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EETZHEE.

EXEHRARANS, R 8 N FRBE/L THE B2 K T 60%49 -5
Hﬁ%’é—ﬁ N ”fﬁ]ﬂ?utb 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 AU 2 123) 100 122 ) 64 ke (B A4e 3t ), A B F3RIZ
F R AR N R T HIF LG W EHRBLLH,

1. AT HRN
1.1 &4t

A% 2023.11.03, F A HE kA4 2893 2, A itHAE 30075 124, b, BER
AR A SHHEFRIAE LIRS, 554 49%F 57%, Ll R 24 & 4 bR IK.

ERAT 2281 R (B 79%) oM BASLATKB AL, FIH LHRBLE LR
(2023.10.23-2023.11.03, TF) MaA e T 405 A 0.91%F= 1.5%, & &iIi
% 8.52%.

SEANE, ZEAEL (BRI, RIS, ZERE, TR) ki 2N AHE
i,

Bl HRHLEA KB EH#EI (2023.10.30-2023.11.03)

XS RS E AL HEREAEAL RERIEASL
ReHE (R) 1406 [l w Il w04
AR (LR) iy B s0 [l 493020 - 8124.64
oM 0.10 — -3.55% -3.55% E -2.64% -3.45%
1% 48 | o g ' -0.57% -0.46% -0.72% E -0.62%
2006443 4 -0.03% 0.05% -0.10% P 0.16%
aoortis | 0.32% 0.40% ! 0.41% .i 0.16%
aovn s | OM 0.61% 0.70% I 061% §  051%
e 5004 a4 | 0.02 0.91% 0.99% l 0.98% d  omw
0%ttt | o oo 1.21% 1.26% 1.28% ’ 1.11%
700445 4 1.51% 1.54% 1.56% . 1.43%
sovonizse | 1.89% 1.88% 1.96% )
9004 fadc | 004 2. 53% . 2.45% _ 2.53% - 2.67%
AR R [ ores 1 esm
M B 0.00% 0.00% 0.00% 0.00%
100641 4 0.0 ‘ 0.60% 0.62% 0.66% 0.56%
2006443 4 0.06 0.84% 0.85% 0.87% 0.80%
300415 ¢ 0.05 1.06% 1.08% 1.05% 1.05%
40% 513 4 0.04 1.29% 1.31% 1.27% 1.26%
= 4it 5004 1 4% 0.03 1.50% 1.51% 1.52% 1.48%
6006445 4 0.02 1.74% 1.75% 1.76% 1.72%
700445 4 0.01 2.04% 2.05% 2.11% 2.02%
8096445 ¢ 0.00 2.40% 2.35% 2.53% 2.40%
0%k | g g 2.96% 2.91% 3.06% 3.03%
A 0 « @ 6.66% 6.66% 5.55% 6.34%

FH R Wind, AHEBIESR T

A £ 5 5E 4 YTD(# E 2023.11.03, T R )ik 5 Fe @ L+ 154057 4 -10.90%
Ao 23.16%. 5 XAAE, ZXRELGKAFRRENLFED, MRS EEIKE &
PERG, RERENLLSZRKDHEASMELE,

#

456 1 1 IE LS 6945 B E A ik AR F O



N

N

VAl fE g

HAITONG

9/

Rk TAZAT 5

ik TAZ B4R 6

B2 FHRHELL YTD KB WHAR (2023.01.03-2023.11.03)

ipRELE BRRLALL LAMIAASL AERIMNAS
BEHE (R) EE e sl 44 [ 1043
AAMAE (L) YTD GoEEE] T 050 [l s0z00 [l s12464
P o -45.41% -43.24% -41.57% -45.41%
10044 3 ‘ -21.56% -21.69% -19.96% -21.99%
20%% 4 4% 0.4 -17.56% -17.81% -16.44% -17.76%
30065 42 4% 0 -14.99% -15.29% -13.98% -14.68%
20% 5 42 ' -12.99% -13.47% -12.09% -12.49%
el 500644 4 0.0 -10.90% -11.58% -10.24% -10.41%
60%2~ 4 4t -9.05% -9.55% -8.36% -8.24%
70%4 4 o 6.71% -7.68% -5.94% -5.64%
80%4~ 45 4% 0.4 -3.84% -4.72% 3.41% 3.12%
Q0% 42 ¢ -0.07% 1.17% 1.79% 0.69%
AR o2 { 53.20% s | | 53.20%
oM 6.12% 6.12% 6.41% 6.23%
10%4 £ % 05 g A 14.27% 14.61% 14.73% 13.65%
20%4 42 4 RIERER 17.16% 17.99% 17.58% 16.32%
300644 4 0.4 19.56% 19.95% 19.58% 18.60%
40% 41 3 03 21.40% 21.64% 21.63% 20.86%
=4 50%4~ 4 4% 23.16% 23.37% 23.30% 22.99%
60%2 4 £¢ 0.2 24.71% 24.72% 25.07% 24.51%
70% 44 4 o 26.63% 26.53% 26.58% 26.80%
80%4~ 4 4% 29.02% 28.90% 28.87% 29.23%
Q0% 45 0.0 32.63% 52.58% 31.85% 33.10%
B o 25 50 51.20% 51.20% 48.81% 48.96%
FoRRIR: Wind, #iE3E 4B AT

