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FoH3Ei&: beta %, alpha A——= LR A
& (2023.10.13-2023.10.20)
RIE L.

%A FaEAEN. LB (20234510 A 13 HE 2023410 A 208, TR ), #
A, PHTAAH FIKEFE SR A-2.61%. -2.95%; R4, FE25% A EiE
50 4545 /7 K 300 45 4% . F 4 500 45 4K . F 4 1000 $5 4669 Bk 5 & 55 4 -4.01%.
-4.17%. -3.72%. -5.06%. L, #IRA-. A4 IE 500 $5 4048 5
IK# 4 1.11%. 0.78%.

ERgIRM AT @, LB PR 30038 5% A5 F 4-3.86%, FAFIE 300 4%
BB FEA-A17%, BHFIHEH 0.31%; FHE 500 g 1R85 5 F 4-3.72%,
B 4k 500 #5000 5 & 4 -3.72%, HAHILE A 0.00%; F4E 1000 3 3% 20 A-0%
#EH-4.16%, FHFIE 1000 $5400K 5 F 4-5.06%, FEHILE A 0.90%.

RAEFTLRALEN, LA, S A 20T ECMKEAE IS F 4-3.39%, [
AR 2R A A B IO E R A -4.25%, BHFKHE A 0.86%. 2023 4 10 A vtk
(202349 A 28 HE 2023410 A 20 A, TR ), A4 RiHKk#E % 4-4.62%,
R H 4-0.80%. 2023 FrAk (2022 % 12 A 30 A £ 2023 % 10 A 20 1,
TR ), A4 ZHIKAEH-14.65%, BHKEHE H-6.20%.

BA., Bk, AERZFHEKELSER. LA, BA. ¥k, AbA=FHiLaE
B0 B A F A -4.79%, B) B P 2R 300 48 #7254 -4.17%, A UK 5 4 -0.62%.
2023 4 10 A Ak, AAHZiHIKAEE AH-7.60%, RBHILHE A-2.75%. 2023 VA
K, ARtk & 4-13.90%, ABFILE H-4.58%.

HERE X EOIRABEL LRI, LA, PB-Z A4k 20669 Bl % 4 -2.89%,
) 4057 7E 300 453010 5 % H-4.17%, #HIKH A 1.28%. 2023 4 10 A vk,
A BRIk BE H-4.94%, ARFLHE H-0.09%, 2023 Fik, ARk E R
A 8.70%, AHL# A 18.03%.

L, GARP 20484 ik 5 % 4-4.46%, FHP IR 300 F550k 5 % 4-4.17%,
B A-0.29%. 2023 4F 10 Avik, A6 ZHHIE R A-7.04%, BHILE A
-2.19%., 2023 Frhk, A ZHKAEE A 10.49%, AREHILHE A 19.81%.

NEMNEREAES R, LR, DEMMEREES 1. D ENERLRLAE 2 69 )
WK EFE A A-2.55%. -4.13%; FIH, MAERISHIA T H-2.30%. LA,
FNAAARRLAAE 1. FAEA R LA 2 ARSI 2 PR 48 A8 UK 3 95 4 -0.25%
-1.83%. 2023 % 10 Avik, AAEARHKEFE 55 4-4.08%. -4.24%, A2
B 55 A 0.90%.0.74%. 2023 S04k, F/ANEA R E %455 10.68%.
31.78%, #AHILHE A 4-19.50%. 1.60%.

NERKAESFN., LR, NERKEL N FIKEEH-3.80%, B4R
WK HFE A -2.30%, BHFIKEAH-1.59%. 2023 4 10 Avik, BAZiHKEES

-3.12%, AEHILHE A 1.86%. 2023 Fik, A4 R iHlki & 4 28.57%, #EHIK
#4-1.61%.

