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R R EHEAEYE 5 FERH ——Eit AR
& (2023.10.16-2023.10.20)
RIE L.

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

o IFHMBEALLERIZ, & ZE 2023.10.20, I HRH L4 2895 R, A itz
29888 1z7L., LJA (2023.10.16-2023.10.20, TR ), 3 R M H LA waTik
#HAE, EFHRHEAL LA YTD (FE 2023.10.20, TR ) K FI1adn 5
#4-4.12%#=-13.65%, EFF LI A A 3.41%F= 22.36%.

o nEAE, ZXALNSKBERIEFNTKR, 2 R&E, LA, KPEELK
FAE, PEASEBMATEE, KEXZ; MMER A K S Fm HUK-F 5T
GARP &, ¥ A o g KAUK S NKT 7 5 -F ¥ K-F. oHkE, 27 HEeIK
BREBERNL T, REREHAAKEDBREINEI. LRELE T, L#A
MRERAKMBZITFRTHMARE, £8P irhl 2 RiEARZ, EHF TMT
T = AR K

o LALA O RIHMALL LI EAEELHF.

o WARETRIZ. LA, Nk N AT ICH S LKA E, KAFA,
R 3645 SRR . AT &Atel BB T IC Ao 3 S0l RIUE .

o M YTD Hk# A, 2023 FRIFIFIA0HEEREF, Topl0. Top30 #= Topl0%
E LA RFILE A A 24.05%. 13.93%F 1.7%. mAKEHEFLZ,
Top10. Top30 F= Top10% %A% 28449 A2 HIL 5% ) 15.23%. 9.31%7= 2.55%.

o Ao, ATRKENFEARMSER FHENGFAL LFLEITIEFA
B E N H A-3.67%F 0.57%., A #1245 B3HIKE AR B E 5] A -4.16% A=
0.88%, & 41 E A4 Ao B AL 2 7] 4-4.16%A= 0.88%, YTD 43Ik 3 A=
R AR 5] 4 -10.28%4= 3.8%.

o MR T. BF AN, BEREZAE, M LA RBRE,

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

A1 T HRB LA E A AT (2023.10.16-2023.10.20) oo, 5
A 2 EFHAA LA YTD A= HEIL (2023.01.03-2023.10.20) oovvvviirnee, 6
A 3 R AR A A4 b B A w4 L (2023.10.16-2023.10.20) e, 6
B4 TR WAL A A YTD kA =4I (2023.01.03-2023.10.20) ..oveevvencee. 7
A5 R R KM ERAs A4 E B = # R I (2023.10.16-2023.10.20 ) ............. 7
A 6 TR AR KMMERAE A YTD s =k I (2023.01.03-2023.10.20) ........... 8
B 7 TR AR A A b I BIHE L (2023.10.16-2023.10.20) ..o 8
A 8 R4 YTD A @ # A I (2023.01.03-2023.10.20) oovvvvveeererercinennne, 9
A9 FR) R A A B R A B IL (2023.10.16-2023.10.20) oovveceveeenieicceenne, 9
B 10  ARIFREAE YTD KA @A (2023.01.03-2023.10.20) ovevevercrcncnnes 10

B11 L+ B R &= # £ 4 ¥ F £ I ( 2023.10.16-2023.10.20 #=

2023.01.03-2023.10.20 ) .veeeeeeeeeeeeee ettt ettt ettt ettt ettt ee e 11
B 12  EAREAAEE R (2023.01.03-2023.10.20) .ooeeeeeeeeeeeeeeeeeeeee e 12
B 13  HEAehiksa A6 B8 1E (2013.07.01-2023.10.20) eoeeeeeeeeeeee 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?“)\/’3;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 %%+

£ 2023.10.20, FhiHEHE A2 2895 R, A HLAE 20888 12, H T, BILR
AR AL EFRIAE LIRS, 554 49%F 57%, Ll R 24 & 4 F bR IK.

rAKH 3 REFREE LU KEALE, A I HIMREZLEL LA
(2023.10.16-2023.10.20, FFl) qﬁcﬁﬁu@jawm;u\m A -4.12%A= 3.41%, ﬂimz&
# 4 0.95%.

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

Bl HRHBLEAL KB EHEEIR (2023.10.16-2023.10.20)