1.1.1 RERA&EHRBELLEI
o K ERI

KEXRENH AR E RS, 25H T7%F 84%, &AL Eriik. ML

Bl aFe @A, K&EfERSKEERTFELE.

B3 AR FARELLEAKSESHEI (2023.10.30-2023.11.03)

EHRALE X #& T & oS4 BRA L
AEHE (R) N 514 95| 65
EEME (L) A GRS o | ssssos | 10s8as | 405.71
RME 0.10 | 355% | 355% | -3.13% 166% || -117%
10%4- 4 4 0.08 -0.57% 049% || 0.87% -0.62% -0.07%
20%50 453 oo | 003% | o000% | -032% 024% | 0.41%
30064 ] 0.32% I 0.36% ] 0.15% ] 0.28% ' 0.64%
40%s 1 0.04 0.61% 0.64% 04r% | 0.64% 0.89%
e 50% 4454 0.02 l 0.91% I 0.94% l 0.71% ' 0.94% = 1.23%
0% 4 | o0 I 121 J§ 122 § 1oow J 127% W 138%
70%4 4 4 l 151% l 151% l 1.48% l 1.54% l 1.79%
sovoniask | 1.89% 1.86% 1.98% 2.24% 2.20%
90% sk | 004 = 2.53% = 2.45% = 2.69% =3 01% = 2.90%
oM . 0.00% 0.00% 0.00% 0.00% 0.36%
10%4 4 4 wﬁ* 0.60% 0.58% 0.75% 0.54% 0.97%
0% | i 0.84% 0.79% 1.17% 0.81% 1.28%
300644 e 1.06% 0.99% 1.41% 1.05% 1.55%
ao0%mnis |00 1.29% 1.19% 1.63% 1.20% 1.67%
=4 509414 3 1.50% 1.41% 1.88% 1.38% 1.79%
60% x4 | 002 1.74% 1.64% 2.13% 1.57% 1.91%
70%% f 4 2.04% 1.94% 2.44% 2.02% 2.23%
80%Ar 2%k | 0.00 2.40% 2.30% 2.80% 251% 2.53%
90%4r4i 2.96% 2.84% 3.34% 2.99% 2.87%
Bk 0o 2 @ 6.66% 6.66% 6.00% 431% 6.16%

Fo IR Wind, 8 EAAF 5 HT
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MYTD K AFCESF A, DEEEL K, mABBIELENE T ARLSE.

B4 AR FTANSLES YTD KA FHHEAR (2023.01.03-2023.11.03)

THRHELL KA L By o B A
AeHE (R) _-19 . 514| 95| 65
AEMM (L) YTD S e | sss50s | 10585 | 405.71
B 06 s 45.41% 45.41% 35.61% 28.43% 25.96%
10%4-15 4 K 21.56% 21.87% 20.25% 13.26% 19.68%
20% 44 3% 0.4 LQ 17.56% 18.12% 14.89% -9.25% 18.24%
% d | 14.99% 15.57% 12.83% -5.10% 16.65%
40%2 13 4k 12.99% 13.55% 10.92% -3.68% 15.43%
I 50%5 a4k | 0.0 10.90% 11.58% -9.24% -1.32% 14.15%
60%4 13 4% -9.05% -9.62% -6.59% 1.72% 12.60%
0%k | 6.71% 7.71% -4.31% | 4319 9.13%
80%4adk | g4 -3.84% -4.92% -1.46% 9.34% 5.97%
Q0% 45 4 -0.07% -1.34% 2.36% 32% 2.83%
R 0.0 25 50 53.29% I 2D .  6.66%
FBoMi 6.12% 6.12% 6.81% 6.89% 9.83%
10%5 2%  |o5 L% 14.27% 1457% 13.97% 11.73% 15.46%
20%4r 42 4 RS 17.16% 17.58% 16.99% 13.14% 18.52%
0%zt |04 i 19.56% 19.66% 19.91% 14.81% 19.95%
40%5 % | 4 21.40% 21.46% 21.93% 16.29% 21.69%
= 4k 500445 4 23.16% 23.22% 24.01% 18.00% 22.62%
60% x| %2 24.71% 24.68% 25.70% 20.61% 24.34%
0% g | 26.63% 26.56% 27.11% 22.74% 26.16%
80%4 1 4% 29.02% 28.87% 29.87% 24.20% 28.84%
0%k [ 0.0 32.63% 32.55% 33.80% 31.64% 33.94%
KA 00 25 50 51.20% 51.20% 46.29% 45.64% 40.07%

