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e L (2023.11.13-2023.11.17) ¥ &, LB A BRTIHES F47, LiE 50 ¥

T 0.66%, i 300 4845 F# 0.51%, FiE 500 545 Lk 1.05%, 4]l ds
T 0.93%. %ar4aH3% PE (TTM) % 17.1 4%, 4 -F 2005 44k 30.9% %5
fik. BJAEA L, 2005 ik, &KIE4#E 11 A TFAHRIATE., HKAy
#rE, 1. A SAR #5475k A, Wind & A$54F 10 A 27 B @ L Rakdnds v 1s, &
B EAET; 2. HRIBEEANE T Wind ZBATRIEFE 643 KI%55354%, HaTT
BiF o H 98, AT 2021 Frh kb 63% L. KAVIAK, HASH E, SAR 45
AR RAAE SR A A2 KRGS AR FAE RN o4, XA, HHATkAe
MR R E O K, B RA—FTHAETER, MM A BTG ERIENTR
WA, TREFELGHMERK, F—F @, £H 10 A CPI &R 4 & 27,
RERE LB 8B G & — Bk, B IIRE], MMERMBIAGE S T 47,
PRI A R AL £ B4R TS ST e AR )3 k.

T RBMERK, EMFLHRERNAE. AR EE, Wind 2 A 45452 803
LKA R I KAIEDB H-3.71%, & TFAT—B (-4.52%), THL T FHF, Wind
A AFREA T 20 B LRZ £, AEWAIRIF LA, AT PR 300 #5469 A0+ &
FAFERAA 014, HF—A (-0.65), TRELATHASES FiTE—F
T3 KF 0.14 42474 £, LiE S0ETF AR KX E4) PUT-CALL ;bR E, AL
4 0.89, ¥-FFA— (0.89), &K H»t Lie S0ETF 42404 #Aasfi¢ia, LiE
LZ45F2 Wind & A 2 B -F34#FE 55 A 0.63%4 1.07%, 4 -F 2005 Frhf
35.95%7#= 48.38% 15,5, R 5 EEEANTTHA T T, AZAE T LA, 1. 4&
B EARAATHE, 10 AFIEAR TREK 7384 12, &-F Wind —2 )
6411.76 ZACt, 1&F AL 2.31 e, X% T (M2) Bigk 10.3%, 1&F
Wind —E #8) 10.45%, S5#TE&EFF. 2. LAARFILEES, ARE RILE
k@A A 0.6%. 1.23%. ME4AE LA, b EXK4 ERRE 49.76 12,
2023 Fvhk ZitiAAN 531.85 120, MR L, 1. LB EMRYkS AT, @M
T Ak F8 K. A7 500 455 A LA BT X L A5 BBV A R 97 A 1.94%. 2.24%. 2.37%.
M Wind, £E 10 A CPI gt RS, SeskTigkkidE, BHTFHM
BEBFME R TR —F AL, EETRERERTRA, EMMKAEE Tk, 2. 4B
wind, £47. 2B E LA, IR AIKA B e ril Bk A, AR AT
BEk. BREK. BEFEMSFNLABEFE LA, 2RA, ZEEFER
BFaid Bl ERIAT 092K, B ARG RTHEZN, GHEY ESFE AR o F
FrH12 RHAR, VR R egia e AR R B 258838 Kk, KRA1IAA, &K
S £, SAR 54749 RAAS TR (23 KIRIG4R40Nak EA AT S48, XA
B, FRpAT Lotk e BN AR K, R EA—Z@@lE R, Ame A KT
B R A TR, TREFELZGBMERK. —F @, £8 10 A CPI
Meim e E AR, RERAE ZBRAE B IETE &, BEIRF, AR
WP TAT, RERIEH DAL L BRAETE TR0 R M )2 k.,
BFRAFENEK: HEARBAFERLE T, REREH 2R, TEARTH
FZ 0.62, KAAR-FWMHE-0.32, §EA B FWHFHE-0.69, §EAPEKE-TH
#E-0.84.
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A1
A2
A3
A4
K5
A6
H7
K8
A9