PHRFEA., LA, RELERFH @, PFTEARSETFRATERE, KEEKRES
HhF SFEEE. BALRFH5@, KEME. KEDE, KEFERZRHIE
AHE, RAOEFFE, SEF. H3K. STREHEBELRZBTKREZA A,

KRR THREEHRE, HHETFEHIE,
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HAITONG

Rk TAZAR G, eRk TAZ B4R 3

HEX

A1
A2
A3
A 4
A5
A6
A7
A8
A9
A 10
A 11
A 12
A 13
A 14
A 15
A 16
A 17
A 18
A 19
A 20
A 21
B 22
A 23
B 24
B 25
A 26
B 27

A 28

HIBRCFHAEE T 2T AR IKER (LR e 5
AT AARIT FEAEHLAY AL oo, 5
PR 300 3 5RLA A PIMAE ( LF) oo 6
PR 300 3 5% 20AAB T F B FEIAT AT AL oo 6
FE 500 3R LLA I T (L) oo 6
FE 500 3 5% AARKT BB IEHAD BT e, 6
F9E 1000 3 3RLEA R AR (L) oo 7
F 3E 1000 38 5% L0 AR AT I EIRHAG B MEA T oo, 7
FEMLAAE VAT (EJ) oo 7
T FRT BTG HAT B A T o 7
BA, K. AEAZFEFZRAEGFKAEE (L) e, 8
AL K. AERZHRRAGA BRI EAS 8
PB-Z AMRIELEA FIKAF (LBl ) e 8
PB-Z A4k, 20 A A0 A A TG R BB A T oo 8
GARP ZBA I FE (L) oo 9
GARP ZBA A0 Z A EFEHAG B ME AT (oo 9
DIEMAERELAAE LI E (LB ) oo 9
DNEEMEAR RS 1 AR FCRAR A B A 9
DNEEMERARAE 2 RIEFE (BB 10
D EAMERL LS 2 AT ECR AR R A S 10
PEERFKLEEA VK F (BB ) e 10
NERR AR I EIERAGBMEA T 10
A KB T L A (L) e 11
R EE T % WA (2023 5 ) oo 11
HAREBR T ZEME (EF) e 11
HAREEFZTHE (20234 ) oo 11
AEARABE T ZEME (EF) e 12
AEARBE T EIHE (2023 5 ) oo 12
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VAl fE g

HAITONG Amk TAZA R, Ak TAZ B4R 5
TARILE T BB A2 TRARMEN SR FAS LR, 10 AR 2023 F6
A £ Z I
A1 FHBEELLHEAR
e ARBE ‘
(2023.10.13-2023.10.20) (2023.09.28-2023.10.20) Focsig (2022.12.30-2023.10.20)

BN | BAKE  BEKE | BUKE  REKE | SdkE O RWKE  BRERE ﬁ;j;’*
HHER 20 A F3E 500 -2.61% 1.11% -4.51% 0.18% 14.37% 21.89% 16.94% 13.67%
T Hren e +3E 500 -2.95% 0.78% -5.31% -0.62% 19.16% 26.68% 13.24% 11.85%
PR 300 38 iR 20 A PR 300 -3.86% 0.31% -5.40% -0.55% -6.90% 2.42% 3.55% 3.30%
P 3E 500 3% 5% 20 4 +3E 500 -3.72% 0.00% -5.72% -1.02% -3.87% 3.65% 4.46% 3.49%
J3E 1000 3¢ %404 $3E 1000 -4.16% 0.90% -4.63% 0.38% -1.21% 6.86% 4.95% 1.89%

2% A IR P

ARES RS X Jfg = -3.39% 0.86% -4.62% -0.80% -14.65% -6.20% 12.82% 13.73%
P& LE A BAe3K
& % M‘k AR PR 300 -4.79% -0.62% -7.60% -2.75% -13.90% -4.58% 13.61% 15.59%
PB-”‘ ﬁ'lﬁiiéﬂé\ PR 300 -2.89% 1.28% -4.94% -0.09% 8.70% 18.03% 10.36% 6.65%
GARP 214~ PR 300 -4.46% -0.29% -7.04% -2.19% 10.49% 19.81% 10.67% 4.55%
NEMER A 1 AL RS H -2.55% -0.25% -4.08% 0.90% 10.68% -19.50% 10.21% 21.62%
INEER LA 2 A RIS EL -4.13% -1.83% -4.24% 0.74% 31.78% 1.60% 9.93% 14.59%
KA LRI HL -3.89% -1.59% -3.12% 1.86% 28.57% -1.61% 10.22% 20.99%
FREOR: Wind, #B#IEAFR AT

1. 2 BFHLEN

EJA (2023410 A 13 A £ 20234 10 A 20 H, TR ), #ERAA. 4744
PR 300 F54%.

FIE E 57 4-2.61%.

