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BEEE:

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

o IFHMBREAWLERIZ, HE 2023.09.28, FFHRH LA 2895 R, AitHAE
31497 fz. L (2023.09.25-2023.09.28, TR ), 1167 R ( Stk 40%) %
btk E AE, THMELL LA YTD (#H.£E 2023.09.28, FF ) Ik F
{23 R #-0.31%%2-8.86%, Bk F 12445 % A 0.51%F= 19.52%.

o NEANE, ZEALREKBELNENTR, R R&E, LA, MEASKES
WRTPE, KERZ, REKFHHERLLSKEKR S, GARP AR KAk i
&, WHEEHEFRK. SHIA, RFE, EREPEHUELKELRS,
2T A e FRKEEIK, Bk, $REAE T, EHREALKERE
T HEATE, 119 R (&1 99%) Aeh ElE, TMT fob afhl Rk,
el R Y S A €

o LALA O RIHMALL LI EAEELHF.

o AR FRIZ, LA, K#HIIF. alpha-FF5. ReMAER%. HHE. #F %
FofT BB R AR T IC fo% kB Z5; AFE (2023Q3), MM XIEtr. ik
e, BREFERELCREGHE ICKS; AFE (2023), AL, &
FREE S . AARZE., BFEFAERET IC A= % KB EZINMF.

o M YTD Kk# A, 2023 FERIRAIFIA0HEEREF, Topl0. Top30 #= Topl0%
AR E A A 26.2%. 14.95%Ae 2.46%. R KE#HEFRZ,
Top10. Top30 F= Topl0% %A% 2449 A2 HL . %) ) 14.67%. 8.78%7= 3.15%.

o RAHAERIL. AT RN FEAE LB THEGFARASE LR LA EAAR
B A A A-0.17%F= 0.02%. A # E A3 Fo R FUK & 2 3| A -1.5%F=
0.73%, F4n E 443 & Fo R FVK 5 4 A 4 -5.14%H= 2.37%, YTD L3l s A=
AW 557 -7.43%F 2.09%.

o MR T, BF RN, BARKAE, LA RLAE,

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

A1 ZHRB LA EEMA AT (2023.09.25-2023.09.28) ..o, 5
A 2 E A LA YTD A= HEI (2023.01.03-2023.09.28) .oovvviiinee, 6
A 3 ) AR A A b B A B A L (2023.09.25-2023.09.28) .o, 6
B4 TR FAL AR A YTD kA =4I (2023.01.03-2023.09.28) ..o, 7
A5 R R KM ERAs 4 E B = # R I (2023.09.25-2023.09.28 ) ............. 7
A 6 TR AR KMMERAE H 4 YTD s =k L (2023.01.03-2023.09.28) ........... 8
B 7 TR AR A A b I BRI (2023.09.25-2023.09.28) .o 8
A 8 R A A YTD A @ # A I (2023.01.03-2023.09.28) ..ovcvvvvveverercinennne, 9
A9 TR R A A B R A BRI (2023.09.25-2023.09.28) .oveieveicicieieene 9
B 10  ARFREAE YTD KA @# AN (2023.01.03-2023.09.28) .ocvvvrvrecccncnnes 10

B11 L+ B R &= # £ 4 ¥ F & I ( 2023.09.25-2023.09.28 #=

2023.01.03-2023.09.28 ) .ottt ettt ettt ettt ettt e e, 11
B 12  REAREAAEE R (2023.01.03-2023.09.28) .ooeeeeeeeeeeeeeeeeeeee e 12
B 13  HEAehiksa A6 B8 1E (2013.07.01-2023.09.28) wooeveeeeeeeeee e 12
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0N /AhTES

\.e) HAITONG ERRIAZA Rk TAZRR 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 ) 64 k4 (B A4e 3t ), SR B F3RIZ
F R AR N R T HIF LG W EHRBLLH,

1. AT HRN
1.1 b %%+

A % 2023.09.28, T #hii A4 2895 R, A iR 31497 e, £, RkR
AR KA TR RS, 5 FH 4T%F 57%, -Lif fE 2R A 4 b %K.

LA 1167 2 (B 40%) EFHMARSLIMAHE. I ZHRALE LR
(2023.09.25-2023.09.28, TR ) Ak Fo=m P44 %) 4-0.31%F= 0.51%, &K
34 6.47%.

wEANE, ZEEL (LERE. BERRAS. ZERE, TR) ¢9ki£INEHIE
i,

A1 HRHELAEAKBEEEI (2023.09.25-2023.09.28)

