1.20
115 . 115 0.0
110 05 110 05
05 1.0 5
1.00 . 100 1.0
, 15 1.00
0.95 c c
0.85 15
0.90 -2.0 O OO0 —O— @@~ — O @— O — @O — — O —
O OO~ O @M @M— — O @ — O — @@ — — OO0 — MOMOEOOMEOEOCICIO 0 @I 0 oMo o
MOMOEOOMEOEOCICI M @I 00 o000 m = 00 e P D e P 00 e s 00 v P 00 o P 00— P 00— P 0
= =0 o P D e P 00 e s 00 v P 00 e P 00— P 0 P 0 —O O - OO0 00O - 00— 00— 00— 00— 00
Rt R e B e B B o B Bl B o e Bl B Bl B o 0O @O —— NS WO 0 ;OO — — 04 M
- OmEO—— N WO~ 0000 — — 0 OO0 0T T T T— T T T T T — — — — — O O O O O
OO0 O~ T — 1 T T T T T T T T O 0 € 4 [ el o e o W o B e B B o o o e o o e e o o e o e e '
Lo B o e I o o I o o e e e e e e e e e o e e e e e Lo I e B a B et I e et B ar B e B et Barla la et BaBe Nailie Be Ne e el
Lo B e B a B et I e et B ar B e e Ba Barla e e BaBe Na e e Ne e el
— A (fdh)  —THE () — A (fdh) —TE ()
FeAr kIR Wind, #HBIEAHER T FoAt kR Wind, #HEBIEABR T

3. ARAFA: I R AE. B TRHEARS
AT LR RARR 4

ARIE 8 S F IART 1R A 04 £ AR E (AT kb 3h A D) AR 15— — 4T Lk A4t
JEY, BRZE 202349 A 15 8, AN, A, A%, BFFH B H IR ST RIGE
FHER G, AFAEHGIT MG E LA EAast sk, FHIEEARETT ARE 2023 49
A 15 B a947 LI B B AR AT — B 69 AL

A B E T2 W15 ST A A 0
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B 10 473 F A (2023.09.15)
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FHAPRIR: Wind, EEIERAFT T
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JAlA T 5

HAITONG

ERk TAZHR ek TAZRAR 9

&3 ATk E LWL

A7k 2 AR 20230915 WA 20230908 HAHE FBR LA
om& s 00w
E % -0.60 -0.82 0.22
oAk o; 040 019
SRR -0.13 -0.28 0.15

. mase 0% 04 00
W, BN E -0.99 -1.08 0.10

. mWE® 0@ 02 009
AT 0.00 -0.06 0.06

AR EE -0.37 -0.43 0.06

H el -0.59 -0.63 0.04

g -0.29 -0.30 0.01

2T 4l 0.33 0.34 -0.01

B E L 0.16 0.19 -0.03

M -0.47 -0.43 -0.04

o ks a2 08 00
EH 0.12 0.17 -0.05

S ®F 0w 0006
HRHEBS 0.46 0.53 -0.07
AL dkort 0.27 0.35 0.08

=
o
~
N
o
©
w
o
=
©

FopRR: Wind, EBIERFFR BT

4. W=

T3 RGeS R AR R,

o ik KB 445 Gk
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\.4) HAITONG e IEMR £k TR 10

TR E
AT 9

M AE Ak TAZAF R H PA
FFE 4wk TAZAF R A TA

AARA b BHIEA LB T EARL T ZIGMALTAS, AHRGIRLEE, . ENHE LRRE ., KRS TR 958 F212 &
R G TIHATAZEE, KAARRIEZFE L ERER T LN, AT ZEL TSGRV, FUEARE T AL RTILE,
LR TZATH Z F 0 IRE R0, HFuFE .,

A 9

KRARE AL B ISR A TR 8] (AT RARARANE])") R P AER . KNS A2 RBRAME| ARE AL AL P, EAEHLT
AARAE P 6912 & R PT R 89 F I M BRSTAEAT A BT 2. AT ILT, A 8) RATEAT A B LA AR F 49147 A 2P 51 5
EYAEATAR K R AEAT AL

AR B T FILBIEAULR AN 3] T LA AL L B FIBT, ARG PTIR 0 IE A RALTAT Y 090046 BRI TOBNT e
R, BRI M, ANE)TE 5 AREPTRAA . EILAIERN R —H e 3RE.

TIHA R, BHREHE, ABREFRGEE. HHAL R RS ZEPFEAE, THRELEI, CWEHFEINANFEF H5key
BRBIF. MERARE R, BF RFXEARS FPHEMELRENLESASEFZ RN, AFEFTHHERLT, HBIEARLE
R BENM T AL R A 182 P 3R 5 090 8) BT RATWYIE A H AT R &, BT 48 A 3K 3 8] AL KARAT IR G- R AR S

ARG H TR i, REBFBIESFRITH @I, RIS BT 03 RAFUEAT 7 KBTS X a9 N . FEpHR ek
A4S, RBERYSEBIEATHEAA, ROAMEFTRACARL 8] BRAR ) EAb T KAL) . T AIRE FALR AR R SAFICRATITIY A AN
A R REAFTEATIT. WK A RBERARALANE, SLBREBBIEFARITFAFATET, FE 2R LR ABBIEFAARAT, B
TFAE ARSI AT MR Z 451 R Fa 2.

ARIE P EE Y A ALK A R BIEAL S T, BRI A RN E] (2T QI IE AT S L 4,

4 181k B XS 6915 SR E ik 42 B