Forb kIR Wind, #HBIERHTR T

© RKMERAE

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,
M_E BB AR T A, BT AR KR R A A A = KT 398 T GARP Fe AR K

%

B o

A5 XERKMERAELAE L AKSESHEI (2023.10.30-2023.11.03)

EHMAKRE GARP A iy Ak BRAE
ResE (R) 201 ] 197 252 [ 78 | 65
A (L) +£A 2014.13 I 2385.41 I 2266.96 -03 | 405.71
B 0.10 | -3.55% 268% | -313% | | -2.38%| | -355% || -117%
10944 3 . l -057% -1.16% , -1.20% -0.55% -0.35% -0.07%
! : |
20944 4 [ -0.03% 062% || -067% | -0.05% 0.14% 041%
309%%4 3 0.0 I 0.32% -0.41% : -0.45% I 052% l 0.47% ; 0.64%
ao%aink | 0% 0.61% 027% | 013% 081% § o7ew J o89%
e 50944 % 0.02 E 091% 0.00% ] 0.11% { 1.15% I 1.04% I 1.23%
60941 4 000 1.21% 0.29% 0.36% 1.47% 1.32% 1.38%
70%% 4 3 151% 0.47% 055% 1.82% = 1.59% = 1.79%
sownrias | 189% ]| o072% 1.05% 2.26% 196% I 2.20%
0% st | % = 253% ] 114% 1.64% =3.21% = 2.60% . 2.90%
L ON 0.00% 0.00% 0.00% 0.00% 0.00% 0.36%
10944 4 0.60% 0.30% 0.36% 0.62% 0.63% 097%
200tz | 0% 0.84% 0.60% 0.66% 0.96% 0.87% 1.28%
30944 4 : 1.06% 0.82% 0.87% 1.16% 1.09% 1.55%
40% 54 5k 0.04 1.29% 1.03% 1.01% 1.33% 1.33% 1.67%
= 5094 4 150% 1.24% 117% 1.61% 1.56% 1.79%
60% 3% | 0.02 1.74% 1.36% 1.32% 1.77% 181% 1.91%
70%% 4 4 2.04% 152% 1.54% 2.06% 2.13% 2.23%
BO%AEE | o 2.40% 1.79% 1.83% 255% 2.49% 253%
9094 4 2.96% 2.09% 2.25% 2.98% 3.09% 287%
AL o m 6.66% 5.20% 4.90% 6.00% 6.66% 6.16%

FH R Wind, AHEBIESAR T
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B6 REREMERAEEL YTD kB @#EAN (2023.01.03-2023.11.03)

i#REAL  GARP ik I Ak BRI
ResE (R) 201] 107l 252 [ 7| 65
AENR () YTD SRSl 201013 | 23ssai | 226690 [JESERE0: | 40571
Tk . 45.41% 26.79% 35.10% 34.51% 45.41% 25.96%
w0 s |, firtn 21.56% 13.17% 17.05% 19.97% 22.73% 19.68%
2005 4 o Y 17.56% 10.17% 13.11% 15.80% 18.36% 18.24%
30%a s | 02 an 14.99% -8.05% -9.01% 13.80% 15.73% 16.65%
40% 51 2 12.99% -6.24% 5.73% 11.71% 13.70% 15.43%
T sovemae | ° 10.90% -4.56% -3.79% -9.35% 11.96% 14.15%
sowatd | -9.05% -3.06% -1.43% -6.97% 10.17% 12.60%
70%4 45 3 6.71% -1.59% 1.43% -4.60% -8.33% -9.13%
B0%Afadt | 0.4 -3.84% 0.14% | 475% -1.61% -5.68% 5.97%
909445 # -0.07% 2.64% flo26% J6.23% -2.34% -2.83%
KA 0025 50 53.20% B oo 53.20% e o §6.66%
RoME . 6.12% 6.23% 6.12% 6.89% 7.81% 9.83%
0% 425 | o5 i 1427% 11.12% 8.95% 15.14% 16.22% 15.46%
200445 # ity 17.16% 12.62% 10.90% 18.47% 18.93% 18.52%
30wtz |04 o 19.56% 13.85% 12.12% 20.70% 20.87% 19.95%
a0 | 21.40% 14.85% 13.83% 22.61% 2256% 21.69%
= 5096445 2 23.16% 15.84% 15520 23.80% 24.05% 22.62%
60%a st |02 24.71% 16.94% 17.61% 25520 25.50% 24.30%
ot | 26.63% 18.24% 19.66% 27.02% 27.22% 26.16%
80%4 15 # 29.02% 20.61% 23.47% 29.25% 29.62% 28.84%
90%a 422 |00 32.63% 23.28% 26.84% 33.83% 33.28% 33.94%
Rk 0 5 51.20% 37.70% 3852% 45.64% 51.20% 40.07%
FA R R Wind, EBIESFFR T

