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IV EHRERELSEKS, NEEHFEAAZR—
— S 2 B3R (2023.09.11-2023.09.15)
BEEE:

ARIRE ESRIZ £ R A LA LG AT AR F o9 R, & FRAH AT ieir
EETHEE.

o IFHMBREAVERIZ, B E 2023.09.15, T HMBEEL L 2746 R, AR
30451 1¢7t. £J& (2023.09.11-2023.09.15, FF ), 263 R ( E1k 9.6%) £ 4
bk B AE, THMBELEL EREF YTD (£ 2023.09.15, TR ) ki P42
A A -1.74%42-9.55%, EHF (2403 A 1.57%% 18.88%.

o NEAE, ZRALRNIARILEAN TR, 8 R ZA AR EME PR 5.
SRMFE, DNEEASKB RS, PASHIKRK, GARP fefMEA A 20 B Z I
TFRKAHHEHA, sHkAE, 2T HFERERSKERNES, RRERLAEL
LRAw#EHER, EAREERANAZITERTHMRE, LHERAHFERRN T RE
KZ., TMT R AR ARIK, DR K.

o LAXASREIFRALALLL AAHERHG. £F, LA, YTD it —F ik
# RINFIF R 25 AR FIMKIRAERAIE AL FIMKIBAMEAE = F 2 I Fo
IRKIIMAEAEE = F 2T, KA FH 1.19%. 18.43%F= 21.36%.

o HAREFTHRIZE, LA, Nk, METKE. ZRENEFECRELEERAT IC
Ao % kA AT (2023Q3), AeXIEiT. RN HREY AT
CREAFEICHG; AFA (2023), ReXistr. RBRAED . ARG LF40H
BT IC F2 3 KM A RIS

o M YTD Hk# A, 2023 FRIFIFI2A0HEEREF, Topl0. Top30 #= Topl0%
AR AR FE A A 27.82%. 14.15%F= 5.10%. R KE#HE-FRZ,
Top10. Top30 #= Topl0%%: A% L84+ 44 4 5T I 3 2 #] 4 15.85%. 10.04%7F= 5.42%.,

o RS AR, ATRBEA AR LR FHEGFRAE LR LTI EFA
M A H-0.53%F 0.43%. FAnE A3 E ARG 55 A -5.46%F
1.83%, YTD %4l s Ao A2 B0 55 4 A A -7.74%4 1.56%.

o R T., BF RN, BARKAE, hLLEHIERLAE,

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

A1
B2
A3
A 4
A5
K6
"7
A8
A9
A 10
A 11

K12

A 13

EHRE A4 ERIKA = HEAIL (2023.09.11-2023.09.15) .oiveveieiieceans 5
E MR A4 YTD KA B A (2023.01.03-2023.09.15) ocvcvvvrrciceean, 6

B AL KA A4 E B B4 AL (2023.09.11-2023.09.15) .o, 6

TR TALRA A2 YTD d i = #A I (2023.01.03-2023.09.15) ..o, 7
REAREMERAE 4 EF K @43 (2023.09.11-2023.09.15) ............ 7
T E AR RAMELRAE 4 YTD d s =4k I (2023.01.03-2023.09.15) ........... 8
RIS A4 b B B R I (2023.09.11-2023.09.15) o, 8
REI Mk A A YTD K #A @ # &I (2023.01.03-2023.09.15) ..oocevevececececeneee. 9
TR R A4 LR A R I (2023.09.11-2023.09.15) v 9
R REAA YTD A= #AI (2023.01.03-2023.09.15) .ovcvcverevirnee, 10

Lt B B A 2 A R F £ 30 2023.09.11-2023.09.15 #= 2023.01.03-2023.08.31 )

11
H ARk A 09K E E (2023.01.03-2023.09.15) eevieeeeeeeeeeeeeeeeeee e 12
R AR 0400 B4 8 (2013.07.01-2023.09.15) oeeeveeeeeeeeeeeeeeeeeeeeeee, 12

5o 1k I L2 6945 B FE Aa ik 42 B 7
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e Rk LAY, 2Rk TAZ B4R 5

KB IR E ERIZ EFHR AL LGk A F R, & TFRTH AR
EETZHEE.

EXEHRARANS, R 8 N FRBE/L THE B2 K T 60%49 -5
Hﬁ%’é—ﬁ N ”ﬂ%ﬂxztb gl 7?“)\/’;? @aﬁ;ﬂ] ;E/\

FXThik Bt LA AENS, EEHRAZLEET, JIRRIE 4 BRGHEKEK
FHAE & 250%. AN, TR A REFA PRAFIEZRG AL, RE AL
K215 AN A . AR 2 123) 100 122 8 64 k4 (ARBRA4e it ). A B F3RIZ
F R AR N R T HIF LG W EHRBLLH,

1. AT HRN
1.1 b %%+

A £ 2023.09.15, T AR AL 2746 2, AR 30451 12, HF, BILR
ARA LB EFRIAE LR T, 55 H 47%F 56%, Ll R 24 & 4 5 b &Ik

ERAH 263 REIFRAELL U KEAE., FTAIZHIRAZL AL LA
mwwmuamunm,T@)&ﬁ#@ﬁ*ﬁﬁ%%ﬁim%%Lm%,ﬁm&
# 4 3.83%.