-2.95%; FlHA, &5 A484 EIE 50 $54K.
% 3E 500 #5446, F3E 1000 546449 B A A F 5 %) A -4.01%.
LA, tERAA. FATA AR P HE 500 48 AR H I A A 1.11%.

-4.17%.

-3.72%.
0.78%.

-5.06%.

2023 4 10 A Ak (2023 %9 A 28 H £ 2023 % 10 A 20 H, TR ), #tI4.

PR A6 Btk B E 55 4-4.51%.

-5.31%; R, &5 A4E4 EIE 50 F54L. 7

& 300 454k, FiE 500 4544, FE 1000 F5 4k 690 E F B A -4.70%. -4.85%. -4.69%.

-5.01%; #IRLA. FHr4aA4a%t ¥ E 500 48542 A 2 0.18%.

-0.62%.

2023 FvAk (2022 % 12 1 30 H £ 20234 10 A1 20 B, TR ), #mams. F

fren bl ?frzlﬂ’i 55| 7b 14.37%.

19.16%; [,

F 2 ARE EIE 50 F 4. P

% 300 4544, FiE 500 $54k. FHE 1000 4546905 F 5 7] 4-9.34%. -9.33%. -7.52%.
-8.08%; utIAA-. “FHr4AAAxT P HE 500 F5EAB FIKE A 21.89%. 26.68%.
Bl #RPHESE5TERANBBMAKEE (LA) B2 FHamsiast KRR EEA SR
m AR BT (dh) — A
0.00% - . 1.34 0.0%
1.29 -2.0%
-1.00% - 1.24 -4.0%
2.00% - Hi 6.0%
: 8.0%
0% 1.09
-3.00% 1 5619 104 -10.0%
2.95% .
-4.00% - 0.99 12.0%
401% -417% ~12% 0.94 -14.0%
_500%_ O NWOMTH-O00®m— <O NWE O — 0O -
NCRadnsfY oSl naao
6.00% - SESSSSS8 8833388888888
#Igls F#MS  LiE50 FIE300 FiE500 ¥ iE1000 2222222822838 33888888
TRk R Wind, ABIERAFR T KRR Wind, #BiERAT AT

4ol ik E XS 0915

BT AR R
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’) iAihTE 8-

HAITONG

eRR TAZART, 2Rk TAZ PR 6

SRR AT dy, LB PR 300 BRI A K F A -3.86%, FA1F IR 300 #53k
KB FEAH-417%, BHFIKEA 0.31%; F4E 500 3R 5 F 4-3.72%, R4 FIE
500 #8405 F 4-3.72%, RFILE A 0.00%; F4E 1000 3 7% 2840 5 % 4-4.16%,
) #0F9E 1000 #5H0IL 5 % A-5.06%, ABEULE A 0.90%., FARRA, 5303878204,

% beta i H A R,

7 alpha 2 iE.

2023 4 10 A vik, PR 30038 5% 04 Rk E F 4-5.40%, FH17%E 300 454
K HF A-4.85%, MEILHE A-0.55%; P4 500 3858404 Rt E R 4H-5.72%, FH
T 3E 500 $5 A0 F 4 -4.69%, ABEHILE A-1.02%; FiE 1000 3 5% 04 Rt £ 4
-4.63%, F)#AF4E 1000 4540 H & 4-5.01%, REKHE A 0.38%.

2023 Ak, PR 300 3R 4EA RiHIK A F £-6.90%, R 417K 300 45400 4 &
#-9.33%, RHFILHE A 2.42%; FiE 500 3 %2046 K iHi A F 4-3.87%, F 4 FiE 500
FE OB FEAH-T7.52%, BHILHE A 3.65%; F4E 1000 31284 L itk 5 F 4-1.21%,
B A9 4E 1000 54000 5 % 4-8.08%, ARHILH A 6.86%.