1.1.2 REIHEEHRBLLEI

ATHEALHHKEFRAE LR T, 55H 57%F 58%, R

2B ¥

0B 5

:Btb;riﬂ'i& B R AR B RIK., N ERKBE RIS HE,
BHUESRZ, 2T HReMETIK, 2EHR .

L SR E S

B7 FRBEALEAKSSHAIA (2023.10.30-2023.11.03)

EXILE - L A MR Rl
AesE (R) S I oos] 270 sl 803
ABAB () R SRS o | 130102 187525 - 9465.49
(L &1 M 040 1 -3.55% -3.10% 1 -3.55% 1 -1.88% 3 -3.45%
10%4-15: 3% - j -0.57% -0.49% j -0.92% j -0.63% ' -0.61%
20%% 15 4% | -003% | 000% | -023% | -017% | 0.02%
sovmrtze | 0% I 0.32% I 0.31% | 0.19% I 0.28% I 0.39%
40% 2 £ 4 0:04 0.61% 0.56% 0.65% 0.72% 0.77%
5000444k | 0.02 l 0.91% E 0.81% l 0.96% E 1.11% l 1.04%
600% %k | 0.00 1.21% 1.13% 1.26% 1.52% 1.38%
0% | o0 = 151% = 1.36% = 1.67% = 1.96% = 1.72%
B0 ikt | = 180%  J 169% =2.13% =§ 50% . 2.11%
900654 £ 2.53% l 2.24% 2.96% 63% . 2.67%
RKAL 20 %
14 R 0.08 0.00% 0.00% 0.00% 0.00% 0.00%
10% 44 # 0.60% 0.54% 0.54% 0.77% 0.74%
200544k | 0.06 0.84% 0.75% 0.82% 1.37% 0.97%
30% 444k 1.06% 0.97% 1.15% 1.64% 1.18%
20%5-154 | 0.04 1.29% 1.16% 1.44% 1.94% 1.44%
500644 # 1.50% 1.35% 1.66% 2.28% 1.68%
60%4 x4k | 0.02 1.74% 1.56% 1.96% 2.48% 2.01%
T0%5 4 £ 2.04% 1.78% 2.19% 2.77% 2.33%
80%%-14k | 0.00 2.40% 2.11% 2.66% 3.21% 2.70%
90044 # 2.96% 2.61% 3.28% 3.75% 3.31%
RAAM 0 0 40 6.66% 6.64% 6.66% 5.27% 6.34%
Foatkil: Wind, #BAERHR AT
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M YTD Kafe= ok, i %v/\ﬂ?%}&/\%dju#x&% (et LR S s e
IR, 30%A B LB R AT AT A, 20%0 T H AL BAAT 35 F 4
KF. eTHESREITYRTERS, ﬁk@éaiﬁﬁfrﬁ% ok T RAK

B8 ARk LSL YTD I H HH AN (2023.01.03-2023.11.03)

EHRAKE L] HeZh A IR ¥R

ReHE (R) s I o5 270 sl sos
AEAA (L) KR _-33.48 | 1301.02 I 1875.25 - 9465.49
FAME 45.41% 35.61% 45.41% 43.07% 42.99%