SENE, ZEAL (LBBRE. RIS, RERE, TR) 9L ENEHE
P, il PR 2 A AR IROE MK 2 609 A ) R S .

Bl HRHEA KBS EH#EI (2023.09.11-2023.09.15)

EHRALE MR RARAAE LEREAAE REREY LS

EEHE (R) N sl w20l 1030
REAAE (L) ER DT o [l ssoas [l ssosss
FolME -7.32% 1.32% 5.72% 6.54%

10%s 14k | 004 13.45% -3.36% -3.49% -3.59%

2005154 | 0.02 2.77% 2.73% 2.66% 2.89%

Jowartadt | 12.37% -2.35% 2.32% .40%

40% 52 3 2.02% $.04% -1.96% -1.98%

W 50% 4z 4 | 002 L1.74% -1.79% -1.73% -1.70%
60% 4 | g 04 11.51% 1.53% -1.42% -1.50%

70%5 45 3k 0,06 -1.22% -1.24% -1.12% -1.25%

80%4 13 4 -0.79% -0.84% -0.37% 0.82%

90%4 4z | T0-08 L0.06% 0.21% 1% -0.16%
] e m B m

Fo b 0.00% 0.00% 0.00% 0.00%

10%%- 15 4k 0.08 0.50% 0.52% 0.45% 0.50%

200 tidt | 0.78% 0.78% 0.70% 0.79%

30%2 1 4 1.08% 1.10% 1.06% 1.07%

0% | o 1.33% 1.33% 1.32% 1.33%

4k 500692 3¢ 157% 1.60% 1.54% 1.55%
60%4- 154 | g 02 1.83% 1.85% 1.81% 1.83%

70%2 1 4 2.18% 2.15% 2.17% 2.25%

80%2> 44 | 0.00 2.61% 2.56% 2.65% 2.73%

90%2> 15 4 3.30% 3.19% 3.25% 3.46%

FAAE 0 0 4 7.66% 7.66% 6.86% 6.10%

FH R Wind, AHEBIESR T

FiA LA 5 4 YTD (4 £ 2023.09.15, F R ) 4& 5 Fo e fit 15454 % 4-9.55%
Fo 18.88%. HEAE, Z XA LMK AFEREANEFK ), CARSAEAKEZE
PERE, RERERASRKEOHGMMUESL S .

T 4ol 3 B XX G 6915 SR E A2 7 O
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B2 FHRHELSL YTD KHE=HAR (2023.01.03-2023.09.15)

EHRAELE RRREGALE FEREALEL RERENLSE
ALHE (R) P sl 20l 1030
EAA (L) YTD _-)61.61 . 4880.16 - 8509.88
FoME 0.6 43.14% -38.67% -38.15% -43.14%
10%2- 45 3 20.36% 20.11% -19.17% -21.01%
20%4- 45 0.4 16.20% -16.28% -15.42% -16.34%
30%4r 1 5k w2 13.50% -13.75% -13.10% -13.46%
40% 545 3k 11.59% -11.86% -11.19% -11.25%
[IE1 50%4- 45 4k 0.0 -9.55% -10.22% -9.01% -9.07%
60% 41 5k 7.73% -8.33% 6.81% -7.28%
70%2- 45 4 02 -5.32% 6.11% -4.63% -4.43%
80% 41 4k o4 -2.70% -3.69% -1.87% -1.97%
90% 41 5k 0.95% 0.01% | 3.09% 1.45%
FkAE 0 7 4 ! !.29% !12% | 513194
FoME e 1.97% 4.10% 5.87% 1.97%
10%2- 45 3% 10.96% 11.69% 10.80% 10.40%
20% 515 5k 0.4 13.63% 14.07% 13.97% 12.86%
30%4 15 5k 15.63% 15.92% 16.25% 15.04%
40%2- 15 4 o3 17.30% 17.54% 17.73% 16.83%
= ik 50%4 43 4k 0.2 18.88% 18.91% 19.24% 18.66%
60% 41 5k 20.61% 20.40% 20.88% 20.73%
70%2- 45 4 0.1 22.60% 22.41% 23.08% 22.63%
80% 413 4 o5 24.90% 24.58% 25.55% 25.17%
90% 44 5k 29.12% 29.04% 29.36% 29.12%
B KA 0.0 25 50 44.81% 43.21% 43.17% 44.81%
FA R R Wind, EBIESFFR T

1.1.1 RERAAEHRHREL LN
K& RAs
REHR /.,\éﬁiifc%%v%#;%& 13

Bl ARt g, PEEALSIK
ﬁ%ﬂ@i%%ﬁ%Ahﬁéo

s AR 81%Aw 86%, AEAA LR, AL
B, PEASEBRG. Asb, ERBRASIK

e
ﬁ 7\@7

B3 AR TARELLEAKSESHEI (2023.09.11-2023.09.15)