EHMAAE IRAREE HEREAAL REREEASL
ERE ) L 1 e
AERE (L7) A S T o [l swocor [l ssasa2
B i 0075 -9.10% -9.10% -6.11% -8.85%
10%4- 45 4 -1.75% -1.76% -2.04% -1.60%
2o | O -1.24% -1.32% -1.38% -1.07%
3006442 4 | 0.025 -0.90% -0.93% -1.01% -0.75%
40%% 1 4% 0,000 -0.61% -0.67% -0.73% -0.47%
'S 1 Sovr gt | o -0.31% -0.41% -0.27% -0.20%
6094 13 4k 0.01% 0.00% 0.00% 0.05%
Town s | 00 | o0.42% 0.40% 0.41% 0.45%
80%4- 4 4 | 0075 fl o0.00% fo.es5% fh.04% fo.00%
0% 24 | g, 100 1.76% .75% 21% ..70%
KA 0 20 L L -
oA 0.07 0.00% 0.00% 0.00% 0.00%
10%5 424 | o o4 aREs 0.00% 0.00% 0.05% 0.00%
s N 0.16% 0.18% 0.22% 0.12%
3006443 4k 0.28% 0.30% 0.38% 0.23%
aowents | % 0.40% 0.41% 0.49% 0.34%
= 4it 5004 1 4% 0.03 0.51% 0.52% 0.58% 0.45%
60%2 14 | 002 0.61% 0.62% 0.70% 0.55%
o | o 0.72% 0.73% 0.84% 0.68%
80% 4 1 4k 0.90% 0.90% 1.09% 0.83%
sowmize | 0 1.21% 1.20% 1.33% 1.13%
KA 0 50 6.34% 6.34% 2.69% 6.16%

FH R Wind, AHEBIESR T

FiA LA 5 4 YTD (£ £ 2023.09.28, TR ) 4& 5 fo =it 154545 4-8.86%
Fo 19.52%. HEARE, ZXEALNKAFRDREINE L), RIS LS KAEE
FEESG, RERENALSRRKDHYSMLERS,

T 4ol 3 B XX G 6915 SR E A2 7 O
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\d) HAITONG ERRIAZA 2Rk TAZRR 6

B2 FHRHELSL YTD KA =HAR (2023.01.03-2023.09.28)

ZRAAE RERIAASL
EAHT (R) sl 10
REAA (L) YTD s10407 [l ss45.42
FoME -40.36% -39.22% -35.40% -40.36%
109404 £ 0.6 Mf” ,";:; -19.11% -19.54% -17.93% -18.85%
20%4r 13 4 04 REmED -15.05% -15.10% -14.86% -15.01%
30%4r 13 4 -12.89% -13.07% -12.70% -12.65%
40%913 4 0.2 -10.77% 11.21% -10.72% -10.30%
e 50%4r 13 4% 00 -8.86% -9.41% -8.41% -8.14%
60%4r 15 3% -7.00% -7.66% -6.39% -6.20%
70%4r 15 3% 0.2 -4.53% 5.47% -4.20% -3.30%
80%4r 1334 -1.55% 2.70% -1.09% -0.55%
0wzt | 2.41% 1.40% ] 430% | 348%
A o 2 4 |55.30% B2 Bo | 55320
M 0.5 :. mﬂ - 4.10% 4.10% 5.87% 5.07%
10%4 1 3¢ 11.18% 11.84% 11.25% 10.56%
20%4r 13 4 0.4 13.96% 14.44% 14.33% 12.95%
30% 4 {2 3% 16.08% 16.40% 16.72% 15.32%
40% 513 4 0.3 17.78% 18.04% 18.40% 17.34%
EF 500415 4% 19.52% 19.58% 19.96% 19.04%
60%4r 13 3% 2 21.26% 21.12% 21.65% 21.28%
70%4r 1534 o1 23.10% 22.99% 23.66% 23.09%
80%4r 13 3% 25.80% 25.46% 26.27% 26.01%
Q0% 13 3% 0.0 30.14% 29.88% 30.19% 30.37%
FAAL 0o 25 50 45.79% 45.16% 43.84% 45.79%

PR IR: Wind, 8 EABF R AT
1.1.1 RFERAEZHRBEELEI
o RKAHERM
KELA BB EFRNAE LIRS, 25 H T7%F 84%, D HAAL LRIk, KL

Rk at@ A, PEASKERTYE, RERZ, WB=4#L. A5, LA
BREASKEKT ARES, HEHAK.

B3 RE TANELE A S S#EI (2023.09.25-2023.09.28)

EHME AL x# T & A Py &
REHE (R) e I | 515 | o5 | 65
EARAE (L) A s s | oo | 1050.13 | 422.37
LN 4.2206 2.72% iz.u% 9.10%
10% 442 4 0.0 1.73% 1.07% %1.12% 3.96%
2095 1 $ 0.050 1.30% 0.58% 10.28% 3.67%
30%%- 4 4 0.025 0.95% 0.28% éo.m% 3.42%
40%5- 45 4 0.000 0.71% 0.05% i).ae% 3.11%
-1 50%% 1 4% -0.025 0.46% !3.60% 2.82%
6095 13 4k ~0.050 0.13% ’].88% 2.64%
70%% 45 4 0075 0.26% 8.10% 2.23%
80%4 1 4 oo ib.67% '54% 2.04%
90% 12 4 flsen Ie% 1.58%
i 0125 = - . -
M 0.08 0.00% 0.00% 0.00% 0.00%
10% 44 4 0.00% 0.00% 0.00% 0.00% 0.92%
20%2 4 k. 0.06 0.16% 0.20% 0.00% 0.03% 1.16%
300644 4k 0.28% 0.32% 0.14% 0.14% 1.28%
40%%- 13 4 0.04 0.40% 0.43% 0.23% 0.18% 1.37%
= 4 50065 1 $ 0.51% 0.53% 0.34% 0.36% 1.52%
60%% 1 4k 0.02 0.61% 0.62% 0.45% 0.47% 1.69%
70%5 45 4 0.72% 0.74% 0.56% 0.61% 1.83%
80%4 1 4 0.00 0.90% 0.92% 0.68% 0.77% 2.06%
90% 415 4 1.21% 1.20% 0.89% 0.88% 2.53%
A 0o s 10 6.34% 2.38% 2.21% 1.65% 6.34%