10%4- 12 3 o 21.56% 19.73% 23.18% 23.76% 24.72%

200912 4 0.4 17.56% 16.26% 18.01% 20.16% 19.58%

30091 4 o2 14.99% 14.15% 14.83% 16.16% 16.42%

40% 245 3 12.99% 12.26% 12.77% 13.92% 14.04%

[[ ¥ 50%4 1 4 0.0 10.90% 10.38% 10.65% 11.88% 12.35%
60%4 124t | g2 -9.05% -8.58% 8.17% 10.14% -9.89%

T0%9 1 4 -6.71% -6.48% -4.79% -7.28% -7.64%

sk | -3.84% -3.86% -2.36% -4.24% -4.42%

0wk | el -0.07% -0.56% { 2849 1.74% 0.42%

R A ot O B %

oM 0.6 : 6.12% 6.12% 8.14% 10.84% 7.81%

10%4- 42 £ 14.27% 12.99% 15.16% 17.07% 16.98%

20wt | 0 17.16% 15.78% 18.84% 21.23% 20.23%

0% a8 | .4 — 19.56% 17.90% 22.19% 22.97% 21.91%

40%4r 1.3 21.40% 19.65% 23.65% 24.97% 23.50%

=it sovon iz | ° 23.16% 21.36% 24.98% 26.72% 25.32%
60% 1248 | g5 24.71% 23.06% 26.63% 28.15% 26.92%

70%% 4 3¢ 26.63% 24.60% 28.49% 30.15% 29.24%

sovwntz | %' 29.02% 26.68% 31.09% 33.58% 31.56%

9% | g, 32.63% 29.62% 34.55% 35.77% 36.00%

KA 0.0 25 50 51.20% 45.66% 51.20% 47.62% 48.81%

FHRIF: Wind, ABIERAT T

BREALF, FiHEAEGKERNAELE tbz‘f'i%, R Z ., AL RIS FeE B
F A, KHERILRIF G RERARE TMT. B A0 FRE, AP0 54 1.99%.
1. 54%7%: 1.52%, Ef#HE 4T b8t 00%, TR Z, LRIk
R A AIE R, TMT feb s RiEA B KRG,

B9 RRE#ALAA FAKISEHEA (2023.10.30-2023.11.03)

R T™T LA M i E ik T
REHE (R) 803 112] sofl 333 120 159 29
EAAB (L) Kb LA 9465.49 1404.79 | 81399 ] 302586 1523.26 2509.21 | 188.38
Rl i 010 [ -345% | -0.66% -3.13% -3.45% 121% || -138% 2.78%
weras | 0.61% I 0.29% 2.55% 061% | 047% I 0.26% -2.55%
20%49 12 £ I 0.02% l 0.72% -1.31% | -0.08% l 0.55% l 0.81% -1.60%
sowmrs | 0% I 0.39% 1.03% 0a% | o19% f| osew f 1.06% -1.36%
40%4 1 £ .04 I 0.77% = 1.44% -0.45% h 0.46% = 1.32% = 1.33% -1.02%
[re 50%rfidk | 0.02 1.04% 1.99% -0.40% 0.77% 1.54% 1.52% 0.77%
60% 5 1% 4k 0.00 I 1.38% . 2.44% -0.26% l 0.94% . 1.71% . 1.76% -0.58%
0% | g0 82 Wkasw 020% @l 128% ] 106% [l 2.00% -0.20%
BO% ik | o =2.11% 78% 0.45% 1.64% . 2.22% = 2.21% 0.21%
90% £ 2.67% % § 100% 225%  Jll263% 250% § o76%
R 0 L “ !!!,02% !9% !46% !3.23% I 0.83%
RME T 0.00% 0.00% 0.40% 0.00% 0.32% 0.00% 0.00%
1094 4 IrTE 0.74% 1.38% 1.10% 1.04% 0.83% 0.63% 0.34%
200tz | 0% * :' ik 0.97% 1.61% 1.26% 1.48% 0.99% 0.72% 0.62%
30064454 e 1.18% 1.94% 1.41% 1.69% 1.06% 0.84% 0.73%
a0%irtage | 004 1.44% 221% 1.52% 2.01% 1.15% 0.92% 0.82%
GE 50042 4 1.68% 2.46% 1.68% 2.23% 1.30% 0.96% 0.95%
60%sfxgk | 002 2.01% 2.63% 1.89% 2.46% 1.44% 1.09% 1.25%
T0%4 13 4k 2.33% 2.84% 2.04% 2.82% 1.70% 1.19% 1.90%
80%s-4adk | 0.00 2.70% 3.00% 2.78% 3.26% 1.88% 1.34% 2.17%
Q0% 1 4k 3.31% 3.47% 3.66% 3.69% 2.18% 1.66% 2.34%
kAL 0o s 100 6.34% 4.93% 3.92% 6.34% 2.86% 3.18% 2.55%
Fr AR Wind, #RBES B P
M YTD KB AFE A A, TMT. ddksb>. KA EHREASKBGE N
(A E, LA A AR R E, TMT. bl 25 R 4 o wih