B3 PIE 3003#%BMAAKEE (LA)

B4 iR 300 #iRM A4t AR S EA Y

m AR BT (dh) — A
-3.70% - 1.060 0.0%
1.040 -0.5%
-3.80% - 1.020 -1.0%
, 1.000 -1.5%
-3.90% - -3.86% 0.980 -2.0%
, 0.960 -2.5%
-4.00% - 0.940 -3.0%
0.920 -3.5%
-410%' OO NWOMTH-O00@®m— < O NWFEO— 0O -
M O~ N NNOMNO— O~ N~ NNO ~— (O ~— N —
NN N NN MO T W0W O OO0 00®n o
4.20% - R R R R R R ERERRRRR88s
- . 4}%&0&) OOy O O O O O O O O O 0 OO O 0 0 O O O oY Y
P IE 2004538 Pk REERRSRSRRRRRARAERRIKKIKRR
FortkoR: Wind, EBERFTR BT For kR Wind, EBIESFTR T
A5 ik 500 ¥iREAAKBEE (LA) B6 Wik 500 3R ARsT AR R SEA S
m AR BT (Hdh) — A
0.00% - 1.080 0.0%
1.060 -0.5%
-1.00% - 1.040 —1.0:;6
1.020 ‘;-guﬁ
-2.00% - e
090
- -3.0%
-3.00% - 0.960 -3.5%
4.00% - 0.940 -4.0%
- -3.72% -3.72% SR cRE2SITNEAGER 2R
o ooo00dd s ccococonnas o
-5.00% - SE8888R88CR88888888888
F L L0045 72 F 42500 REERRSSRRRRRARAERRKKIKRR
ForRoR: Wind, EBERFFR BT For kR Wind, SEBIESAFTIR T
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HAITONG

LRI AR IAART

W7 +iE 1000 #iREARKEE (LA)

B8 4k 1000 ¥ &8 -AAuxt o8 589 SA £ %

mE R BAE (Fhh)  —ai
0.00% - 1.090 0.0%
-1.00% - 1'g;g -0.5%
-2.00% - 1.030 -1.0%
-3.00% - 1.010
3.00% E%
-4.00% - 0.990
-5.00% - . MPDPNPEDNDPEENPNDPEPNP
-5.06% o ooo00dd s ccococonnas o
42 1000433 421000 SESEEHEE585H8858888888
KRR Wind, EBIERFFR BT KRR Wind, EiBiESFFRTHT

2. £ATLBIEFIL

LR, ATk,

iE 500 54k, M EZA A 4B 454049

6 Bl S 5 4-3.39%; FIH1, 7K 300 4540, F
JK BB A H-417%. -3.72%. -4.25%. -/,

SRR 0T AR AAR AT IR Z A K A B HABTL A A 0.86%.

2023 4 10 A ik, %4
A BB E F H-3.82%, #H
-14.65%, [ #1024 34 ¥ 45400

AR ECREAS RITIKE R 4-4.62%, FlHREA
HL# 4-0.80%. 2023 ik, WA BRHIKAEFEH
K3 A -8.45%, ABFILE H-6.20%.

B9 EoBRALAKkESR (LA)

A10 EL MM AT A AR S EA S

0.0% -
-0.5%
-1.0% -
-1.5%
-2.0% -
-2.5%
-3.0%
-3.5%
-4.0% -
-4.5% -

m B

-3.39%

Rk AN o R

1.05
1.00
0.95
0.90
0.85
0.80

2 AL RS sk

BAERE (i) e—riEE

0%
-2%
4%
6%
-8%
-10%
-12%
-14%
-16%

O~ O~ NN~ NO N O~ O~ N~ NO ~— 00— N —

— DO OO0 OO0 OO0 OO0 OO0 OO —

CNOOOOOOOOO OO0 00000000

Lo I I I I o O IO I I o O IO I o o O O O I I T

o I o B e I e o e T I e T o [ s s Y I s T s Y o o T s s o I o I s O o

Lo I B It B I I I I I I I I e I I I I I B

FAHRR: Wind, #@EFFFR T

TR R IR Wind, HiBiEAHFR AT

3. &4, K. AR

uf-% %’ftéﬂé\ iﬂl

LR, BF). R, NEARZH RRASGEKAFEAH-4.79%; FH#, LiE 50 45

3. PR 300 4546, FHE 500 4544

R A E R A-4.01%. -4.17%. -3.72%. LJ,

BA), ¥, WA E LA PR 300 183069 E $-0.62%.

2023 £ 10 A Ak, &A).