KRR Wind, ABIERFT T

4ol 13k LG W91 B E A kAR F 9
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ARk TR,

Lk TAZ B R T

M YTD KB A B H A,

NREA S ER, mBRRAASNEET AMRREA.

B4 AR FTANBES YTD KA =HHEAR (2023.01.03-2023.09.28)

EX S TN K& Ll A BRAE

Aess (R) _-20. 515| 95| 65
AEME (L) YTD __5 I 3529.35 | 1050.13 | 422.37
Foi w6 -40.36% -40.36% -35.85% -21.02% -25.10%

109%443 £k -19.11% -19.80% -17.26% -12.17% -20.10%

20%49 15 4% 0.4 Ml -15.05% -15.27% -13.42% -7.20% -18.05%

30%% 15 4% -12.89% -13.33% -11.09% -2.82% -16.32%

40%% 15 4% ¢ -10.77% -11.27% -9.04% 0.57% -14.00%

[ &-1 50%% 15 4% 00 -8.86% -9.43% -6.82% 1.33% -12.59%
60%% 15 4% -7.00% 7.73% -4.42% 3.20% -11.01%

70%5 15 4% 0.2 -4.53% -5.58% -1.83% I 6.33% -8.44%

80%4 15 44 -1.55% -2.70% 0.66% l1.29% -6.85%

90%4 15 4% o4 2.41% 1.02% | 4.55% .’.44% -1.40%

AL 0 2 4 - - .3% -6% lo.oz%

FoE 0.5 4.10% 4.10% 5.42% 6.34% 8.60%

109%4- 45 £ 11.18% 11.39% 10.69% 8.93% 13.59%

20%% 15 4% 0.4 13.96% 14.10% 13.62% 11.24% 16.06%

30%4 15 4% 16.08% 16.19% 16.40% 12.95% 17.69%

40%5 15 44 o3 17.78% 17.74% 18.67% 14.45% 18.99%

[2E:3 50%% 15 4% 0.2 19.52% 19.38% 20.79% 15.77% 20.08%
60%% 15 4% 21.26% 21.06% 22.54% 17.69% 22.15%

70%% 15 4% 0.1 23.10% 22.87% 2457% 19.65% 23.30%

80%4 15 44 25.80% 25.52% 26.79% 22.74% 25.94%

90%4 15 44 00 30.14% 29.85% 30.98% 28.34% 30.78%

B AR 0o 25 50 45.79% 45.79% 42.87% 40.58% 36.32%

FARIE: Wind, HBEEAFFR P

. REAMER
AR A

MBI s AR A A, KA AR R K B

WH EREF T K.

GARP Fe AR R 5

AR EFAREE RS, 584 75%F 77%, GARP & 34 & bR,

TR

A5 TREARKMERSEAL L AKS =DHAEI (2023.09.25-2023.09.28)

EHRALEL GARP 8 ¥ Ak B A
REHE (R) s || 201 || 107 | 252 | 150 | 65
EARABE (1) R EEEERE | ouses | zssaro | 2sros [NNEEESH s | 422.37
oA 9.10% 4.22% 3.89% 3.08% 3.56% 9.10%
10%% 1% 4% 07 1.75% 1.59% 1.96% 1.71% 1.59% 3.96%
20%% 1% 5% 0.050 1.24% 1.32% 1.61% 1.32% 1.03% 3.67%
309942 3 0.025 1.06% 1.34% 1.04% 0.73% 3.42%
40%2% 1. % 0.000 0.93% 1.07% 0.81% 0.44% 3.11%
Wik 500412 4 .05 0.67% 0.86% 0.55% 0.13% 2.82%
6094 fi 0,050 0.31% 0.65% 0.28% 0.22% 2.64%
70%5 45 3 o075 0.02% 0.51% 0.23% f0.56% 2.23%
sowiriast | I0.369% 0.16% .02 A.04% 2.04%
90%4 12 4 .96% 0.25% 69% 5% 1.58%
<0125
Y = 5w som
oA 0.08 o 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10%% 4 % s 0.00% 0.09% 0.22% 0.00% 0.00% 0.92%
2095 1 4k 0.06 ’Jf’ 0.16% 0.25% 0.33% 0.11% 0.14% 1.16%
309942 3 .‘;ui 0.28% 0.37% 0.47% 0.25% 0.26% 1.28%
40%%- 15 4 0.04 0.40% 0.46% 0.55% 0.43% 0.36% 1.37%
EEY 50064 £ 0.51% 0.57% 0.62% 0.57% 0.47% 1.52%
60064 13 4 0.02 0.61% 0.62% 0.70% 0.67% 0.57% 1.69%
70%5 45 3 0.72% 0.72% 0.79% 0.80% 0.68% 1.83%
8094 12 0.00 0.90% 0.88% 0.91% 0.92% 0.84% 2.06%
90%4 1% 34 1.21% 1.15% 1.11% 1.25% 1.14% 2.53%
KA 0 50 100 6.34% 1.97% 2.21% 1.93% 2.38% 6.34%
FAtRiR: Wind, HBAERFFRL AT
MYTD K aA= ik, MMARAEY b4E, GARP KX