EXE 8% T o S Py & X
BAHE (R) 406 69| 57
LA (L7) LA DEEE s | o7 | 933.33 | 403.82
R i 7.329% 7/32% -654% -606% 2.92%
10% g | 0% -345% 342% 3175% -349% 1.25%
0% % | ooz 277% 2/74% 3114% 2/64% -0188%
sowrad | 2.37% 2/35% 263% -1,82% 0.75%
20%2fi B -2,02% 201% 2120% 1,69% -0.56%
W 50%s x4k | 7002 -1.74% -1,74% -2.01% -1459% -0.39%
60% ke | g g 451% 451% 1169% 136% -017%
70%4 i 4 11220 1123% f143% hi19% 0.03%
B0t | -0,79% -0/83% 0,97% -0/28% of27%
0% a4 | ~0.08 -0,06% -0110% -0127% 18w of54%
BOAME 020 3j83u 383% 3! 2!% 1l
R 0.00% 0.00% 0.00% 0.00% 0.00%
10052 |08 0.50% 0.51% 0.65% 0.67% 0.29%
20%4 i 0.78% 0.78% 1.10% 1.10% 0.33%
sowas  |©% 1.08% 1.06% 1.38% 1.33% 0.43%
aovsrase | 1.33% 1.31% 1.70% 1.51% 0.46%
EF 50%4f 4 157% 1.52% 1.87% 1.59% 0.56%
0% 5 | oo 1.83% 1.81% 2.17% 1.76% 0.65%
70%4 i 4 2.18% 2.16% 2.47% 1.97% 0.71%
80% a4 | 0.00 2.61% 2.58% 2.89% 2.76% 0.87%
909401 4 3.30% 3.25% 3.55% 3.45% 1.30%
R g T 7.66% 7.66% 6.01% 517% 2.08%

FA R Wind, HBIEABFRHT

Sl Wi I X 25 6945 B E AR B 9
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\.4) HAITONG SRR IAMR ARRIAEZRART
INYTD KB A A A, NEESY B, mSRESN 5T ARES

B4 AR FTHANBES YTD KA FH AR (2023.01.03-2023.09.15)

EXL 8- K#& & N EE Py & %

REHE (R) - o m 406 69| 57
EEME (L) YTD DI Eos: | o767 | 9s3as | 403.82
FolME 0.6 o 43.14% 43.14% 36.02% %2940% 24.41%

10041 4 rk 20.36% 20.73% 18.96% 111.46% 18.07%

200415 4 04 LI;—* 16.20% 16.47% 15.46% | -8.00% 15.67%

b }
300412 3 s 13.50% 13.75% 12.89% -4.16% 13.50%
|

40%%-1 3 11.50% 11.79% 11.07% | 2.45% 12.00%

e 50964 5% 00 -9.55% 0.87% 8.72% j 0.05% 10.63%
60941 4k 2.73% 8.11% -5.93% {347% -9.54%

0%t | O 5.32% 5.94% 2.92% § 6.53% 6.97%

sows sk | 2.70% 3.30% -0.54% §7.78% -5.09%

90941 4 0.95% 0.08% | 3.33% ..91% -0.25%

A o 2 4 EEm W Es B Hos9%

FolME 0s s 1.97% 1.97% 5.42% 6.34% 8.60%

100445 4 Lt 10.96% 11.25% 10.36% 8.15% 12.73%

20%4 4 4 0.4 éi 13.63% 13.90% 12.97% 10.44% 15.79%

owsris | 15.63% 15.71% 15.23% 12.19% 16.67%

40%5- 1 2% 17.30% 17.35% 17.73% 14.45% 18.52%

B 50%4 24 | 0.2 18.88% 18.84% 19.77% 15.48% 19.86%
60941 4 20.61% 20.46% 21.92% 16.59% 21.29%

70% 545 3k 0.1 22.60% 22.45% 23.45% 18.50% 22.30%

80%4 i 4t 24.90% 24.87% 25.61% 21.80% 24.61%

ootz | 29.12% 29.18% 29.63% 23.97% 26.26%

ey o025 50 44.81% 44.81% 39.21% 39.38% 36.32%

FH IR Wind, #EEIEAFFR AT
o REMENA
RER LAWK TR E RS, 553 77%F 77%, GARP & 34 & b & K.

M BB ﬁw@m/\%ﬁ% GARP Fe AR A A K 5,; mEAYHE R 2K B RIK,
= AR K.

A5 KRB ARKMERSE LA AR A EHEIN (2023.09.11-2023.09.15)

EXLR-$ % GARP M k) LSS Y& e
AesE (R) . or48] 155 183 238 [ 13 | 57
REM (L) LA | TR 2189.38 262122 [JBEERos | 40382
Py o 7329 4529 -548% 654% 320 292%
0% s | 00 it -345% 220% 241% 381% -352% lai2s0
0%k | g0 o 277% “1l63% 4/75% 2/68% 2/93% »oi.aa%
309442 4 B 237% fal3so “als2% 225% 2j52% -075%
wownrus | " -2/02% ll279 279 -1}0a% 219% 056%
[($:3 50%4 i 4k -0.02 -174% -1i11% -1,05% -178% -1189% -03.39%
60% 25 | g o4 “1l519% -088% -073% -tl61% -1l65% 017%
0% 424 fl220 -0i52% -033% lala6% fla0% 0,03%
sttt | -079% 0los% -0101% glo3n Alo2os of27%
0% gk | 0.08 -006% ofo% ofa79% -011% -031% of4%
RAM R 3j83s 3839 o8 1% 550 it i)
e 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
w0npis | ¥ 0.50% 0.15% 0.28% 0.67% 0.61% 0.29%
e I 0.78% 0.44% 0.42% 1.16% 0.94% 0.33%
30%4- 44 1.08% 057% 0.54% 1.36% 1.20% 0.43%
aowati | 1.33% 0.64% 0.76% 153% 1.44% 0.46%
= 50%4 414 157% 0.83% 0.87% 177% 1.71% 0.56%
60%5r 24k | 4o 1.83% 1.13% 1.14% 1.88% 1.98% 0.65%
70% -4 2.18% 1.31% 137% 2.18% 2.34% 0.71%
80%A ik | 0.00 2.61% 163% 161% 2.76% 2.79% 0.87%
90942 4 3.30% 1.99% 2.00% 3.74% 3.41% 130%
RAM o s w0 7.66% 4.91% 5.30% 6.01% 7.66% 2.08%