. WeAR=FFHAELZTHKRBEEH-7.60%, B4

PR 300 FEFILH F A -4.85%, BAILHE AH-2.75%. 2023 Fvik, = FFHELH Rt
I & H-13.90%, 7R 300 45400k 5 & 4-9.33%, RHILE H-4.58%.
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@ /4ihie s
G ) HAITONG ERRIAZA 2Rk TAZRR 8
H11AF], ¥k, ALRA=FEHESAREE (L) B12 24, #¥k. DA ZH FRA M ERIERSHEA S
m AR BT (dh) — A
0.0% - T 115 0.0%
110 -2.0%
-1.0% - -4.0%
1.05 6.0%
2.0% | 1.00 M $00
-10.0%
05
-4.0% - 3.72% 0.85 :léguﬁ
5.0% - -4.01% 4 17% 0.80 -18.0%
> 479% QUL EOIEODRR S TGN D o0
ZhFHs FiR50 PR 300 F $£500 NN NN NN AN NI NI NN NI NS
FR R R Wind, EEESFFR BT FH R B Wind, EEIESFTRFT
4. FEARNE XIEGIKAEELL SR
LR, PB-BAMLLLA I H FE AH-2.80%; B4, _E4E 50 454k, IR 300 45
. PIELLA)FE Y B A E 5 A H-4.01%. -4.17%. -2.70%. L, PB-ZA4kksa
AARAT P IR 300 F8 4 AR BIL S A 1.28%.
2023 4 10 A vk, PB-ZAMLIEEA RIS F AH-4.94%, R P IE 300 45300k
#E H-4.85%, FHILHEAH-0.09%, 2023 Fvik, PB-ZAMLikiAASRiITIKEEH
8.70%, F)HAP iR 300 #5400 5 % 4-9.33%, ABFIHE 4 18.03%.
H13PB-A L B AAKEE (LA) B 14 PB-Z #4kik 20 AAa st B Fa Sk 04 4 1A & H
m AR BT (Hdh)  — A
009 1.26 0.0%
3303 1.16 -2.0%
3 000 o 2.70% ’ -4.0%
agg% | 289% 1.06 5.0%
-4750% 4 01% 4 g% 1.01 6.0%
°$ ,;y "R:b *; D-gaommmmmvhomm o+ @ WD - @ [ = 7.0%
FHARIR: Wind, ABIEAT AT FoFHR R Wind, #BIEARR T

L, GARP 4148 B # % 4-4.46%; FH, L4E 50 454K, 7K 300 4548, +
JELT A FE R B A B 5 R A -4.01%. -4.17%. -2.70%. LB, GARP A48 PR
300 F5 456948 UK 5 4-0.29%.

2023 4 10 A Ak, GARP 484 ZiHik 5 % 4-7.04%, Bl 407 % 300 830k 5% 4
-4.85%, AEILHEH-2.19%. 2023 Frhk, GARP 4046 Btk A £ 4 10.49%, F)H
PR 300 F5 0K 5 F 4-9.33%, AEHULE A 19.81%.

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



@ /Ahie s
G ) HAITONG TR 2Rk TAZRR 9
B15GARP 4 Aik#%E (LA) B 16 GARP ZEA AR 2 A 48 5069 418 &
mE R B (4h) e—aiEE
0.00% - 1.30 0.0%
1.25 ,
-1.00% - 1.20 -1.0%
1.15 -2.0%
5 1.10
2.00% - f0 5.0%
-3.00% 1 2.70% 098 0%
-4.01% 9 NCRonAdmbSYBrnooorrBonooo
500% 1 446% e NEE5585E5585853888888%.
GARPHLE ki) FRI0  Firedl SERRRERRERERREKREKERER
FH R Wind, BBIESFFR T FA kR Wind, #BIEAHR AT
NEPAER AL LA R I
_uﬂdﬁ ﬁ%ﬁmAlﬁﬂ& 2 4-2.55%; B4, F4E 1000 4544 . E4E 2000
PRI 38 BB B 5 %) 4-5.06%. -5.31%. -2.30%. L, NEMEKL
ﬂAlﬁﬁ&ﬁh%&%iﬁ& #-0.25%.
2023 5 10 AvAk, SEMEMLEE S 1 BB R 4H-4.08%, [ B9 ALFE 400K
#H R A-4.98%, ARFKHEH 0.90%. 2023 Frhk, SEMEMLAES 1 RHKERS
10.68%, F)#AMAFEHILE F H 30.18%, ARHIKLEHE #4-19.50%.
A7 S EMMEL LA 1 AKER (LF) B18 M EKLLAA 1 Aast R ey AL S
mE R B (4h) e—aiEE
0.00% 1.05 0.0%
-1.00% 0
2 000t r 1.00 5.0%
-3.00% . 230% 0.95 -10.0%
-4.00% 2.55% 0.90 15.0%
5.00% .
6.00% 5.06% 5.919% 0.85 -20.0%
N ) - 2509
“:,%’Fé _4\;\@ A igjé\ 0-80Dmmmmmvhommrvmmmhmrmwh 25.0%
& NCECESCSCERSSSSESEEESR
X7 SRRERERERRRRREKRERKRSRR
FoFR R Wind, ABIEAR T For kR Wind, EBIESFTIR T