X.
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ON Ak fa %

\.4) HAITONG e IEMR £k TR 10

B10 RERFAA YTD IK#E BHEA (2023.01.03-2023.11.03)

SR RS T™T L#AM ik E# % A b
EAERE (R) i 803 | 12 | B 120 | 159 29
AEAS (L) i A Bl o540 | 140470 | s1z.0 ] 30286 | 152326 | 250021 188.38
e — l42.90% 27.76% 33.35% l42.90% 26.30% 22.43% 22.95%
10%2%" 4% 0.4 b8 24.72% 13.97% 31.22% 130.94% 117.69% 117.40% 117.17%
209442 4 19.58% 10.86% 18.64% 25.12% 15.60% 15.21% 13.08%
30%4 4 4% 0.2 16.42% -7.76% 13.80% 21.81% 13.34% 13.51% 12.47%
40%4 42 4 14.04% -5.48% 10.03% 19.48% 10.97% 11.55% 11.53%
[t &3 50%4 4 4% oo 12.35% -3.08% -8.25% 17.40% -9.25% 110.24% -7.14%
60%r | g; -9.89% 1.27% -4.56% 15.00% 7.67% -9.28% 5.87%
70%% 4% 3k -7.64% 2.76% -3.00% 113.33% -5.87% -8.18% -1.65%
0%k [0 -4.42% fls.00% -0.45% 10.91% -4.27% -6.50% 1.72%
90%4 11 4 0.42% 1 440 4.35% -6.45% 0.00% -2.68% §4.50%
AAM ! ° s7.46% ! Boow B | 1E8 b s5% .16%
P 7.81% 12.04% 13.65% 8.41% 14.33% 7.81% 8.92%
10%%~ 4 # 05 16.98% 18.41% 15.06% 19.26% 20.23% 17.17% 12.19%
209442 4 20.23% 21.44% 16.11% 21.78% 21.74% 10.31% 12.93%
30%2%" 4% 4 0.4 21.91% 23.08% 17.99% 24.07% 23.10% 20.87% 14.04%
40%4 42 4 23.50% 25.24% 10.39% 26.03% 24.36% 21.66% 15.44%
= 4t 50%% 4 4% o3 25.32% 28.44% 20.81% 27.82% 25.36% 23.07% 16.48%
0%ttt |02 26.92% 29.43% 22.06% 30.51% 26.52% 23.80% 18.81%
70%%- 4% 4k 29.24% 30.44% 25.52% 32.51% 27.70% 25.32% 21.50%
sovorize | 31.56% 31.68% 28.62% 35.88% 29.85% 26.53% 23.86%
0% it | g 36.00% 34:81% 42.89% 40.37% 31.41% 28.25% 25.96%
A AL 0 5 48.81% 42.92% 44.07% 48.81% 38.36% 32.43% 26.88%

Forb kIR Wind, #HBIERHFR T

1.2 8% AL

B F B AR L, LR B AR AE LR R EAR G 5 EE, BILAR

#, EREA LRAS0I G, ALUNLLE. ZAE

YTD #oif —SF &4 7] A 1.25%. 19.23%7F= 24.99%,

W sk R P4 T RFTR, LA,

A1 A EAFEHHEIHRELSL (HKE 2023.11.03)

AR AW 1hum LAK#HE  YTDK#A ik S & -
004685.0F NSy = e ki 1.25% 19.23% 24.99%

K& RKHHME REER
& iz &1

FoAR B Wind, #HEIEABRE AT

2. %I B 3R

ARRATA — R B RET A LA X EZNETET, LHRIREMGEIN.

e W RIFLT BT, RAOF R L3,

B ERFR AR SEEMENE TR AEH EZHRELELN, BFHREHDEFER,
TAT, 45 BAF ICHAE LA, AmES. TEbffnEl, 675]% K2HIK
#A A3 R F F A K] HEA S 69 topl0 F A4S top30 F AL A A= top30% S AR LA,
B, REARREHIHMBLSRGERES. (E: THRARFEGELT @Y
CARAEE A IER, BF, ICAr % KMBUKE A AE; HAMK, B-FEAINALT.)

L, Ziik#& . alpha (FF3). alpha (FF5) 2R 4 A EF IC F= % kA HIK
BEREZ;, AE, REE484r. KA LR, 2K h. AR EFRRAERTICH2

ol s RIUE .