A 10

F& RS

2005-2022 4 11 A FH A4BHIRIETE (%0) oo 5
2021 Ak Wind & A 488 A EIEAZ T A H o 5
2021 AR Wind & A J88A T 9 )RR BB B OALAT oo 6
EFHHEAT Alpha A2 WINd 2 A Z oo 6
AT Alpha A E F IR E R e 6
DTAEE TG BT A ATAT L oo 7
ARAEALE F 3G B T F AT oo 7
B BFNEF AL B F A AATATE oo 7
e N R e - B B R = e 7 -SSR 7
ATAAFFIE (20231117 ) oot 8

%k 1
% 2
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2023 4 10 A
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1. THEAEBERKR, ENHEHRKRHE

LA ARRTIHES TAT, B4k 50 353 T 0.66%, FIiE 300 354 F# 0.51%, +
JiE 500 ¥4k L%k 1.05%, 4] LAds Tk 0.93%. L3742 F% PE (TTM) 4 17.142, &
F 2005 FvA k9 30.9%545.5., B B b, 2005 FAk, & KIgHE 11 A TFTEA
HEIARE., HARASHE, 1. MSAR 47k AF, Wind £ A454F 10 A 27 8@ LR
HEEE e, BB FEAET; 2. ARIERNE L Wind ZBAT L4540 H b 4939 KR 3545 4L,
LR G IF 0 h 98, 4T 2021 FvA k) 63% 04 b, FEATIAH, HASHTE, SAR
FEATEY) R UAZ TR A (239 KRR BFFE SNk EA ZART S, XA, AT LARE
Y RIEMEE OE K, B EN—F@BAEER, AR ARTHERBEGRATHK, T
J e R K. B—F @, £ 10 /| CPI 45t E A2, RE AL LM
o BB B LS — R, BIRE, MMARKIMFENHLS TT, mERNER 2HEE
AR S TR MG FHR ) R

AL HAER F A, Wind 4 A $8348 Y KA K B R IEE $-3.71%, & Fi—
B (-4.52% ), TigpaFFeH, Wind & AFE#HL T 20 BHLEZ B,

NEALFEAR LA, BT PR 300 354069 A HAFR A A 0.14, & FF —f
(-0.65), B A LA TR S TiEk—FFHKF 0.14 1247 £ £, LiE 50ETF
AR R B4 PUT-CALL )b K3, B A4 0.89, #HFFi—A (0.89), #&F#Hsf L
iE 5O0ETF 42 #1& #eARztigdh. FiE424842 Wind & A £ B -F3#F F 53] 4 0.63%A=
1.07%, & F 2005 424k ¢ 35.95%H 48.38% 5455, X & & kAR AT HAA PT T I,

MEMEF LA, 1. ARE T B ARLRATIIE, 10 AFEAR T RK 7384 1270, &
F Wind —#& 41 6411.76 Z 1L, 1&FAMA 2.31 ZALL; JXHT (M2) Rk
10.3%, 1&F Wind —# 4 10.45%, S5aM{E+F. 2. EAARTILERES, EAEF
B RILE B WS A A 0.6%. 1.23%.

%1 2023 4 10 A &5 % NHKE

&% A Wind —# i a A

PMI 49.5 50.1 50.2

W PMI 49.5 - 50.6

CPI Rl it -0.2% -0.05% 0%
PPI [ st -2.6% -2.61% -2.5%
AR TR (12T) 7384 6411.76 23100
M2 Fl bk 10.3 10.45 10.3

FAPRIR: Wind, EEERAFTHT

WFARe EA, b EF4 ERASE 49.76 1071, 2023 ik RitiAA 531.851C
7.

B A#OE b, 2005 FA%k, LiE4z48. iR 300, F4E 500. #ldkm4EE 11 AT
¥ A6y Lk E 55 4 50%. 39%. 44%. 38%, #KtEI1E 5 A A-0.55%. -0.24%.
-0.12%. -0.36%, k1@ 45484 %] 4-0.53%. -1.08%. -0.18%. -1.39%, %A k5% k4%
I EINTME,
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1 2005-2022 4 11 A F¥ A8 mkekid (%)