LB N EMMERR A 2 6 Bk F A-4.13%; Bl 4, FiE 1000 3544, E4E 2000
FeH. AL NRIR LY KA B 45 4 -5.06%. -5.31%. -2.30%. L&, FEMKL
A A 2 AR A PR AR H 0 AR AL 4 -1.83%.

2023 #F 10 A vik, NENESRLEE A 2 BiHIE & H-4.24%, B EAMEPRIEH0K
#EH-4.98%, RBHMHBA 0.74%. 2023 Fvik, DEMMEREALS 2 ZibAF S
31.78%, F)HAMAILFEEIx A F A 30.18%, ABFILHE A 1.60%.

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



@ /4hie s
9/ “Haitone

Rk TAZATS eRk 142 4R 10

B19 EHERAEE 2 e RIKER (LA)

B 20 S EMEA LA 2 AR AR IR A A S

0.00%

-1.00%

-2.00%

-3.00%

-4.00%

-5.00% -4.13%

-6.00% -5.06%

m AR B (4h) e—aiEE

1.10 0.0%
2.0%
1.05 4.0%
\ 6.0%
-2.30% 1.00 8.0%
-10.0%
0.95 12.0%

5.31% -14.0%
& o 0.90 -16.0%

\ L %‘,.. O NW O S--0 000 — 00U 00— WO -

'\ N %, M — O~ N —NOMNO— O — 00— (NO ~— (0 — d —

.-\ k) OO0 o000 00 0000000000000 —

W O 02 0D 0000000000 D00

i O O O O O O O O O O Ol O O O O O O O O O O O

W DO o0OO0 00000000000 00000000

' O O O O O O OO0 O O O O O OO O OO OO OO

FatkiR: Wind, #BAERH AT FortRR: Wind, #BAEAFR AT

6. NERKLELSEIN

FR, ERKEA LA E AH-3.80%; R, F4E 1000 354, EE 2000 3
. B IRIEEGG B A B 5 H-5.06%. -5.31%. -2.30%. LA, FEmkisA
AR A IR 3G H A AR UK A A -1.59%.

2023 4 10 Avik, PEREKESZITILEE H-3.12%, B IMEIRIEHILE R A
-4.98%, FHILHE A 1.86%., 2023 Frhk, PERKEASRITIKE RS 28.57%, FH
MBI HOKFE E 4 30.18%, %éiﬁdiﬁéib-l.el%o

B2l EmKASAKESR (LA)

B22 D EARK SRR AR R BEA S

m E R BAEH (Fhk)  e—natidd
0.00% - 1.20 0.0%
1.15
- 1 -5.0%
1.00% 110
-2.00% - 1.05 -10.0%
1.00 _ g
-3.00% - -2.30% 0.95 15.0%
0.90 -20.0%
-4.00% - g
-3.89% 0.85 -25.0%
-5.00% - SO RC3SREZSIZINEAGEL2RE
° Cd — OO N D D) < < WD WD W WW M M-—0o0 oo oo
-5.06% — OO0 ODO0DO00O00 0000000 —
-6.00% - -5.31% NN NNNNNNN NN NN NG aN N e
gl fok g +1£1000 & 1£2000 AR SRRRARRRRRIIEIIRIEGIRIIIRER
TR Wind, &iEERAFT T Pt RR: Wind, &l iEA5HFRPT

7. FAFRA

BB E R FAExT 2T 357 K 300 45 40% 4 B P E 500 45 4% o1&/ F 3E 1000
FEH R PHATHE T, 2 A AFR TR S5 RN 10%KZ, MESRAL, HRE
LRFORBPEIN, TXFTHESK. 2hE5L2THAE

7.1 RA&£ B F

ﬂ#%éélil%ﬁrﬁv, AETHECEAN, PTERERTRKTAKRE, KEAREALTS
1%4& . BB, TAAREF S KA E A 1.38%, = kKA A 0.70%, y:_éﬂ/\

B o 68%, PB B F % L&A H 1.91%, = kM0 H 4H-0.76%, % =HEIK
m/] 2.67%; PE_TTM B F % k040K 4 0.95%, = ka4 4-0.32%, z il
Al E S 1.26%.