FH R Wind, AHEBIESR T

MYTD K aACFs A A, AR KLY EH, GARP A,

F 4ol Wi i X Z )5 0915 B E AR 7 9
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Rk TAZARG, Rk TAZ P4k 8

B6 REBRENMMERIEEE YTD kB EHEA (2023.01.03-2023.09.15)

EHRBLE GARP R My ARK R A
BEHE (R) 2748 155 183] 238 [ 13 | 57
EEAM (LR) YTD DEOIREl|  1cos2s | 218038 | 262122 [JEEEEEles | 40ss2
Rl 43.14% 23.87% 36.02% 29.40% 43.14% 24.41%
1nrss | o 20.36% 10.39% 12.29% 16.78% 21.46% 18.07%
20%2r 15 3 0.4 ’: ; 16.20% -6.66% -9.38% 13.38% 17.18% 15.67%
30044 4 an 13.50% -4.60% -6.05% 11.33% 14.56% 13.50%
aowpak | 02 11.59% -3.86% 271% -9.15% 12.51% 12.09%
h sowsriad | -9.55% 2.42% -0.32% 7.10% 10.90% 10.63%
60%4-12 4 7.73% 0.69% 1.45% -4.49% -9.06% -9.54%
0%k | 0.2 5.32% 0.38% 5.25% 2.88% 7.21% 6.97%
80%2 4 4 -2.70% 2.33% §7.35% -0.17% -4.68% 5.00%
sovwnrs | ° 0.95% ] 2.94% Hsu% ] 5.86% -1.55% -0.25%
R 0 s Bl Boow 2892 BEEm Hoson
Rl 05 — 197% 4.93% 4.10% 3.80% 1.97% 8.60%
10%542.4 it 10.96% 8.14% 6.60% 11.38% 12.46% 12.73%
20%s a2k | 04 e 13.63% 9.58% 8.11% 14.25% 14.91% 15.79%
30044 4 i 15.63% 10.75% 9.03% 15.94% 16.81% 16.67%
a0z | *° 17.30% 11.87% 10.63% 17.56% 18.39% 18.52%
@i sovsrtise | 18.88% 12.68% 11.79% 18.56% 19.80% 19.86%
60%4-12 4 2061% 13.86% 13.58% 19.79% 21.49% 21.29%
0% | g 22.60% 15.58% 14.88% 22.05% 23.36% 22.30%
80%2 4 4 24.90% 16.69% 16.82% 2397% 25.75% 24.61%
0%k | 0.0 29.12% 20.23% 22.26% 27.60% 29.87% 26.26%
RAM h 5 44.81% 29.02% 37.75% 39.38% 44.81% 36.32%
Foatkil: Wind, #BAERHR AT

1.1.2 REHFEEIHRBLLEIN

ATHAEELNHKERABE LIRS, 25 H 63%F 62%, REEAR LAWK E
B R AR, 3R A A LRIk, A LEAKZ RS A E, 2T Gfeb RiEA
EA B RIS, 2T L 0%3F) 50% 15445, #3hR A A 80%-90% 514k
T Hp k., RFEN AL FEAORER K.

B7 FRBEAL EAKSSHAA (2023.09.11-2023.09.15)

oA P S PR
AeHE (R) 240] 29[l 638
AEMH (L) Fds 932.74 I 1588.99 - 8958.78
IS FoM 0.6 7.32% 518206 -6106%
10%%- 45 4k 004 434% -413% 3178%
200651 4% -3.30% 3520 3113%
300641 4% S -283% -3122% 257%
40%4r 45 o -2.39% 2.99% 217%
50004 xdk | -0.02 -2103% 2.74% 2181%
60% 54k | 0 04 -163% 2141% 2i51%
0% | o “1129% 214% 212%
800641 4% -0.90% -1.79% -0,09%
sovosrs | % -0,16% -0176% 1B
R 0 n 4w 268 s83% s 3
=4 M 0.00% 0.00% 0.00% 0.03% 0.00%
10%54i4 | o.08 0.50% 0.48% 0.50% 0.94% 0.55%
200651 4% 0.78% 0.76% 0.84% 1.61% 0.75%
30%sr sk | 006 1.08% 1.05% 1.15% 2.02% 1.05%
20%5 1344 1.33% 1.28% 1.48% 2.43% 1.36%
sovnmiite | 157% 1.48% 1.82% 2.67% 1.63%
60%4 124k | o g2 1.83% 1.73% 2.18% 3.00% 1.98%
70%5- 4 4 2.18% 1.97% 2.61% 3.19% 2.45%
80%sadk | 0.00 2.61% 2.32% 3.04% 3.71% 3.02%
90%4- 1 4k 3.30% 2.94% 4.06% 4.43% 3.63%
kAR 0 20 4 7.66% 6.77% 7.66% 5.72% 5.66%
Atk Wind, HBAERFFRL AT

A YTD KEACESHE, B fosT P EERIEST. 2850 R KA eI
SR G, 40%VA LG B R F AT H AR E, 30%VA T 69 oL B KT 7 3% -F 39
KF. 2THEERES AN EFERS, RRXEOBEA FE,EF RIK.