EXLCE -5 X RS AL FEAREIALL RERINASL
EaiE () | il om
AR (L) LR _-39.97 . 4840.10 - 8107.82
RAME 0.02 — -10.39% -10.22% -10.39% -9.30%
10%4 4 4k i g 5.79% 5.78% 5.93% 5.75%
20% 95 o0 5.13% 5.15% 5.33% -5.05%
30% 124 | 002 -4.74% -4.78% -4.80% -4.64%
40% 513k | 0,04 -4.39% -4.44% -4.47% -4.26%
W 0%k | -4.12% -4.19% -4.23% 3.97%
60%5 45 4% -3.87% -3.94% -4.02% -3.74%
70%: ¢ | 0% -3.60% 3.66% 3.74% 3.42%
80%4 44k | -0.10 -3.27% 3.38% 3.40% -3.03%
Q0% 4L | o 2.70% -2.97% -2.85% -2.33%
R 0 0 40 095f 0.36% -0.68% 095
FME 0.10 0.00% 1.27% 1.16% 0.00%
10%4 12 #¢ 2.53% 2.63% 2.63% 2.35%
20%4r 4 3% | %08 2.82% 2.89% 2.95% 2.65%
30%4 15 3.04% 3.08% 3.18% 2.93%
40% 4 4 w0 3.22% 3.26% 3.32% 3.13%
=4 50%4 154 |9 04 3.41% 3.44% 3.48% 3.32%
6099 3.61% 3.63% 3.66% 3.53%
70% 1z %% | 0-02 3.85% 3.87% 3.88% 3.76%
80%2% 4 4% 4.14% 4.14% 4.21% 4.14%
909% % 4 0.0 4.69% 4.65% 4.71% 4.72%
B A 0 0 40 8.83% 8.83% 8.74% 8.60%

FH R Wind, AHEBIESR T

B A £ 3h A 4 YTD( #& £ 2023.10.20, F B Mk 5 Fo = 4 ¥ 154455 4 -13.65%
Fa 22.36%. R AE, ZRXELNRAFEIREINEFE ], BRBRST LKA E
PERS, RERERASRKEOHGMMUESL S .

T 4ol 3 B XX G 6915 SR E A2 7 O
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ON Ak fa %
\9) “Hartong

ERRIAZR 2 ek TRk 6
B2 HRHELAL YTD KA =HEKR (2023.01.03-2023.10.20)
EHRALE RERGAELAL FERFALAEL RERINASL
EAHT (R) - ] ey | sl 10
REAA (L) YTD B R o | csc00 [l 5072
M -45.59% 45.59% 37.50% 40.51%
10%4 42 4% 0.4 -23.73% 23.94% 22.35% 23.96%
20%5 1 4k -19.82% 19.95% 19.29% 19.85%
30%4 {5 %k 0.2 17.42% 17.70% 16.77% 17.03%
40% 51 5 -15.40% 15.77% 15.35% 15.01%
1 &1 50% 515 4k 00 -13.65% 14.13% 13.28% 12.87%
60% 51 4k 02 -11.57% 12.25% 11.11% 10.62%
T0% 45 3k 19.29% 10.17% 9.18% 7.87%
80% 41 3k -0.4 16.21% -7.43% -5.56% 5.11%
90% 41 4k .2.21% -3.17% -0.92% -1.28%
T 1 I TN TR
KM 4.77% 4.77% 6.23% 5.07%
10%2 13 % 0.5 13.22% 13.81% 13.22% 12.56%
20%4 4 3 16.22% 17.08% 16.41% 15.38%
30%4- 4% 3 0.4 18.64% 18.98% 18.88% 17.71%
40% 515 5k 0.3 20.51% 20.71% 20.81% 19.85%
= #k 50% 51 4k 22.36% 22.42% 22.59% 22.17%
60%% 13 3k 0.2 23.76% 23.79% 24.03% 23.54%
T0% 515 3k o 25.68% 25.62% 25.82% 25.75%
80% 41 4k 27.87% 27.73% 28.19% 28.01%
90% 415 3k 0.0 31.62% 31.65% 31.08% 31.97%
B KAE 0.0 25 5.0 50.75% 50.75% 44.64% 45.79%

PR IR: Wind, 8 EABF R AT

1.1.1 RERA&EHRBELLEI

¢ RADERME

KELSUH TR LIRS, 50 H T7%F 84%, IEEREA BRik., AL
B AR EsHmA, RPDNEEASKEEE, MEAELEMBKTIE, KEXZ, 5

S, ERBRBREASKAESLS AKBREEER, Pk

#-4.08%.

B3 AR TANELE A S 9#EI (2023.10.16-2023.10.20)

EX ¥ T X#& Ll S )&

Keds (R) _-20. 515| 95| 65
REAK (L) LA T | oacos | 973.30 | 409.03
FAMA 002 -10.39% -10.39% -9.30% 7.42% -8.58%

10%4 £ # 0.00 -5.79% -5.63% -6.14% -6.42% 5.72%

2006942 4 -5.13% 5.01% -5.55% -5.709% -4.72%

30%4 43 3% .0z -4.74% -4.66% 5.11% -5.18% -4.28%

0% 2% | -0.04 4.39% 4.36% -4.69% -4.54% 4.19%

e sov%sr it | o -4.12% 4.10% 4.19% 4.15% -4.08%
600691 4 -3.87% -3.85% -3.93% -3.75% -3.98%