2023 £ 10 A vk, AT H/FIE 300 /F4E 500 /F3E 1000 354 m o BB A, T
MEEATF % 2 E 5 4-0.89%. -2.40%. 1.70%. 0.01%, PB BT % =ik 4554
1.04%.2.27%. 1.96%. -0.14%, PE_TTM B F % =% 5 5| 4-0.83%. 0.85%. 0.32%.
-0.60%.
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2023 FVAk, & B/ IE 300 /% 4E 500 /i 1000 48580 L E A, TAEE
F % wIE A A 23.90%. -10.26%. 13.92%. 20.80%, PB B F % =ik 55 A
21.84%. 34.02%. 20.56%. 21.25%, PE_TTM B -F % =% 554 2.15%. 15.34%.
0.44%. 5.79%.

B3 LB TS ZKA (LA)

B24 RAEXEF % 2l (2023 4)

3.00% +

2.00% -

1.00% -

0.00% -

-1.00% -

-2.00% A

-3.00% -

AT miPiR300
2.67%

0.68%

-2.6940%
AR

F4E500 ® FiE£1000 WAFH WPE00 =FIE500 W HIEL000
2.62% ) 40.0% -
2.25% ooy ] X
1%

30.0% 1 23.9% .
25.0% - 20.8%  21.8%0890 60,21.2%
20.0% -
15.0% -

10.0% -
5.0% -
0.0% -
-5.0%
-10.0% -
-15.0% - -10.3%

PB PE_TTM by PB PE_TTM

wind, AHBIESAFR T

PR B Wind, #EBIEASAFR T

T2HBARAELRF

BARAEAFFE, 2FTHELEN, RERT. #FREF. KFHEREFHTHREIM
#. LA, REBETZ KAIKEH-0.16%, THREASKHEAH-1.84%, % TEHKE
4 1.68%; #FERTF L KMAIKHEAH 1.00%, FKRMAIKEH-2.45%, % ZELIK
# 4 3.45%; KHERTF L KMAIKEN 1L.4T%, T REAHIKH H-1.89%, % =MEA
1K A 3.36%.

2023 4 10 A vik, AT/ IE 300 /F4E 500 /F4E 1000 453 KB A, &
BEF S T HE S H-2.11%. -5.45%. -3.13%. -3.91%, #FEEHTF % ZIHE 57
# 0.53%.0.88%.-3.10%.-1.03%, &K F E F % T 55 4 0.62%.2.90%.-0.42%.
-1.60%.

2023 Ak, AW/ 300 /¥ E 500 /¥ iE 1000 355 R EEE R, RAER T
% AL E S H) A 8.80%.-5.86%.-14.32%.3.42%, % F R B F % RILE 5 A A 12.14%.
23.07%. 6.82%. 15.87%, KFHFEEF % TIEH5H A 15.24%. 23.70%. 12.87%.
14.13%.

B2 HAXB TS ZKE (LA)

B26 BAEE T2 =dkH (2023 %)

mATY mPIR300 = F4E500 = ¥4E1000 w47 mPIR300 = P4E500 = F4E1000
400% SN0 3219 336% 30.0% 23.1% 23.7%
3.00% - 25.0% -
20.0% -

o - 14.1%
2.00% 15.0% | g0 12.19 , L
1.00% - 10.0% -

0.00% 5.0% -
-1.00% - -0.30% 0.0% -
5.0% -
- 0, .
2.00% % 10.0% - -5.9%
-3.00% - 15.0% |
-4.00% - -20.0% - -14.3%
& T USRS Bt HFE dkahE
Fort kR Wind, &diEAFR BT TR AR Wind, #8IE AFRA AT

73R K@HET

AEAXGRFF @, £7%eBAN, ROE B-F. SUE B-F. A A4AEAERE T3
Tk, LB, ROE BF % kA5 4-051%, kA IkH A 0.56%, $%
A3 A-1.07%; SUE B F % k2849085 4-0.67%, = k84045 4-0.18%, %%

Sl Wik I X 2B 094 B R Ak A2 B R



N

o)

ON Ak fa %

HAITONG

R TAZAE R, aEk TAZ B4R 12

LR 3 A -0.49%; FREAAAEEEE T % kA A 0.37%, TR KES
0.68%, % %Ak 4-0.31%.