Sl Wi I X 25 6945 B E AR B 9
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HAITONG R IAZA R, Rk TAZ iR 8
B6 REREMERSELEL YTD ik # @48 ER (2023.01.03-2023.09.28)
EHMAKE GARP i i Ak P &%

EAEHE (R) 201 197]] 252 [ =0 | 65

EEAM (L) YTD BETEEREl  -uses | 2ssero | 2svons [NEEESH: | 422.37

R -40.36% -24.02% :30.83% -31.83% -40.36% -25.10%

10%%5- 13 4k 0.6 ?::: -19.11% -9.46% 1-13.02% -17.15% -20.27% -20.10%

0% a4k | g, 3{& -15.05% -6.10% -8.82% -14.45% -15.61% -18.05%

30%%5- 13 4k 42 -12.89% -5.00% i -5.99% -12.15% -13.60% -16.32%

40%s gt | 02 -10.77% -3.40% -2.67% -10.18% -11.74% -14.00%

[E&-4 50% %513 4k -8.86% -1.51% i -0.52% -7.51% -9.94% -12.59%

sovrise | -7.00% 0.16% 1 1.25% -4.95% -8.20% -11.01%

70%%5 43 4k -0.2 -4.53% 1.42% ’ 5.48% -2.54% -6.42% -8.44%

80%4 £ 4t -1.55% 2.95% l 7.76% 1.14% 3.70% -6.85%

0%k | 2.41% { 5.10% Hs.05% { 6.33% 0.00% -1.40%

FRAM 0 5 .01% 6% 0.02%

M 0.5 4.10% 5.07% 4.10% 6.34% 5.61% 8.60%

10941 4 11.18% 8.39% 6.49% 12.89% 12.92% 13.59%

20% %513 4k 0.4 13.96% 10.06% 8.30% 15.45% 15.39% 16.06%

30944 4 16.08% 11.22% 9.11% 17.68% 17.22% 17.69%

40%5- 1 5% o 17.78% 11.87% 10.84% 18.72% 18.86% 18.99%

14 50943 4 02 19.52% 12.69% 11.94% 20.00% 20.46% 20.08%

60% %513 4k 21.26% 13.60% 14.01% 21.83% 22.13% 22.15%

70%% 1 4 o 23.10% 15.48% 15.95% 22.96% 24.14% 23.30%

80% %513 4k 0.0 25.80% 16.85% 17.25% 25.57% 26.57% 25.94%

9094 £ 4 ; - - 30.14% 20.90% 22.57% 30.41% 30.71% 30.78%

R KA 45.79% 31.53% 36.39% 40.58% 45.79% 36.32%

Foatkil: Wind, #BAERHR AT
1.1.2 ARABREHRALERI
ATHRELARERALE R G, 55A 57%F 58%, RREE Leeiis
R, R A S LRIK, A ERRE e FA, RRE. LRiEf

R pp o
BAK, EHERK.

K#EAR G, TA249 7% 0.25%. 0.03%#= 0.00%.

e
ATy ke b

B7 FRBEAL EAKSESHEAA (2023.09.25-2023.09.28)

EHRAAL & HHE ARG # R
EARE (R) S I o ) an || 175 [l 803
EANMR (L) Rib %Az s S s | 133245 | 1907542 ] 9s01.40
Wi R fo.10% 9.10% 4.22%
10964742 4 0.07 1.74% 1.87%
20941 4 0.050 1.27% 1.30%
300442 4 0.025 0.96% 0.81%
40% 945 4 o6 0.72% 0.40%
509644 4k 0.50% 0.03%
-0.025
60% 44 2k 0.21% ip.a4%
rowsase | 000 0.08% g.01%
80%4 £ 4 -0.075 fo.519% Moz
90%2 45 4 255460 l.os% .2%
KAk 0o 2 4 ! !
= it A 0.07 0.00% 0.00%
10069742 £ 0.06 | 0.00% 0.02% 0.00% 0.00% 0.00%
20069745 5 008 0.16% 0.21% 0.04% 0.04% 0.16%
30069042 £ 0.28% 0.31% 0.13% 0.14% 0.27%
40% 45 oo 0.40% 0.41% 0.34% 0.23% 0.42%
5096942 % 0.03 0.51% 0.50% 0.48% 0.35% 0.55%
6096442 % 0.02 0.61% 0.59% 0.61% 0.53% 0.65%
70%2 4 4 0.01 0.72% 0.69% 0.77% 0.70% 0.78%
809442 % 0.90% 0.85% 0.90% 0.96% 1.00%
9096442 % oo 1.21% 1.14% 1.20% 1.16% 1.32%
% KE 0 50 100 6.34% 6.34% 2.00% 1.96% 2.38%
Foatkil: Wind, #BAERHR AT