709514 .08 -3.60% -3.50% -3.66% -3.42% -3.68%

800641 4 -0.10 3.27% 3.27% -3.28% -3.08% 3.45%

90064 # 21709 2.72% -2.60% -2.63% 2.72%

AL 0 row 0.959% 0.959 -0.04% -0.65% -2.19%

P 0.10 0.00% 0.00% 0.45% 1.31% 2.13%

10%4- 4 # 2.53% 2.52% 2.56% 2.53% 2.75%

200z | &% 2.82% 2.82% 2.82% 2.88% 2.92%

0%tk | o, 3.04% 3.02% 3.09% 3.02% 3.17%

40%2 1 # 3.22% 3.20% 3.27% 3.25% 3.29%

B 5005423 | 0.04 3.41% 3.38% 3.52% 3.53% 3.44%
6096545 4 3.61% 3.58% 3.76% 3.83% 357%

70052 | &P 3.85% 3.78% 4.11% 4.42% 3.74%

s0%aatt | o 4.14% 4.07% 4.50% 4.64% 4.09%

90964 4 4.69% 4.54% 5.13% 527% 4.70%

AR ¢ now 8.83% 8.83% 8.60% 6.75% 7.47%

FoARR: Wind, ERIEFFFR BT

T Gl Wik IE X5 09 4% B E ik AE B 9
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ARk TR,

R ITAZ B4R T

M YTD KB A B H A,

NREA S ER, mBRRAASNEET AMRREA.

B4 AR FTANBES YTD KA FH AR (2023.01.03-2023.10.20)

T & N BIRAA

REHE (R) 515 95| 65
EARIE (L) YTD 3354.95 | 973.30 | 409.03
R s 45.59% 45.59% -;39‘54% 58.93% 58.46%

10%5 % | 0.4 h $3.73% ba.12% -p2.46% 16.88% b2.44%

2004123 - V" 19.82% $0.28% 47.87% 12.87% 0.80%

30%stase | 7 - 47.42% 47.94% -#5.39% -8.16% -18.88%

20%5r 13 5 15.40% 15.92% -13.88% 6.47% 16.67%

e sowniitt | -13.65% 14.26% -#1.47% 4.15% -15.99%
B0%EH | g, 1157% 12.38% 19.419% 11.23% 14.48%

70%% 1 4 -9.29% 10.11% 1—6.63% 0.42% 11.65%

80%A i sk | 0.4 6.21% 7.26% -3.95% k.33% 9.07%

90%4- 12 3 -2.21% 13.53% 10.50% Bosn -5.06%

KA 2 4 - - 8% % |5.45%

RME . 4.77% 4.77% 6.58% 6.34% 9.28%

0% % o5 :1 13.22% 13.56% 12.75% 9.87% 15.46%

20%4- 12 3 I 16.22% 16.64% 15.67% 11.95% 17.55%

sowsrs |07 s 18.64% 18.75% 18.69% 14.25% 19.42%

20% 4 |oa 20.51% 20.59% 20.90% 15.63% 21.27%

1 50%4- 1 4 22.36% 22.39% 23.00% 16.59% 21.94%
60%s sk |02 23.76% 23.76% 24.56% 19.27% 23.22%

0% | 4 25.68% 25.66% 26.46% 21.80% 24.81%

80%4- 12 3 27.87% 27.81% 28.30% 23.55% 27.15%

90%stask |00 31.62% 31.54% 32.78% 30.56% 33.59%

KA 0.0 25 50 50.75% 50.75% 45.12% 43.39% 36.32%

FARR: Wind, B AEAFFRL AT

© RKMERAE

BKE AR EAIME LR F, 25 H 75%F 77%, GARP 24 &R IK,
M B A A A AR R AR AR AR 96T GARP AL, 38 ok
AR A MK T T 35 3 KF.

A5 TEARKMERSEAL L AKS =HEI (2023.10.16-2023.10.20)

EHMARE GARP A iy Ak B RAE
EeHFE (R) 201' 197' 252 -180| 65
AAMM (L) EA 1992.85 | 2278.09 | 2255.46 -46 | 409.03
FME 0.02 s -10.39% -7.62% -8.05% -9.30% -10.39% -8.58%
10%4 4 4% 000 Hrif -5.79% -4.51% 5.11% -5.91% -5.85% 5.72%
20%4 4 4 -5.13% -4.12% “4.42% -5.35% -5.20% -4.72%
0% gt |02 i -4.74% -3.86% -4.00% -5.04% -4.84% -4.28%
40%5 128 | g pa 4.39% -3.69% -3.66% -4.72% -4.489 4.19%
(&1 50944 4% -4.12% -3.56% -3.52 -4.30% -4.23% -4.08%
60941 4¢ e -3.87% -3.33% -3.25% -3.99% -3.999 -3.98%
0% x4 |70-08 -3.60% -3.15% -2.98% -3.61% -3.72% -3.68%
80%AEEE | g 1 -3.27% -2.79% -2.49% -3.05% 3.419 -3.45%
90944 4% 2,709 -1.95% -2.08% -2.33% -2193% 2.72%
BAAM 0 0w 0.959 0.00% -0.05% -0.04% 0.959 -2.19%
M 0.10 ARP 0.00% 0.00% 0.99% 0.53% 0.01% 2.13%
10%4 4 4 it 2.53% 2.45% 2.36% 2.39% 2.56% 2.75%
20wz |0 ’t 2.82% 2.67% 2.58% 2.76% 2.87% 2.92%
0% | s ;w 3.04% 2.87% 2.79% 2.99% 3.08% 3.17%
40% 15 4% 3.22% 3.04% 2.94% 3.32% 3.26% 3.29%
= 50%4 4k | 0.04 3.41% 3.21% 3.13% 3.57% 3.44% 3.44%
6096513 4% 3.61% 3.33% 3.32% 3.88% 3.65% 3.57%
0z |00 3.85% 3.46% 3.53% 4.10% 3.88% 3.74%
BOYoR s | o 4.14% 3.58% 3.80% 4.39% 417% 4.09%
90%4 1 4¢ 4.69% 3.85% 427% 4.99% 4.73% 4.70%
R RAL 0 ] S0 8.83% 7.35% 7.59% 8.60% 8.83% 7.47%
FAtRIR: Wind, #EIEAHIAT
MYTD ks A=A, MMEREEH B4, GARP AX
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B6 REBREMMERIEEE YTD kB EHEA (2023.01.03-2023.10.20)