Sl Wik I X 2B 094 B R Ak A2 B R
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B8 AREMEESL YTD Kk#E=HEIN (2023.01.03-2023.09.15)
EXLE-F T 2T wHHA R PRE
AeHF (R) _-1739| 240| 129. 638
AERMR (L) FiE A _-1414 | 932.74 I 1588.99 - 8958.78
M 06 e 43.14% 34.11% 43.14% 32.98% 39.80%
10%4 4 4% i 20.36% 18.32% 21.76% 24.16% 24.75%
20%45 45 5% 0.4 16.20% 15.02% 16.60% 20.72% 18.60%
30%4 4 4 02 13.50% 12.84% 13.15% 16.67% 15.29%
40%% 43 3 11.59% 11.04% 10.89% 14.46% 12.52%
e 50%4 154 0.0 -9.55% -9.21% -9.15% 12.71% 10.75%
60%4 4 4% o2 7.73% -7.42% -6.68% 10.62% -8.62%
70%5 45 % -5.32% -5.18% -4.17% -7.56% -6.40%
80%H 4 4k 0.4 2.70% -2.68% 0.77% -3.18% -2.87%
90%% 41 % 0 I 0.95% 0.76% | 4.20% 0.39% 0.97%
RKA oz 51.31% &8 02% i51.319% 250 0
M 1.97% 1.97% 3.80% 7.48% 5.92%
10%4 4 4% 05 ik i” 10.96% 10.14% 11.42% 14.40% 14.04%
20%4 45 4% 0:4 :::j 13.63% 12.45% 14.75% 16.98% 16.64%
30%4 4 4 = 15.63% 14.39% 16.81% 19.12% 18.63%
a0%a sk | 08 17.30% 16.12% 18.37% 21.34% 20.21%
w13k 50%4 45 % o3 18.88% 17.57% 20.38% 22.53% 22.25%
60951 4 20.61% 18.96% 22.69% 25.05% 23.94%
70%5 15 % 0.1 22.60% 20.74% 24.52% 27.34% 26.15%
80% 4 4k _— 24.90% 22.68% 28.03% 29.33% 29.40%
90%4 4 4% 29.12% 25.65% 32.51% 33.73% 32.89%
B A 0.0 25 5.0 44.81% 40.87% 44.81% 40.89% 43.68%
FoA R B Wind, ABESAF T T

FRE

5 B FiAa

Aed, PHAENHEFUREES, HRRZ, AERKGEFEHS
A EKE, E

ik, EHREALKATENRTHEE, 104 R (L 91.2%)
Ak Rk, TMT Ry A5

AR, EHRERK.

B9 XFRARELALEAKESHAA (2023.09.11-2023.09.15)

7~ o

™=

M YTD k@A A A, TMT.

2

TMT. [EZfe st Fid

R RS T™MT L ikcElE E% LR AR
KesE (R) 638 102 46 220 114 133 23
AeRE (L) 8958.78 1168.00 856.64 2598.95 1505.85 | 2670.94 \ 158.39
FUN 0.06 -6,06% -5,86% -5,30% -6/06% 232% 4,02% 431%
10%4 1 4 004 -378% 453% 245% -430% olzs% 2.38% 183%
209904 4 313% -384% 1,96% -369% off 7 2.08% 177%
3094743 4 o 257% -3.66% 1i38% 3.19% 1')% -1.86% -1.70%
40%4-12 4 0.0 217% 337% 4l10% 283% 1% 177% 148%
[re 5005418 | oo -1i81% -313% 0.74% 257% 1=% -1,66% -1133%
6094 {i: 4% 1i51% 273% -062% 229% 18 1.529% i12%
Toenras | M 129 238% -0.22% l95% 1=% 137% i93%
80%ir sk | .06 -0,09% 1,96% off4% 267% 248 fi2106 -0,64%
EE S 1B 1l66% 1‘5% fal200 2= 019 -0109%
AL 0 50 E ] 077% 3i05% 1B sj14% 1% ofeo
PN 0.00% 0.89% 0.00% 0.15% 0.00% 017% 0.24%
10%4 1 4 0.06 055% 177% 0.03% 113% 0.36% 0.75% 0.44%
209904 4 0.75% 2.26% 0.24% 151% 0.46% 0.92% 0.54%
30%%- 4 0.04 1.05% 2.40% 0.49% 1.74% 0.57% 1.09% 0.62%
40%4- 12 4 1.36% 2.70% 0.65% 2.17% 0.62% 1.25% 0.67%
it 5096404 4 0.02 1.63% 2.86% 0.83% 2.45% 0.68% 1.39% 0.87%
6094 {3 4% 1.98% 3.06% 1.62% 2.73% 0.75% 154% 1.00%
70%4r i 4 0.00 2.45% 3.17% 2.31% 3.15% 0.83% 1.63% 1.23%
80% 471 4% 3.02% 3.41% 3.00% 3.52% 0.98% 177% 1.33%
WAk | 0.02 3.63% 4.19% 3.87% 4.45% 1.30% 1.93% 1.97%
Bk o s 5.66% 5.66% 4.49% 5.40% 2.17% 3.57% 3.14%
FARI: Wind, BEIESFFR AT