F 4ol Wi i X Z )5 0915 B E AR 7 9



N

’} iAihTE 8-

HAITONG

e Rk TAZAR T, eRk TAZRIR 9

M YTD ik A Ael A A, %ﬁ”%Aﬁ%%Ai%&% (ER L g i P S
SACEIRE, 40%0h e i s R F LT HARE, 30%VA T 49 2 SR T 7 3% -F 3
P AW%%A&»AﬁﬁE#Fﬁm,ﬁkwﬁﬁﬁﬁ%@ﬁé¢ﬁmo

A8 AREBAS YTD A mHAIN (2023.01.03-2023.09.28)

EXL 8-S 2T A B $RE
BAHE (R) s ool 271 175 [ 803
A (L) RAA RS R o: | 135245 | 197542 [ 80149
KoM -40.36% -35.85% -40.36% -38.82% 37.75%
T S -19.11% 117.17% -20.24% -21.83% .22.34%
20%5 % | o -15.05% 114.03% -15.61% -16.78% 117.29%
300443 4 -12.89% 111.92% -13.22% -13.94% -14.38%
sz | 2 -10.77% -10.02% -10.55% -12.64% -12.28%
e 50%A | g -8.86% -8.24% -8.54% -9.78% 110.23%
60941 £ 7.00% 6.37% -5.99% 7.38% -8.36%
0% s | 7 4.53% 4.17% -1.64% -4.42% 6.26%
BO%AEH | g4 -1.55% 154% 1.44% 1.41% 2.75%
90% /£ £ 2.41% 1.99% § 7.01% 2.23% 2.20%
v | oo | R e S e
RAMA o 410% 4.10% 5.22% 7.48% 5.80%
1% g |00 11.18% 10.16% 11.85% 14.91% 14.27%
0% E | o, 13.96% 12.20% 15.62% 18.63% 16.83%
309412 % 16.08% 14.34% 18.21% 20.02% 18.82%
20%p gk | 03 17.78% 16.21% 20.17% 21.05% 20.59%
e sowiriisk | 19.52% 17.66% 21.83% 23.07% 22.38%
60%4 4 £ 21.26% 19.02% 23.32% 25.02% 24.33%
70% gk | 0.1 23.10% 20.92% 25.38% 27.34% 26.37%
80941 £ 25.80% 22.72% 27.77% 30.32% 29.36%
Y T 30.14% 26.10% 31,30% 32.66% 33.21%
RS 00 25 S0 45.79% 42.87% 45.39% 45.79% 45.16%

FoRb kIR Wind, #HBIERHFR T

ﬁ%iﬁi B, PHBENREFBE LIRS, HTAZ., AERAKEFE S
A, EHREEASKESERTHMARE, 119 R (L 99%) AA&A EIH, TMT
%#&ﬁn%ﬁm . O A dkib T R E R K.

B9 ARARELLEAKADHEAIA (2023.09.25-2023.09.28)

FRE A ™T Ry Rl b i) i E % i Rk
AeHE (R) - 803 I 112 ‘ 50 I 333 I 120 I 159 29
EERM (LR) Rt 2 A Bl oso140 | 143233 | sazes I s2s417 | 1s67.02 | 258478 205.54
FoMi 0.08 T 4.22% 2.80% 2.34% T 2.60% T 1.30% -3.56% -4.22%
1094 £ 4 o -1.87% -1.36% 2.01% f -0.85% h 1.29% -2.53% -3.01%
20%4 4 4% -1.30% -0.92% -1.84% E 0.48% I 02% -2.15% -2.84%
30%9 i ¢ 004 -0.81% 0.71% -1.53% t 0.21% - 37% -1.87% 2.32%
40%% 15 0.02 -0.40% -0.40% -1.43% 0.06% 62% -1.54% -2.13%
e 5005 i 4 - 0.03% 0.16% 1.18% 0.34% 80% -1.35% -1.54%
60%4 {3 t 0.44% 0.47% -1.02% 0.64% 7% -1.07% -1.45%
0% i o 1.01% d o0.60% -0.45% 1.01% 8% -0.81% -1.29%
80% i --0.04 -1'92% W53 -0.19% 1.58% | 8 -0.53% -0.70%
90%4 {44 -0.06 192% . 46% 0.17% 52% % -0.08% -0.13%
A 0 0 4@ A o.84% 48% 0.09%
i 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10%5 3 ¢ o0 0.00% 0.00% 0.23% 0.00% 0.17% 0.40% 0.35%
20%4 4 4% 0.029 0.16% 0.00% 0.59% 0.03% 0.25% 0.59% 0.72%
30%4r 45 4 0.020 0.27% 0.05% 0.63% 0.16% 0.31% 0.68% 0.77%
40%2 4 4k 0.015 0.42% 0.17% 0.68% 0.27% 0.42% 0.86% 0.84%
EE 5097 {3 0.010 0.55% 0.30% 0.86% 0.39% 0.49% 1.02% 0.96%
60%4 {44 0,005 0.65% 0.38% 1.21% 0.53% 0.57% 1.17% 1.05%
0% i ¢ - 0.78% 0.47% 1.47% 0.64% 0.64% 1.33% 1.22%
0% 4 . 1.00% 0.63% 1.82% 0.76% 0.71% 1.60% 1.30%
90%s {34 1.32% 1.12% 2.02% 0.96% 0.84% 1.86% 1,70%
B N mnﬂ 2.38% 1.39% 2.30% 1.67% 1.24% 2.38% 1.97%