EPRAAE GARP Fiis 45 Ak B E
KAHF (R) 201 197]] 252 [ =0 | 65
ReH (L) YTD 190285 | 227800 | 225546 [JEEERR s | 409.03
RME -45.59% -28.40% -33.26% -88.82% -45.59% £8.46%
10%9 13 3 0.4 -$3.73% -14.80% -17.94% -£1.90% -b4.54% -p2.44%
20944 3 19.82% 11.54% -13.92% -19.27% -50.56% 0.80%
30%4 13 4% 0.2 -17.42% -9.50% -10.55% -16.61% -18.22% -18.88%
20% 51454 -15.40% -7.92% -6.91% -15.07% -16.25% -16.67%
e 500641 4 0.0 13.65% -6.27% 15.09% 11.61% 44.62% 15.99%
0%t | 41.57% -4.42% -3.22% -0.00% -12.92% -14.48%
70%5 3 4% 1-9.29% -3.11% 10.05% 1-7.15% -10.88% -11.65%
80%Ar itk | 0.4 16.21% -1.38% fa.11% 3.33% 8.50% 19.07%
90%4r 1 # 12.21% 1.51% l}.87% ! 1.38% 4.66% 5.06%
Ax oo me e T TN B AR
EONT] 4.77% 5.07% 4.77% 6.34% 6.65% 9.28%
10%s 424 | 0.5 13.22% 10.05% 8.07% 14.25% 15.23% 15.46%
20%4r 4 # 16.22% 11.69% 9.57% 17.83% 18.11% 17.55%
0.4

30%2r 4 £ 18.64% 12.88% 11.15% 19.74% 19.92% 19.42%
0% | 03 20.51% 13.76% 12.63% 21.62% 21.61% 21.27%
CFTS 50944 4 22.36% 14.81% 14.43% 23.05% 23.17% 21.94%
0wzt | 07 23.76% 15.97% 16.09% 24.60% 24.64% 23.22%
0% | o4 25.68% 16.94% 18.53% 26.26% 26.31% 24.81%
80%4r 1 # 27.87% 19.27% 22.42% 28.02% 28.58% 27.15%
90%Htask | 00 31.62% 22.99% 25.54% 32.23% 32.21% 33.59%
R 0 5 50.75% 36.86% 36.39% 43.39% 50.75% 36.32%

Foatkil: Wind, #BAERHR AT

1.1.2 RRABREHREELRIL
N )

ATHRALAHEFIEE RS, 25H 57%F 58%, MFEA K449 *u_

B bR AR, 3R AL b bR K. A LR B R S A, /\'rP‘ HEEKE

I%J ) E’jﬂiﬂi']‘ )

SR ER AL B e LRI R FT.

B7 RREMBEEAEAKASHEER (2023.10.16-2023.10.20)

EXEE -8 2 L R R i
AesE (R) - 271 sl 803
ABAB () R SRR 57 | 126280 | 188156 [ 93ss.04
[IE-1 T h -10.39% -10.39% -10.22% -8.17% 9.77%
10%5 15 4k 0.02 ;;”’ -5.79% -5.30% -6.149% -6.41% -6.16%
20%5-4% $ 0.00 e -5.13% -4.83% -5.66% -5.75% 5.57%
0% | o g ik -4.74% 4.46% 5.13% 5.34% -5.07%
40% 515 3 . -4.39% -4.21% -4.63% -5.02% -4.72%
50944 4% -4.12% -4.00% -4.20% -4.61% -4.37%
60tk | % -3.87% -3.78% -3.82% -4.27% -4.08%
70%5 4%k | 0.08 -3.60% -3.54% -3.53% -3.79% -3.79%
80%4 44t | -0.10 -3.27% -3.24% -2.84% -3.45% -3.41%
90% 515 4 -0.12 -2.70% -2.75% -2.23% -2.90% -2.73%
KA 0 2 ) o.95°‘ 0.00% o.95°l -0.09% 0.079
= ik R 010 . 0.00% 0.00% 0.12% 1.15% 0.01%
10% 243 4 : 2.53% 2.58% 2.31% 2.55% 2.44%
20%5 45 4% 0.08 o 2.82% 2.83% 2.72% 2.79% 2.83%
sowaradt | o 3.04% 3.01% 3.00% 3.14% 3.12%
40% 54 3 3.22% 3.17% 3.24% 3.46% 3.34%
50% %4 4% 0.04 3.41% 3.32% 3.52% 3.76% 3.54%
60%25- 4 % 3.61% 3.49% 3.92% 3.95% 3.79%
70%5 45 3 oo 3.85% 3.67% 4.24% 431% 4.07%
80%%- 4 £ 0.00 4.14% 3.92% 4.59% 4.66% 4.47%
90% 44 4% 4.69% 4.28% 5.33% 5.16% 4.96%
KA 0 25 50 8.83% 8.74% 8.83% 6.78% 8.53%
Foatkil: Wind, #BAERHR AT