Nl o S S B o R SN R ]
H A E R K.
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ON Ak fa %

HAITONG

Ak TALAFR, £ hk A2 B3R 10

B10 RERFE L4 YTD LB mHBEAN (2023.01.03-2023.09.15)

R RS T™T LR N & it ] i A

EasE (R) 638 102 46 220 114 133 23
AEAMR (L) il 4 AF 8958.78 1168.00 856.64 2598.95 1505.85 | 2670.94 158.39
R -39.80% -29.36% -36.02% -39.80% 29.17% -20.10% -12.29%

o 4 ] | ; 1
10% it | ° 24.75% 43.10% 29.70% 31.28% -20.33% 44.24% 19.50%

| 1 1 |
200413 4% 02 -18.60% -10.70% -15.96% 26.42% -17.84% -11.80% 17.84%
30044 4 -15.29% 19.05% -13.39% 22.64% -15.52% -10.64% 17.44%
40%5- 4z 4 0.0 <hamial -12.52% 17.28% 16.05% -19.80% -14.65% 8.71% 14.30%
I’s} 50069743 4 -10.75% 14.17% 13.86% -16.79% 12.94% 7.38% 11.75%

4 ' | |
6004kt | 02 8.62% i2.10% 11.29% -14.65% -11.00% 6.05% 11.45%

i
70%% 4 4% 6.40% 10.02% lz.g3% 12.32% 9.81% 4.73% '2.75%
0 !
096413 4% 2.87% |4,17% 84% 19.74% 8.06% 2.56% I.se%
90%4 43 4 0.97% 8% 65% 16.60% 2.88% 0.08% 09%
RAME 002580 A% WWho% b.a7% fl76% 13%
M s r 5.92% 10.18% 8.84% 5.92% 14.33% 6.02% 8.92%
10%%- 4 4% . AR A 14.04% 15.42% 13.09% 14.62% 19.65% 13.59% 10.49%
i
200413 4% 0.4 i 16.64% 17.70% 13.97% 18.04% 21.09% 15.48% 11.88%
30044 4 i ¢ 18.63% 20.73% 15.37% 20.61% 22.34% 16.85% 12.34%
0.3 o Tt i,
40%5- 4z 4 i 20.21% 23.26% 16.94% 22.76% 23.45% 17.52% 13.73%
=ik 500641 4 0.2 22.25% 24.08% 19.03% 25.13% 24.94% 18.84% 14.04%
60954 4 23.94% 24.77% 19.36% 27.87% 26.25% 19.52% 15.58%
70%% 1 4% 0! 26.15% 26.96% 22.60% 30.81% 27.70% 20.21% 16.08%
80%4 13 4 00 29.40% 29.36% 24.35% 34.14% 29.76% 21.49% 18.26%
909443 4 32.89% 31.84% 38.80% 36.69% 30.98% 22.92% 20.31%
0 5 10

FKA 43.68% 36.88% 40.06% 43.68% 38.36% 27.03% 20.79%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

RHFHFHEAETL A, LR E IR AHEAR TR T EH5RG EGAE. Bt
A, EREA 5 AAEAFH G, Nk g N4 T RIF=. £+, LA, YTD foif —
KB R INFIF 5 R TIREIRAE R EE A TIRKIRMMEALEE = 5 7 T Ao 3R
KWL = F 2T, KHEH5A A 1.19%. 18.43%F= 21.36%.

A1 A HHIHRALSE (RE 2023.09.15)

AR
260112.0F
008850.0F
009098.0F
000979.0F
008060.0F

P % UK

P2 o2 ERAMk#E  YTDK#E H—HkE KDE RKAMME FEXR

FIRKIAEFIAEIE A BT T 1.19% 16.91% 18.35% X # #r1a 2T
FIRKIRMNALARSE = 2 T BT 1.17% 18.43% 21.36% X# H-1E 2T 8
FNARIRMNABLATAL T -3 BT 1.06% 16.68% 19.36% X# #r1a 2T

TR IR A T 1.03% 18.24% 19.31% X# H-1E 2T 8

FIRKIMEATF A R 1.02% 18.01% 19.79% & ML AT

P RR: Wind, ABiESAFFR AT

2. B FIRIF

ARRATRA — R BRI T AR A X EZNETET, LHRIREMGEIN.
e W RIFZT BT, ROFR AT LI,

¥R RA A AOMEY AT HABHIHRALS N, B4R LAHAE.
TAF, 47 BF ICH At LR, AmElS. TmEhfdnEls, 67 % kRHFI
2 AT B T MK B HEF B 69 topl0 AR LA top30 S AR AL A F7 top30% S AR A4
Hd, HOR ARG TR B A ERAS, (i TRAHBFEGLELES EH
AR A IEE, B, ICA% KRPLAAAE; AMAAK, BFERIMLT.)