FH R Wind, AHEBIESR T

/é] T ﬁﬂ/i\méi’@;}i 3§.
bb$i’] xmy TMT.

@SN
Gk R ESE S

M YTD K # o= A A, TMT. A5 453
RE, LHEARLASKBE ST ILE A ENZ R4

8 = AR K.

é_\

T Gl Wik IE X5 09 4% B E ik AE B 9
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B10 RERFE L4 YTD LB mHBEAN (2023.01.03-2023.09.28)

R RS T™T L & it ] i A
EAKE (R) 803 112 50. 333 120 159 29
AEAMR (L) il 4 AF 9891.49 143233 847.65 I 3254.17 1567.02 2584.78 205.54
F ONT 0s T 137.75% 28.12% 32.83% 137.75% 126.56% 122.18% 113.55%
10%4r 15 4 = 122.34% 12.28% 30.07% 126.97% 117.38% 115.93% 111.51%
20%sr sk | 0.4 117.29% 10.09% 17.77% 122.37% 115.300% 113.96% 7.97%
EE S 114.38% 7.02% 12.70% 119.16% 113.71% 112.52% -5.34%
40% %1% 4% | -12.28% -5.49% -8.02% -16.44% 12.20% 10.59% -4.67%
I i 50%s st | 0.0 110.23% -1.89% -5.65% 114.14% 110.63% 9.37% 2.70%
60%% 1 4 -8.36% 0.66% -3.20% 112.09% -8.40% -8.19% 1.37%
0%tz |7 6.26% 3.48% -0.23% -9.56% -7.36% 7.29% 1.45%
B0t |y, ‘ 2.75% fl6.78% 2.69% 7.45% 5.30% 5.07% 3.58%
90%4 43 4 2.20% .72% 7.93% 2.33% -0.49% -1.07% d775%
KA 0 5 |47.49% L | R Borw Hoso% Brran  Whrsw
F ONT 5.80% 10.18% 11.76% 5.92% 14.33% 5.87% 5.80%
10%s 424k | 0.5 14.27% 15.80% 13.44% 15.29% 19.65% 13.46% 9.90%
20% 474 4 16.83% 18.90% 14.30% 17.67% 21.21% 15.98% 10.49%
sowmris | 18.82% 21.57% 15.89% 20.63% 22.60% 17.02% 12.09%
40% %1% 4 0.3 20.59% 24.01% 16.94% 22.55% 23.71% 17.97% 12.72%
Wit 509474 4 22.38% 24.74% 18.22% 24.89% 25.18% 19.23% 14.04%
cowati | 7 24.33% 26.21% 19.72% 26.60% 26.27% 19.82% 14.73%
0% 54 | o4 26.37% 28.53% 22.60% 29.88% 27.70% 2053% 16.08%
80%4 13 4 29.36% 29.85% 24.90% 32.59% 28.83% 21.91% 18.20%
0wt | 0 33.21% 32.14% 40.17% 36.92% 30.71% 24.10% 20.31%
FKA 0 s o 45.16% 38.99% 41.92% 45.16% 38.36% 28.51% 20.79%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

BT H AT A, LA FAREASEA R R E ESR
A, EEEH OREALGHF.

2. B FIRIF

ARIRLEIA — B IR A RE T H LA K ZNETRT, LHRIZTEMNeRIL.
e Mo RIFLT BT, RMOF R L3,

BA A, BLAR

3

R T AF A SO EH AT LB T HRALS N, BFMEHFENR.
TAT, 458 BAF ICHAE LA, AmES. ZEbffnEl, 6753 K2
#A A3 B F F A KE] S HEA S 69 topl0 F A4S top30 F AL A A= top30% AR LA,
Hd, R Rk B ) B A ERAS, (i TRAH B FEGLELES EH
EARE A ), B, IC Ao % kMBI AF AL, BAMAK, BFRIMLT.)