Sl Wi I X 25 6945 B E AR B 9
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ON Ak fa %
9/ “Haitone

R IAZA R, e Ek TAZ 4R 9

M YTD KB FE#HSFE, HH R FoTHELEERIKRST. BFHR LK E
SRS, A0%VA 8o An Bk B B AR T b R E, 30%»1?{15 A5 H T T 35T 1)
KF., 2TFTHEERASANETERD, RADRMENA FE,E T RIK.

A8 AREBAS YTD A \HAIN (2023.01.03-2023.10.20)

EXLE--3 s T Eek AR E Rl
EEHE (R) e 271 sl s0s
A (L) RAAL SR/ | 126280 | 188156 [ ssesoa
E N -15.59% -39.54% -45.59% -39.48% -40.10%
0%k | £3.73% 149% £4.71% -56.05% $6.37%
20%4- 4 4 -19.82% -18.55% -20.04% -0.98% -21.89%
30%Aa s | 0.2 -17.42% 16.38% -17.45% 19.02% 40.22%
40%%- 15 4 -15.40% -14.62% -15.34% -16.25% -17.30%
e sowesrtite | -13.65% A2.78% -13.23% -14.00% 45.14%
60%A 8 | g5 4157% -10.83% -10.48% 12.20% -13.50%
T0%4- 4 4% -9.20% 8.80% -6.90% -9.79% 10.82%
8o isk |04 -6.21% 16.05% -4.35% -6.29% 17.57%
oovwirtisk | -2.21% 2.55% 2.83% -2.50% “2.38%
A A EE @B~ I B- HR
R 0.6 4.77% 4.77% 6.65% 10.10% 7.27%
10%5- 124 13.22% 12.04% 13.93% 16.47% 16.38%
0%t | 16.22% 14.81% 17.73% 19.97% 19.41%
30%A |04 s 18.64% 16.91% 21.08% 21.86% 2131%
4094745 4 2051% 18.68% 22.99% 23.75% 23.03%
=i sowir s | 22.36% 20.32% 24.12% 25.47% 24.62%
60%a 4t | 0.2 23.76% 22.16% 25.59% 27.07% 26.33%
0% 4k 25.68% 23.50% 27.03% 20.01% 28.33%
Y T 27.87% 25.61% 29.75% 31.97% 30.71%
90%A s |00 31.62% 28.35% 33.29% 34.22% 35.13%
AL 0.0 25 50 50.75% 44.62% 50.75% 45.79% 45.67%

PREEETY, FiH :J’J*kzﬁﬂ%/ﬁ%&bbﬁif

FoRb kIR Wind, #HBIERHFR T

) i‘#]’ i >k‘< U\J:}ﬂliiﬁéﬁw@a‘ﬁi/\

A L%H%%gﬁA&”Q%%% ) #Hhz, B
Fo TMT R HE K.
A9 FRAKRERLEAKSESHEA (2023.10.16-2023.10.20)
) T™T L AH Pl E#% i L

PSS 803 112 sol 333 120 159| 29

AEAME (L) il 4 AF 9385.94 1372.17 804.71 I 3089.35 1486.67 2438.80 \ 194.23

M 0.02 9.77% 7.50% 5.41% 9.77% 7.62% 6.34% -5.36%

10%4r 42 4 ‘ 6.16% -6.59% -4.70% -6.00%) -6.60% 5.01% -4.55%

209245 4 L 5.57% -5.97%; -4.12%; -5.14% -6.32% -4.78%) -4.36%)

30%4 g | -0.02 5.07% -5.70% -4.03%) -4.74%) -6.10% -4.62% -3.76%)

40%AEE | Ly gy -4.72% -5.37%] -3.80% -4.30% -5.91% -4.39% -3.46%

(31 500244 4¢ -4.37% -5.08%) 3.41%) -4.02%) -5.63%) -4.30% -3.06%]

sovwnis | 0 -4.08% -4.95% -3.07% -3.80%) -5.47% -4.06% -2.79%

70%sr 424 | -0.08 -3.79%, -4.47%, -2.16% -3.48% -5.23% -3.82%, -2.33%

R S | -3.41% -4.11% -1.48% -3.17% -4.98% -3.58% -2.18%

90%4 4 4t -2.73% -3.82%) -0.62%) -2.63% -4.53% -3.06% 1.77%

RAM I 0.07% -1.919% -0.04% 0.07% -3.46% -1.77% -1.21%)