LA, Rek. KETHRE. AMEIFELREAEERT IC % XKH5F,;
AEE, R L4545, ®MRiN . HREFEFECKREAE ICKR, KA, bk
AR RIEEL S . AAIESAHE AR T IC F2 S kKB RIUEF.

M YTD &4, 2023 FERIARIF6)24EEE T, Topl0. Top30 F= Topl0%F

YRR AMEAUAREMEANICEL A, LEER (6 AK) BFEfLE. 9 AMEAUR T AMEAKB XA GAB £ Z 5, FmELN IC LA, 2022
12 A-2023 4 8 A& A BB TAEAT — Al 20 a4 X R S41A.

5o 1k I L2 6945 B FE Aa ik 42 B 7
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ON Ak fa %
\9) “Hartong

Rk TAZATS, eRk TA2 B4R 11

AL 0 R B 55 A 27.82%. 14.15%F= 5.10%. 3k K F# Tk X, Topl0. Top30
Fo Top10% 3 AR L &4 A2 A 3 40 7] 4 15.85%. 10.04%F= 5.42%.

A1l AR S mEANEFEA (2023.09.11-2023.09.15 F= 2023.01.03-2023.09.15)

) F 3-8 4 % kAR
BF %5 RS  AC IC_E/A IC_MTD IC_QTD IC_YTD Top10_t i ToplO_YTD Top30_L/d Top30_YTD Topl0%_E /A Topl0%_ YTD
W 15 A LHwE 1 780% 7.11% 44.18%  R.49% 023% JB11% 022%  §5.03% -0.48% [ 0.67%
EREE 1 -19.91% -19.04% -31.6.55% b.21% 0.23% ..68% 0.26% |4.11% 048% | -0.86%
Ritla 1 D3s%  p72w  jL20%  f77ee 0.98% | -0.20% 050% | 0.03% -0.40% f 0.28%
REKABZE (A) 1 Is.ss% iOO% Ia.lz% b.70% 154% '4.73% 1.16% '5.48% 0.01% 2.72%
Al 4547 ST AT E 1 4m 53% 154% im% 1.14% i7.50% 0.74% % 6.53%
FATHELS (A) 1 3o BB Weow Pa1% | 203% 7% 155%  §6.61% 0.87% l 4.11%
A 1 3=3% 3887 % L% 1§a20 153% 5% 1.23% 04% 057% 5.42%
HIA T_alp (CAPM) 1 Es% 10.49% JFB% 96% 154% 3.45% 0.86% 87% 0.26% % 3.86%
T alp (FF3) 1 1foo 1fkow  JBo%  b.oow 0s0%  f.so% 036%  § 335% ozr% ] s71%
T alp (FF5) 1 aae 1fhi W% lo.se%w 1.05% -0.26% 0.73% 257% 024% | 148%
alpha (CAPMA ) 1 l.so% 1l26% ’13% b.20% 152% || -2.46% 0.33% l 1.92% 0.08% I 3.20%
alpha (FF3) 1 1.97% f.ss% 7w jo.76% -1.82% -0.83% -105% || -4.76% 056% || -3.34%
alpha (FF3A ) 1 1'93% 2.;5% I% b.52% -0.46% 4.46% 0.17% ' 2.39% 0.28% I 3.34%
alpha (FF5) 1 do7s% 1B83% H336% 13.20% 231% || -7.07% A57% || -6.37% -0.89% -457%
alpha (FF5A ) 1 o0 offbso BB  153% 022% || -2.34% 025% | -L.44% 021% | 077%
B EAMAE (4it) 1 017% p20% [460%  p.60% 0.11% i6.21% 0.07% 3.30% 0.04% | 197%
R 1 8.65% —§4.78% %4.42% h.84% 134% | -115% 0.69% f 1.22% -0.16% l 1.50%
EABT (Ait) 1 243% 230% 8.10% B.88% 0.02% I 221% -0.06% I 1.74% 001% | 222%
PR & e 1 044 paew Frsw  hasw -0.08% 2.86% 0.08% 450% 0.06% l 2.86%
oA SR 1 165% £81% | -38.03% f.21% -0.56% E 0.04% Es% 0.08% i 5.10%
R A 1 1.57% ‘:).73% !;.74% 4.93% 0.78% || -3.45% 0.17% 1.22% 0.28% -0.06%
FLMBAE 1 7o 18s51% dpow o.37% 0.02% | -0.60% 002%  § 448% 010% | 193%
BEFE (L) 1 18.10% hB220%6| 33.83% [1.03% 086% || -3.88% 015% | -3.27% 0.31% 0.75%
BFE (F31) 1 a8.44% la7ean | d107%  1.09% 068% | | -6.32% 041% | -0.38% -0.37% 0.97%
P 1 18l00% B30% (3.78% 1298% 269% | | -6.24% 114% | | -6.05% 0.89% 7.57%
PES Ty I 1 ’95% Bsow 1263% -10.44% 034% | | 7.44% 0.06% | | -0.08% 0.13% 5.86%
Y 1 1I.78% Baow fosw lo12w 0.24% | 11255% 0.46% | 1-10.76% 0.09% 5.15%

FeAr kIR Wind, #HEBIEAHER T

3. Aok s

KIRAE, RREASELEEERTEAABM. RFBXAHERFHERERT,
FERLAFIRAR FHL. At EHRAELEET, 2FRFFIRH4 30
RALSREE, MEKLAE. ACHEHEFE 3. 6. 9F 12 Ak, RFHEHE
TR . AEAH Wind 8RR A A AT 4.