2023 4 10 A vhk, 4 /7 F 300 [+ 4E 500 /% iE 1000 4% % A% 4 I 5% B A, ROE
BF % 2IE5A AH-1.57%. -1.16%. -1.57%. -1.43%, SUE BF % ZIKE A A4
-1.06%. 0.00%. -0.98%. -0.76%, ¥ 414 4|8 % B F % =I5 5% 4 0.76%.-0.05%.
-0.98%. 1.22%.

2023 Ak, AT /PR 300 [+ 4E 500 /¥ 4E 1000 455 R4 E K, ROE
F % T E N F A 1.52%. -11.49%. -0.99%. 0.29%, SUE B T % =4k 5% 4-0.34%.
-16.84%.-4.77%.5.04%, TR 405 A 18 A% T % 2 E 5 5] 6.68%. 11.19%.4.75%.
3.94%.

B7 AABBETSZKA (LA)

E28 A AFE T % =l A (2023 #)

1.00% -

0.50% -

0.00% -

mA2T  mPiR300

+3E500 ® FE1000 mAT Y miPIR300 F3E500 ® Fi£1000
15.0% + 0,
Pepe 11.2%
10.0% -
5.0% - 0.3%

b 16% 0.0% -

-0.50% 1 -0.31% 5.0% A
-1.00% - -0.83% -10.0% -
-1.07%
-1.50% - 8% 1 450 -1.25% -15.0% - -11.5%
-2.00% - -20.0% - -16.8%
ROE SUE T4 ) 8 2 ROE SUE TR A TR B
FA R Wind, #BEAAF AT FA KRR Wind, #BIESR BT

ReR7: THIREEHAE . AHETF LA,

R E O AR P BARA fo Rk 6 R I8 | ARIZ AT 7 ik L A RS TR,
REME R B RAE R K A T T HATAZ L, AR T AREAT ZIH| A 2.
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TE A Ak TAZHFR H TA

AARA b BEA L DAET PEAE R S OILTA, AWML AR, B, EEEARE . AREHT M 6 HE Ao 15 &
MR O THATAZE, KAARRIEZFE GO AR TN, SEHRLTFAEA e RALIME, FUOEFAREL T EH G HFLIE,
BRI ZAEATH Z 7 4T RHr, 4.

BHET

AR A B IE A A TR G (VAT ARG R FIEA. ANE REBBKAMIN AR ERAE AR P . EETHELT,
AR b 6913 B R PT EGE 04 B LI R RIHFAT ARG IR R I, EAEATH LT, AN 8) R AT A B A% B AIRZE T 49454 1 P75 %
EAEATIR K R AEAT FTAE.

AARAE B R, AR &) FAAAIRE S BP0, AR A48 40 GE S TAR R . A AT e
Lok, ERRBI, NG TA AR RAHA . FILAMN R —H 9IS,

TIHYH R, EKEEE, AREFTHNZE . MR LSRR L P ELAE, MR TEL, wWEAAFRINFE P 455k
BROAR. MERAREZ, BPF BEEARE T HETERLREEEFOLBE TR, EEEFTHELT, HBIELAZLE
R BEAM T G2 HA IRE IR E| 6900 5) BT ZAT RS HATR 5, 7T A8 A iX 20 8] B TARATIR S R E AR 5
AREAEF TR P AL, REFBIEFAARIT BB, ARG W ITFTER 3 RAF AR 7 RAMEAEATH X a9 N . ZEpAF K
G, RBRSEZLAEATHEMA, RAAEFTIZIC AL E) AR Bl 7 RAEF . PR AL AR 6 AT IR ESAFIERATITI A A
B RAAT. TREATIELRATIC, 283 A REBARAL AR, SR EBIERSART T FRIFET, FHF 2R B A BEBIELAALA, B
TGRS HATH MR F 65| R A B

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

W4 1 i E XX E 6945 B TE Ak R