M 0.10 . 0.01% 1.16% 1.90% 0.01% 2.74% 1.50% 1.53%

10%%- 43 4k L 2.44% 2.85% 2.36% 2.20% 3.44% 2.75% 2.21%

200t | "% 2.83% 3.34% 2.62% 2.54% 3.75% 3.05% 2.45%

30% 44 | o oy 3.12% 3.61% 2.83% 2.82% 3.93% 3.25% 2.79%

40%4 1 4 3.34% 3.95% 3.14% 3.05% 417% 3.34% 2.99%

ik 500524k | 0.04 3.54% 4.13% 3.32% 3.26% 4.42% 3.46% 3.01%

60941 4¢ 3.79% 4.34% 3.47% 3.49% 457% 3.55% 3.32%

vz | 4.07% 4.58% 3.57% 3.87% 4.73% 3.73% 3.56%

80%A 4 | 0.0 4.47% 4.84% 3.78% 4.34% 4.93% 3.85% 3.64%

90944 4% 4.96% 5.30% 4.00% 5.16% 5.25% 4.07% 4.09%

kKA 0 50 8.53% 6.75% 4.99% 8.53% 6.39% 4.71% 4.48%

FARR: Wind, BBIERFFTFF

34

M YTD KB A A A, TMT. 2 gk = Fo 0l % R A 2 B 09 2N 15%
LECE SEF -0

R, LHEARLASKSSMLEFEIKBREYEZ, TMT. L%zﬁv‘#’%%
8 B FEL K,

T 4-sb 173k E LS 6945 SR FE A ik 2 B



N

o)

N

VAl fE g

HAITONG

Ak TALAFR, £ hk A2 B3R 10

B10 RERE A4 YTD i mHBEAN (2023.01.03-2023.10.20)

R RS T™T L & it ] i A
KEHE (R) 803 112 soff 333 120 159 29
AEAMR (L) il 4 AF 9385.94 1372.17 804.71 I 3089.35 1486.67 2438.80 194.23
oA — -40.10% $2.89% $3.11% 30.10% 29.63% 26.10% $0.20%
100442 | 0.4 26.37% 16.31% $2.23% 31.31% £2.33% 21.30% 47.92%
20069424 $1.89% H4.46% $0.85% 26.47% 49.67% 49.24% 42.35%
0%t | 02 19.22% 411.14% -16.50% 2351% -17.89% 17.69% 10.55%
40%4 12 4 47.30% 8.36% A3.74% $1.13% 45.90% 45.63% 9.76%
res sowsrize | 45.14% 5.74% 9.48% -18.90% 14.98% 15.00% 8500
0%afid | 43.50% 3.72% 6.59% 17.30% 43.05% 44.14% 5.30%
7% 4 40.82% 2.16% 3.65% “14.80% 41.37% 42.87% 0.97%
80%a it | g4 757% 1.20% 1.03% 42.19% 9.88% 40.61% 2 61%
9096542 4 2.38% W1o% 2.21% 8.21% 5.78% 6.74% b .a5%
KA 0 5 35.419% 35.41% Hlson Jiss% k030 basw o1
PN 7.27% 12.21% 13.09% 7.53% 14.33% 7.27% 8.68%
10% 424 | g5 16.38% 17.46% 14.46% 18.20% 20.23% 16.62% 10.99%
20069424 19.41% 20.48% 15.49% 20.56% 21.70% 19.08% 11.98%
s0%aiade |04 21.31% 23.08% 16.38% 23.08% 22.98% 20.25% 13.35%
a0ttt | R 23.03% 24.47% 18.79% 25.06% 23.78% 21.19% 14.04%
=ik 50067434 24.62% 26.79% 19.33% 26.70% 25.36% 22.45% 14.94%
60%sradt | 0.2 26.33% 28.50% 21.00% 28.97% 26.33% 23.26% 17.50%
709942 4 28.33% 29.63% 24.74% 31.67% 27.70% 24.69% 19.17%
sowonie | 30.71% 30.56% 28.05% 34.77% 29.76% 26.09% 22.42%
0% it |00 3513% 33.55% 42.74% 38.24% 31.04% 27.87% 23.03%
A o 5 45.67% 41.31% 43.34% 45.67% 38.36% 32.30% 24.04%

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,
b, R LB B A GERAS. (i TERAH B FEGLELES GH
EARE A ), B, IC Ao % kMBI AF AL, BAMAK, BFRIMLT.)

LR, e XfArft REA KRBT IC % kARG AFA, Kie X7,
WAL . AAE EAREAER T IC F2 % k& RIS

A YTD M & A, 2023 SFARINRIF4ZEHER T, Topld. Top30 F= Topl0%H
AL A BB B 4 A A 24.05%. 13.93%F= 1.7%. & K =H#H A F:£Z, Topl0. Top30
Fo Top10% 5 AR LAt R L E 5 A 15.23%. 9.31%4= 2.55%.