LR, K#E1E4F. alphaFF5. AeMALNE &R, ol . #FETLEREGR S AT
IC #n3 kB4 5, AEE, REEIIF. wBREH. BREYERELREAE IC
B, AEE, ReE454r. R h. AREE. BFE2F0AERTIC S KKE
AR F.

M YTD &, 2023 FERIARIF6924EEE T, Topl0. Top30 F» Topl0%F
AL AL 5 F A 26.2%. 14.95%F= 2.46%. & K EI#FE-FXZ, Topl0. Top30
Fo Top10% 5 ARLEL A 49 A2 AT 3 55 4 14.67%. 8.78%F= 3.15%.

Y YA AMEAUREMEANICEL Y, EEER (6 AK) BFEfLE. 9 AMEAUE T AMEASKAZIA AL LS, FmELSEIC Z LS, 2022
412 A-2023 % 8 A#9FEER (3/6/9/12 A &) B FAife T —AFEAE R Z 6940 % R 43914,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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B11 LR B S EAHEFEI (2023.09.25-2023.09.28 F= 2023.01.03-2023.09.28)

B F £ 98 EES X L€
B F £ 5 B F 4 A 76 IC_EJ] IC_MTD IC_QTD IC_YTD Topl0__t 8 ToplO_YTD Top30_t 8 Top30_YTD Topl0%__t /& Topl0%_YTD
MR R EAEMN () 1 1005% 1390% 5'57% i.ze% -0.75% 5.82% -0.40% 7.05% 0.20% 0.18%
g NE 1 25086% ic% -1¢.20% ‘34.16% 0.49% 78% 0.76% 4.09% 0.60% -1.52%
FIE L E 1 26';% 4‘23% -12:.75% 134.18% 0.49% .7.78% 0.78% I3.57% 0.60% -1.43%
Zitic i 1 13'50% 10[32% 86%  {0.59% | 1.59% 1.70% 0.78% 3.10% 0.56% 0.07%
R 35 47 K= Hi -1 -23.06% 25i7% 4 b 0% -0.58% 57% -0.41% E]S% -0.24% 3.15%
FATFATH S F -1 -50.00% 28180% 6. i= -0.59% .)1% -0.50% l.72% -0.49% 3.39%
FATHBEA (A) -1 alos% 32{% 1G#8% % 0.39% 6.99% 0.18% 7.49% 0.03% | 2.24%
Y ] T_alp (CAPM) 1 -2.31% 10Fs% 1%‘5% .73% -0.75% F3.12% -0.41% Es.za% -0.12% 1.00%
alpha (CAPMA ) 1 -8.86% 128B2% 27483% I.67% 1.40% 1 -5.30% 0.68% 3.10% -0.09% 0.93%
T_alp (FF3) 1 -19.77% mEo% 35:48% 83% -0.15% .6.75% -0.03% 2.45% 0.27% | 1.60%
alpha (FF3/ ) 1 -23.24% 12'22% 3'% =33% 0.95% -6.30% 0.17% 1.10% -0.39% | 1.78%
alpha (FF5/ ) 1 30.46% 40% 4 1064% I17% 0.01% I 2.18% 0.22% I 1.01% -0.48% 1.28%
T_alp (FF5) 1 -23.90% 16% 35& |1.os% -0.15% ‘ -1.67% 0.27% ‘ -1.66% -0.35% 1.13%
alpha (FF5) 1 21'8% -45.47% -10.42% 738.53% | 1.66% 1 -2.19% | 1.66% ; -3.36% 0.83% 2.71%
alpha (FF3) 1 12|25% s|31% e|.33% *16.93% | 1.86% 1 -7.58% 1.25% ; -4.81% 0.70% -1.58%
KA EeRAE (&) -1 5‘60% 6'47% -2.29% % -0.55% i7.57% -0.13% is.ss% -0.01% 1.23%
AR & e 1 -]13482% 2165% elgz% EZ% -0.13% -0.50% -0.18% I 3.97% -0.15% | 1.33%
AEE (431) -1 gl73% 409% -5.54% .;7% -0.24% -0.38% -0.16% -0.39% -0.10% 0.75%
AEMBIE ik 1 1ﬁ/u 2106% -2.18% }2.29% 1.76% -4.96% 1.06% -1.28% 0.29% -0.76%
Ho A Bl E -1 408820 13'37% -24.39% .o% 0.92% - 0.77% .5% 0.52% 2.46%
BFE (R 1 27'% -4‘3.98% 3230%  [.48% 0.86% { 2.69% 049% | 2.06% 0.42% -0.19%
BFE (fir) 1 2*)% -61.45% -30.17% ﬁje% 0.84% -0.51% 0.81% 0.59% 0.48% 0.11%
e R 1 -91.19% -3:.14% e|.2o% %8.39% -0.44% -0.89% -0.39% -0.76% -0.21% -1.04%
FORGHF 1 -103.34% 5|69% 2'0% .31.44% 1.19% -2.50% 0.43% -1.65% -0.29% 0.41%
THHAN 1 -i.os% 5% 4738% i.es% 1.48% -0.51% 0.85% -0.70% 0.22% 0.83%
o 3 TT Bk Y ] 1 -oj.ss% ie% A7% lo.se% 1.21% 0.93% 0.78% -1.58% 0.37% 0.04%
47k fie B 1 13';1% 17':1% 1.74% 736.92% | 1.45% {-10.09% 0.87% -7.99% 0.58% 2.29%

FoARIR: Wind, &BIEFFFR T
3. Aehikins

KHRAE, RREHDGEAMEEER FRANLM. BRBXAHERFTMHEXLRTF,
FEBEAFINRAR TH0. EihkEe EHRBEELRF, RFERFHF5R S 30
RAAEREE, MEKEELS, ACHEAFFY 3. 6. 94 12 AK, THEPE
%R . A Wind 7R ARA R A8 4.