LB, AR A 0G4 3T I B Fe AR B 4 A H-0.53%F 0.43%., T E A%k E
FaFE K 3543 H-5.46%F 1.83%, YTD 231K 3 Fo A8 I 35 55 H-7.74%F 1.56%.

Sl Wik I X 2B 094 B R Ak A2 B R
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ON Ak fa %
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HAITONG

Ak TALEFR, 2 fk TAZ IR 12

B 12 Ae4hikia o ek i % (2023.01.03-2023.09.15)

0.00%

[ |
-2.00% ' -0.96%
-3.00%
-4.00%
-5.00%
-6.00% -5.46%
-7.00%
-8.00% 7.29%
-9.00%
-10.00% -9.30%
Py QTD YTD
AR AMS W Windlh A A4k
KA R R: Wind, BBIESFFR T
B 13 A A4kt a4-69 R3H44E (2013.07.01-2023.09.15)
7 2.5
6
2
5
4 15
3 1
2
0.5
1
0 0
> > Cel > > Cel
v v v v v v Y v v v v
'{b\% \b‘\‘o ,{O\Q) ,\Q)\Q) (\\Q) \‘b CZ’\"0 q/\‘o q:\\Q) (‘bﬁa q‘p\‘b
> Y > > > P P > P P
Wind i SR A A 454k emm——tn A5 1E AR FAE
FH R Wind, #iEEAFFR AT
&2 RAeHEMANHFE L LI (2013.07.01-2023.09.15)
. Wwind 1@ B iRA BB - ®K - C2 Calmar
% 4 A . e ;
A HE Fyee WE BRE  AAER wE kA
2013 10.59% 7.87% 2.72% 4.02% 2.84% 5.39 7.61
2014 29.91% 22.24% 7.67% 3.78% 3.07% 7.87 9.74
2015 45.66% 43.17% 2.50% 4.87% 9.19% 9.40 5.00
2016 -7.31% -13.03% 5.71% 4.33% 1.63% -1.73 -4.52
2017 23.23% 14.12% 9.10% 3.97% 1.77% 5.84 13.16
2018 -20.06% -23.58% 3.52% 3.80% 1.56% -5.35 -12.92
2019 54.20% 45.02% 9.19% 3.96% 3.48% 13.74 15.66
2020 71.36% 55.91% 15.46% 3.93% 2.00% 18.33 35.97
2021 23.25% 7.68% 15.57% 4.28% 3.91% 5.45 5.99
2022 -15.47% -21.03% 5.56% 4.40% 4.64% -3.59 -3.37
2023 -7.74% -9.30% 1.56% 4.40% 3.20% -2.49 -3.37
42K 17.19% 9.62% 7.56% 4.44% 9.19% 3.83 1.87

KRR Wind, ABIERAT T

4. R

BT R 2K, HEARIRRA S, 5 L5 LR,

iE G ol ik B LB 6945 B A kA2 B 0



@ /4hie s

\¢) HAITONG gk TALERG, ARk TAL A 13

TR E
AT 9

4 %k TAZAR 5T B PA
FRHER, &k TAZAR 5 B A

AAEA b BHEA LA T W IEAAE RSP Fde, DABMAILESE, R, B E EARE . KIRE AR 6 5 dBF15 6
BAR B THATAE L, AATRIEZL F15 SOORA MR TEN, AT E TS 09 IRLIDRE, HUOE A T H RIS,
B RZAEATE ZF5 IR ERFR, 45k F .,

BHET

AAREAME BB RSN A PR3] (AT RARARAE)") 8P AER . ANE) RRBERAKE| ARRERNLHEF . BETHLT,
AR F 8945 B T AL 09 F IS R BRATAEAT ARG 1., BT ILT, AN S RATEAT A B AL AIRAE F 494547 M 27 5] 50
AFEATAR K G ATAT T AE

AJRAFHA T BB AN 3 FAAAIRE 5 B 6 FI8F, KA FT A8 60 IEH S TARR 60 . AR TR T B
Likah. ERFRE, AN TAE L AREA KA S IR R — S ) 1%

AN, BRFER. AREPTRGE L, AL AR TR P AL, TR, LEAF BRI E P 4k
BB MERARE R, P EHBARE T OETELRERETH SR, AREFTHHAT, HRIEFALIE
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
ALV RE P A%, REEBIESFTTFT B @A, ABFTIRE AT 53 TAFAEAT F XAV o945 0. A K
B HS, RBRYRBAEFTEAA, SOAAEFTRATALN 8] AL ol Ty KAL) . FTA AR P AR B AT IR ATICBATITI A A
ST AT. IRFAFILEATIL. ST A BSERAL AR, SLBREHEEIERTATIFRFIET, &P B A FRIERALIT, B
TR AT AT B R 49 51 A A= 2

ARYE P EE M AR KM 2 BAEA L SFT, ERAEA A TR ) 1922 B0 B QA IE AT E L 4.

W4 1 i E XX E 6945 B TE Ak R