Y YA AMEAUREMEANICEL Y, EEER (6 AK) BFEfLE. 9 AMEAUE T AMEASKAZIA AL LS, FmELSEIC Z LS, 2022
412 A-2023 4 9 AwFEER (3/6/9/12 A &) B FAife T —AFENE R Z 6940 % R #3914,

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



N

ON Ak fa %

\d) HAITONG e IEMR ek TEER 11

B11 LR B S EAHEF &I (2023.10.16-2023.10.20 F= 2023.01.03-2023.10.20)

B F i b %k ARFIA
B F £ 5 B F % 4k 76 IC_EJ] IC_MTD IC_QTD IC_YTD Topl0__t 8 ToplO_YTD Top30_Lt 8 Top30_YTD Topl0%__t /& Topl0%_YTD
WA IEHE Rk BEARER () 1 -43.89% 71% 71% l79% 0.74% .56% 0.81% .61% 0.04% 0.39%
FA g 1 -103.15% 314% 114% -;’J..83% 0.13% .31% -0.03% 4.33% -0.15% -0.98%
RIRFLE 1 -941.90% 5128% 5’28% -f;L.so% 0.26% .12% -0.03% I3.84% -0.15% -0.98%
Rt 1 425%  ofse%  qsow  f.02% 200% |-063% | -066% [ 2.54% -0.18% 0.40%
JIe 45 47 K= Hi -1 33717‘3% 1%6% il b 1.18% i% 1.07% E3l% 0.81% 2.55%
FALTFATH S F 1 4 24588% 2'% 1| | 1.72% -7% 1.32% .22% 0.88% I 2.94%
FATABLA () 1 16384% 1&% 14828% 15 -1.13% .92% -0.13% .62% 0.14% | 1.93%
S ] T_alp (CAPMA ) 1 -44:.?:8% 4]44% 34% Fg% 0.73% E’,.BS% 0.55% =484% 0.12% 0.52%
T_alp (FF3A ) 1 14.2% -4«3.96% -4.96% 33% 0.68% I5.74% 0.49% 2.21% 0.30% 0.93%
alpha (CAPMA ) 1 -13.24% slzs% 5'25% Lo% -2.09% -7.09% -0.80% 1.83% -0.08% 0.91%
alpha (FF3/ ) 1 1645% -3«1.98% -é:.gs% l.ge% 0.08% -7.75% 0.07% 0.87% 0.30% 1.19%
alpha (FF5/ ) 1 10801% -43.82% -4?.82% I.sg% -0.21% -0.63% 0.33% ‘ -1.35% 0.37% 0.67%
T_alp (FF5A ) 1 5'97% -53.72% -?}.72% -b.70% 0.86% -2.26% 0.88% ‘ -1.63% 0.52% 0.76%
alpha ( FF5) 1 -0.02% 1385% 1’55% -13.19% -0.99% -2.89% -0.62% 1-2.67% 0.27% -1.40%
alpha (FF3) 1 -6.06% 12% 432% -b.ss% -1.33% -8.02% -0.88% ‘ -4.71% -0.38% -0.72%
ARG KeEMAHE (&) -1 0.50% -2:‘.98% -a:v.gs% i44% -0.53% is.ae% -0.29% isoe% 0.03% 0.68%
A & e 1 1.15% 2177% 1.77% 6% -0.14% -0.07% 0.06% Is‘go% 0.11% 0.78%
EAWT (i) 1 -0.19% -41.02% -4.02% ,:;2% 0.10% -3.62% 0.22% I 257% 0.21% 0.18%
KA MBLIN % 1 -14.47% -181.25% -12%.25% -b.4o% -1.00% -6.04% -0.76% 1-2.18% -0.29% -1.04%
H R4 ECAciD: 4 -1 -6.68% 11'17% 1'37% '% 0.01% - 0.31% .3% 0.02% 1.70%
#FE (F2) 1 -2.00% -2.90%  -2.90%  -5.84% | 1.57% 1.40% 0.52% 1.47% 0.23% -0.66%
#FF (Rir) 1 -16.88% -10.13% -10.13%  1.43% -1.51% -2.76% -0.64% 1.19% -0.39% -0.31%
FREF R 1 -15.81% -11.04% -11.04% -1.11% -1.28% 0.26% -1.54% -0.59% -0.46% -0.20%
FORGHF 1 -6.26% -9.66% 9.66% -B.44% -0.54% -4.21% -0.16% -1.53% 0.01% 0.52%
ZHHAN 1 -38.14% -32.81%  -32.81% = -7.70% -4.00% 11.78% 2.13% -7.49% -1.10% -0.40%
i 35T bk Y3 1 -34337% -34.62% | -34.62% | -10.51% -3.23% 13.01% 2.21% -8.70% -1.06% -0.81%
47k fie 1 -13?.04% 22.63% -22.63% -11.05% 2.67% -9.22% -1.52% -8.82% -0.70% -1.39%

FARIR: Wind, HEIERAF R AT

3. Aok s

KARAE, ﬁ&%ﬂﬁ $§N%E%%%&%Oﬁ%a%%@%%%k&@%,
%%ﬂaa FERAR T30, EiLEH TR E LY, RFRFH>R S 30
AL ﬁmﬁ,@gﬁﬁﬁAgﬁ@ﬁmﬁﬁ$%3‘&9$ﬂ2ﬂﬁ,K%ﬁ*@
ﬁmoiﬁ%MMd%&&AﬂA?ﬁe

LR, AR LRS- 0 YexT I S A AR BUK 5 5 4 -3.67%A= 0.57%. A MEASBITILE
Ao KB 3 5 A 4 -4.16%F= 0.88%, F 41 E A AT I E ARG B 5 5 % -4.16%F
0.88%, YTD #6x{ik & Fo A8 HUI 4 25| 4 -10.28%7F= 3.8%.