A YTD ¥ & A, 2023 SFARIMNRAF4ZEEER T, Topld. Top30 F= Topl0%%
AL AR 4 F A 25.27%. 14.87%F= 2.05%. T AT4h3R L4 E Tk, ToplO.
Top30 #= Top10%3 A48 At B A 35 2 3] A 10.96%. 9.81%F= 2.37%.

YRR AMESUBEMEASNICELY, EEEKR (6 AK) BFif LB, 11 AMELAE 9 A EAKAEZIE X AL FMESIC LA, 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 %

\é) HAITONG e IEMR ek TEER 11

B11 LR B S EAHEF &I (2023.10.30-2023.11.03 = 2023.01.03-2023.11.03)

B F £ 98 % KRB A
B F £ 5 B F % 76 IC_EJA IC_MTD IC_QTD IC_YTD Topl0__t 8 ToplO_YTD Top30_t 8 Top30_YTD Topl0%__t /& Topl0%_YTD
WA RFUEABEM (A) 1 2.16% -279%  6.91% 4'5% -0.41% ls.ge% -0.74% '.gs% -0.32% 0.57%
pENE 1 206% 092%  7.834% -1535% 0.51% .AS% -0.19% I4.26% -0.22% -0.84%
FREE 1 1.82% 082% 6. -1&49% 0.23% ..08% -0.19% 3.76% -0.22% -0.87%
Rtk 1 297% 3.01% |1.62% }-1.04% 0.45% Ez.eo% -0.19% 0.53%
J I 45 47 TFATH I (A) -1 -11.85% -27.40% -0.20% 6% -0.31% i81% -0.33% 2.37%
FALTFATH S F -1 21.30% -1.82% 0.77% 2% -0.87% ..10% -0.62% I 2.73%
FR & -1 -14.33% 5.z|7% 11!/0 -0.95% 3% -1.14% .85% -0.75% | 2.24%
Y ] T_alp (CAPMA ) 1 2.72%  1.13% 4'8% -0.46% 3.02% -0.61% 25% -0.29% 0.71%
T_alp (FF3A) 1 -4.00% 29.. oiss% -0.29% .96% -0.05% 2.52% -0.08% 0.88%
alpha (CAPMA ) 1 2.38% 7.39% 5184% |1.62% -7.65% 0.49% |1.95% 0.21% 1.05%
alpha (FF3A ) 1 -1.29% 31. 2!3% -0.42% -8.35% 0.06% |o.e7% -0.08% 1.17%
T_alp (FF54 ) 1 -3.40% zo.l) -1?,93% 0.03% -2.56% -0.39% g -1.85% -0.23% 0.60%
alpha (FF5A ) 1 -1.99% 23, 1|12% 0.68% -1.70% -0.20% 2-2.24% -0.22% 0.56%
alpha ( FF5) 1 7.15% 5.87% -3@27% 1.44% -1.78% 0.47% 2 45% 0.17% -1.42%
alpha (FF3) 1 11.!% 9.:|z% -1%,93% 1.76% -8.08% 0.57% i-4.55% 0.23% -0.54%
KA KeRAE (&) -1 -0.26% -0.61% et% 0.37% i.os% -0.37% .10% 0.01% 0.85%
AL F & b 1 6.81% -7.82% 5'0% 0.39% 0.32% -0.07% 4.14% -0.14% 0.74%
AApE (491) -1 0.78% -3.83% 4'7% -0.19% -4.29% -0.05% I2.45% -0.12% 0.27%
AEMALN % 1 2.04% 1.11% -18.84% -6;38% -0.76% -8.40% -0.13% 5-3.30% -0.07% -1.37%
FH R4 Jo WA -1 -13.26% -35.98%  -0.58% sl% 0.50% - -0.56% .7% -0.17% 2.05%
BFE (FB) 1 5. |0% -1.96%  -9.54%  -1,07% -0.72% -5.85% -0.04% 0.71% 0.16% -0.34%
HIE B 1 -1.40% -4.52%  -3.10% -5!58% -1.02% 0.50% -0.39% 0.67% -0.36% -0.70%
#FE (RiL) 1 6. |7% -0.60% -11.80%  -1i05% -0.33% -0.51% 0.13% -1.78% 0.02% -0.29%
FORGHF 1 -499% -3.57% -13.27%  -4i02% 0.48% -6.26% -0.18% -1.80% -0.30% 0.55%
THHAN 1 7.30% 0.45% -28.Y5%  6,51% 0.44% = 1357% 0.26% 9.11% 0.27% -0.43%
3 TT R Y ] 1 3.48% -0.25% -33.58% -10,03% -0.87%  415.84% 0.17% 10.50% 0.28% -1.01%
A7k B B 1 -6.$8% 8.:'3% -44.52% -16.82% -0.16% | 412.18% 0.03% 10.68% -0.08% 2.16%