A, Rk A 3T I B F R TILE A A -0.17%F= 0.02%., F #E A3l E
Fa KK R H-1.5%F= 0.73%, Z 0 E A %3t ik & A=A K A 5 5 4 -5.14% F=
2.37%, YTD %3k 5 A48 20K 35 55 4 -7.43%F= 2.09%.

Sl Wik I X 2B 094 B R Ak A2 B R
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B 12 Ae4hikia o ek i % (2023.01.03-2023.09.28)

0.00% — —

-1.00% -0.17%-0.19% . .

-2.00% 1.50%

-3.00% -2.23%

-4.00%

-5.00%

-6.00% -5.14%

-7.00%

-8.00% -7.51% -7.43%

-9.00%

-10.00% 900
AR MTD QTD YT%SZ/O

B AAE B Windfk RRA KA 454

FH R Wind, BBIESFFR T

B 13 A Aehikn b6 RiH4{E (2013.07.01-2023.09.28)

7 2.5
6 2
5
4 15
3 1
2
L 0.5
0 0
’{b\b\‘ﬁb \b‘\(a’lz% @\b\‘lib \b\b\‘lg’ ,(\\Q)\rﬁ) ,fb\étb '9\%\‘1?) {19\%\‘13) q:\\q)\'l/ q/\b\q:b ({/b\él/%
> > P > P P P P P P P
AAAF Gl — i L G emm\NiNd i IR R AR SR
FH R Wind, #BIEABFE AT
A1 ARk et o5 E kiR (2013.07.01-2023.09.28)
.. Wind P 14 X £ Calmar
n amme O ek ek A wE
2013 10.59% 7.87% 2.72% 4.02% 2.84% 5.4 7.6
2014 29.91% 22.24% 7.67% 3.78% 3.07% 7.9 9.7
2015 45.66% 43.17% 2.50% 4.87% 9.19% 9.4 5.0
2016 -7.31% -13.03% 5.71% 4.33% 1.63% -1.7 -4.5
2017 23.23% 14.12% 9.10% 3.97% 1.77% 5.8 13.2
2018 -20.06% -23.58% 3.52% 3.80% 1.56% -5.4 -12.9
2019 54.20% 45.02% 9.19% 3.96% 3.48% 13.7 15.7
2020 71.36% 55.91% 15.46% 3.93% 2.00% 18.3 36.0
2021 23.25% 7.68% 15.57% 4.28% 3.91% 55 6.0
2022 -15.47% -21.03% 5.56% 4.40% 4.64% -3.6 34
2023 -7.43% -9.52% 2.09% 4.39% 3.20% -2.3 -3.1
AKX 17.16% 9.56% 7.60% 4.44% 9.19% 3.8 1.9

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
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TR E
AT 9

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

ANTAF BHRES L DAL T 69IE FBE W I TAS, ABBIIRLS, M, FA GRS AR TR 8 A Ao 13 &
Mk BT HATE L, ANTRIEZFE GO EAREI I, PATZHE T QIRLIM, FUAs R T A4 FLAE,
LR F Z 5 R B R0, L E Y.

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. ERFIRE, AN TA b S AREFRAA EILAIN R — S iR

TIHYH R, EFKEEE, AREFTHNZE. AR LSRR L P ELAE, MR TEL, WEAAFIRINFE P 45k
BROAR. MERAREZ, BF BHEARE T GETERLREBEZEHOERE LR, EFEFTHELT, HBIE5RLTE
R BEAM T A2 HA IRE IR E) 6900 5) BT ZATOEA ST #ATR 5, T Ak A iX b 8] JAEAL TARATIR S R A IR 5.
AREAEF TR P AL, REFBIEFARIT BB, ARG W ITFTER 3 RAF AR 7 RAEAEATH X a9 N . ZEpF X
B, RBRSELIEATEMA, ROAEATIZICAN 8] A Ftts 7 XALA . PTA ARE PR AR REAFILEATICI A AN
E AR RGAFITEATIT, doskE| A RSB ARAL AR, SO BRSEBIERME I FFIEET, FF5 20 hahERELAMTAT, A
TGRS HATH MR F 65| R A B

A P EIEM AT R BB A 58T, B E A RN PR E) 09 227850 ) A IE AR T B Ak &,

W4 1 i E XX E 6945 B TE Ak R