T Gl Wik IE X5 09 4% B E ik AE B 9
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ON Ak fa %

\4) HAITONG ERk AR eak TAZ IR 12

B 12 Ae4hikia o ek i % (2023.01.03-2023.10.20)

0.00%
“4.00% 3.67%
01704 239 -4.16% -4.16%
-6.00% 4.23% *5.04% "5.04%
-8.00%
-10.00%
12.00% -10.28%
-14.00%
-16.00% -14.08%
A MTD QTD YTD
BiRE A AL B Windfk R AR A R4k
FARR: Wind, #HEIEABTIAT
B 13 A A4kt a4-69 R3H44E (2013.07.01-2023.10.20)
7 2.5
6
2
5
4 1.5
3 1
2
0.5
1
0 0
> > Ceol > > Cel Cel Ceol >
¥ ¥ ¥ ¥ ¥ v ¥ Vv ¥ ¥ ¥
(b\b ,\b\\‘b ,{0\6 @"0 (\\@ '\c&@ \Q’\b {19\6 q:\\‘b ({p‘b q:3\"0
> > > P DY > > > > P P
ARG A —f ik R L e—\Nind {7 PR AR R A S
FAE R IR Wind, 48 iE AR BT
A1 AepambeyaF A k5 £ (2013.07.01-2023.10.20)
. Wwind 1@ B iRA BB i ®K - C2 Calmar
o o ; o ;
A HE Fye Wi BBAE  AadEE wE kA
2013 10.71% 7.87% 2.84% 3.93% 2.91% 5.6 7.5
2014 30.56% 22.24% 8.32% 3.77% 3.07% 8.1 10.0
2015 47.25% 43.17% 4.08% 5.01% 9.22% 9.4 51
2016 -7.34% -13.03% 5.69% 4.44% 1.39% 1.7 5.3
2017 23.28% 14.12% 9.16% 4.06% 1.71% 5.7 13.7
2018 -20.40% -23.58% 3.18% 3.88% 2.11% -5.3 9.7
2019 51.02% 45.02% 6.01% 3.97% 3.86% 12.9 13.3
2020 68.47% 55.91% 12.56% 3.94% 2.01% 17.5 34.5
2021 23.84% 7.68% 16.16% 4.39% 4.48% 5.4 5.4
2022 -15.21% -21.03% 5.83% 4.51% 5.11% -3.4 -3.0
2023 -10.28% -14.08% 3.80% 4.47% 2.53% -2.9 -5.1
AR 16.52% 8.96% 7.56% 4.52% 9.22% 3.6 1.8

KRR Wind, ABIERAT T

4. R

B F £ O, BARE R, B L5 L SO,

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



@ /4hie s

\.4) HAITONG e LR £k TR 13

TR E
AT 9

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

AAEA b BIEA LA T EAR T L OHLTA, ABBIRLEE, k. B LRRE ., AIREPTRA 41T 8
R TP ATFEE, KATRIEZFAZ LR TEN, PATEZHBE TAERIRLIZM, FUiEmb Rk TR 6 AR5,
LR TZATH Z F 0 IRE R0, 4 FE i,

A

AR B AE A A PR E) (DA T RAR AN E]") 9B AEA . A s A RERAME| ARE AL AE P . EIETHELT,
AR F 6915 & AT AE 09 &I A BIHEAT AL TR, EAEFTEILT, AN 8) TAHMER A B AR AIRE F 09447 M P75 K
TR A FAEFT AL,

A& T B TA BB BR8] T Z A AIRE 4 B 69587, AIRE P48 69iE A RAL TAR B9 A LB T BN 48
LK. ERRH, AE)TEE 5 ARREERTA. FILEMEN R —F GRS

TIHYH R, EFKEEE, AREFTHNZE. AR LSRR L P ELAE, MR TEL, WEAAFIRINFE P 45k
BROIF. MERAREE, RPFEFEAREFHEMERLRENLEF LRI, EREFTHREALT, HEEARLATE
FIRAM T e A IRE T 4R D) 690 8) T KATOEATFRATR &, BT e 4 X 86 3) /AL TARATIR SRR 5.
AREAEF TR P AL, REFBIEFARIT BB, ARG W ITFTER 3 RAF AR 7 RAEAEATH X a9 N . ZEpF X
A5, RBRSEZDETEMA, ROMEATIZIC AN E] JRA GG E AT XALA . FIH ABE PR B AR, REAFITERAFITI A AL
B BT RSAFITRAFIL, 285 | A REBAL AR, S0 BEIELANTATHFAFHET, TN AERIEAMTH, A
TGRS HATH MR F 65| R A B

ARIEF BRSO A% R B IE AL 5055, BRI RN E) 49 278 70 B G AEIE AR TSk 4,

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