FoH kIR Wind, #HBIERHFR T

3. Aok s

KARAE, ﬁ&%ﬂﬁ $§N%E%%%&%Oﬁ%a%%@%%%k&@%,
ﬂ'“%’”fﬂa\a FERAR T30, EiLEH TR E LY, RFRFH>R S 30
AL ﬁmﬁ,%Q%@ﬁAgﬁ@ﬁmﬁﬁ$%3‘&9$ﬂ2ﬂﬁ,K%ﬁ*@
ﬁmoiﬁ%MMd%&&AﬂA?ﬁe

LR, kA 4TI B A AR BIKE 5 A A 0.45%42-0.57%., A #ME A4S
FaAB I E 5 R A 0.18%A42-0.05%, F 41 FE 4430k 3 Fe AR K 5 55 4 -2.34% #=
0.07%, YTD %3Pk 5 A48 HUK 5 55 4 -8.57%F= 3.12%.
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HAITONG

Rk TAZAR G Rk TAZ B4R 12

B 12 Ae4hikinoaik i %&£ (2023.01.03-2023.11.03)

2.00% 0.459 1-02% 0.18% 0.23%
0.00% — — —
HE
-4.00% -2.34% -2.40%
-6.00%
-8.00%
-10.00% -8.57%
-12.00%
-11.69%
-14.00%
AR MTD QTD YTD
B A A A BWindfm ROR A & A4k
KA R R: Wind, BBIESFFR T
B 13 A Ahikn b6 R3H44E (2013.07.01-2023.11.03)
7 2.5
6
2
5
4 1.5
3 1
2
0.5
1
0 0
> Co) > Co) > Co) > Co) > Co) >
¢ ¢ & & & ¢ ¢ ¢ ¢ & &
> N> o O < D Q D P P
> » P P o P > P o P P
FAAT A — A em—\\ind R R AT S SR
A RR: Wind, EBIESFFR T
% 2 AAREMAHHFE LS AR (2013.07.01-2023.11.03)
. wind 48 B R A A - %k - C2 Calmar
oA ” T ) .
R ik F-¥ox T4 P& BIFEE AAxER T3 %3
2013 10.71% 7.87% 2.84% 3.93% 2.91% 5.6 75
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 5.1
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 -8.57% -11.69% 3.12% 4.47% 2.53% 2.3 4.1
£ X 8] 16.67% 9.22% 7.45% 4.52% 9.22% 3.7 1.8

FoARR: Wind, #8AE 57 AT

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

\¢) HAITONG gk TALERG, ARk TAL A 13

TR E
AT 9

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

AT & EHE AL P RAT IR ST S PAL T A, DB BOIRLSR, R B ARE . KRS PR 6 B A A 15 &
BA B THAFAE L, AATRIEL F15 SoOEA MR TN, P EREFHHQRLEM, FHOEMRE T 4 e HF LS5,
B RZAATH Z 7 69 ERF 0, S p o,

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 TR RS 1%

WA R, BAE R, AREFTRAGE L. AL R AR LR AL, FHRETER, ©WEHH EIANANE P 45k
BHK AR MERARE Z. BF BHEAREFOEMELRERRTHESLFRA, EFEATHHAT, BHBIESBLPE
RIEAAMY T 4828 R4 T IR B 69 8) BT KATO9IE A F ATy, 37T 48 H 3K s 8) R TARATIR G- R AR S
ARG AF B P AR, REFBBIEFFRAT B @A, KRR GIEAT I TIFAET 7 XAMEEAH a9 N . PR
Ao, KBRS EBIERAOA, SOMEFTARAC AL 8] ARG oty KALR . FTA ASRE PR AR, IRFATILEATITI) A AN
B AT IRSATILEATIT, wokT| AR RAL AR, FLBR%EBIESFRL P ITHRAFAT, HEEZWNE A ERIEAFLAT, B
TAFATASHATA W R E 6 5] A A 2.

ARAE P EHEM AL W B TR A L 55T, BB AIEA AN P 8] 69 2858 B QLIS IE AR T F Lk 4.

W4 1 i E XX E 6945 B TE Ak R