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022

mEiEgEds miPiR300 mFiE500 mddbdRds

AR R: Wind, #HBIERFRLFT

FINEh b, 1. EJR E ARGk L AT, W Tk Ek . AR 500 4550 A0 T IA K48
SRR EE SR A 1.94%. 2.24%. 2.37%. #3E Wind, £E 10 A CPI &R +g/F A2t
i, AarkTHRREE, BT MM ERMERFRE—FT 4L, £ 2T RERMSET
BA, ERKAE TR, 2. #/3%E Wind, 2T, 2K E 50, iEXAKAE T Tk
M BK L, FFRUE R T Adk. 3K, BEFEHEERIBEE E T/, 29X
R, R TAFIS R H AL B HR T e R, A ) ik B, hEE RS E
A A 2B S 0913 AR, AR R R e IS R B 2 F ATk,

F RS E, 1. A SAR #4784, Wind £ A 353LF 10 A 27 B &) £ RakEnst b
fi, BB FEAEL: 2. BIBRABIT Wind ZBAT L35 E b 0939 KR FI I 5L, LT H
¥iFa-A 98, 4 F 2021 Ak b4y 63% 545 8.,

B2 2021 Ak Wind & A 8% R L Esi 5 A %

6200
6000
5800
5600
5400
5200
5000
4800
4600
4400

4200
2021/1/4 2021/6/4 2021/11/3 2022/3/31 2022/8/26 2023/1/31 2023/6/28

ENEF x5 WA e SAR

FH R Wind, AHBIESR T

D &IRA AR Wind Z 44T kIs4009 8 B 13 B, 21 HEF 8 AHKMA, AR RENES B IDREMN A E, TR B T HTRHRVRTLE DI,

4 181k B XS 6915 SR E ik 42 B
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B3 2021 Ak Wind & A 8RR TR REBHIERT LA H
6500 1
6000 0.8
5500 0.6
5000 0.4
4500 0.2
4000 0
\e \e > > > \e \e \¢ > \e > >
ORI N A - M P
D P P NG DY P P BN DY DY DY I\
Tt (hh) e WindAA
T RR: Wind, #HBIERHR T
i ARIE Wind 48T LI8 5 E 40t A
ARAE i F LA AT 4L A 69 £ 24R 45 (3R 4 Alpha 5 A BT A ), &AN
RI, AT HaFEEAETH Alphas Wind 2 A Rk AR ZRF MR, Bk, &N
16 AT e dh AL ERF) 6 A A 69734 Alpha, T Wind & A R Ry £ 4.
X TAAregiFmit By kb m R, HAE A L RS, o TEHFT, BA2TH
AR EFHRH AT Alpha 4 0.19, 254464 B F P 2428 Tl Wind 4 A $54%
T+120 B #9454 10.69%.
B4 HEAFH Alphafe Wind & A £# B5 EHhEAFH Alpha £ ERFRRANKAE
7000 0.3 120%
0.2 100%
6000 o1 80%
5000 ' 60%
0 40% H‘
-0.1 o
oo -0.2 2832 ‘AAT‘A“T“T“w“A“fA‘ATmﬁ “m o) ‘l“ iaidasttalaat st “T‘T‘ﬁﬂtn‘““‘“‘*“m.“ ‘ ‘mmm“m‘ “MA\‘\ -
3000 03 200t \ et il el T
e o o A O e 3333288833333 888
QY O N A O O N0 QY QY Y O o A M A A AN dd d N O N H N NN
L CUC SRRZRZgRERRZRRERERESRR
e \\/ind4AA AN AT AIpha (£4, 6m) mWind4Alk# % (T+120) Fomdc s (T+120)

KRR Wind, ABIERAT T

FHRR: Wind, ABIERFT T

HBAVAK, HASH L, SAR F54769 RAZ 5 0A#; (23K i%35 4540 % LA £ 48
oA, XA, AT LA RIENGE K, KRB BEAN—Z AT R, Amss
AR i R T, TRGFEEOBMERK. A—F &, £8 10 A CPI
Mimta EARTRE, RBEAEERMMEAPREE—BRE. EWTFLE T, ML
WMFE 2 TAT, RERMSA LM LR A R m)a sk,

2. BFAFEAK: MMERBRAGEFE T, KA
FZ)ER

B Fa4F, RIERFIARTE BT TLE, RIFZRTHRERFKRER
AWM TREGILE. Bk, BFRGFZIATTHA B TR TEIEA7.

ARIB B S A R A A0 FARE (ABEBET47 (W+=) ——BFEHKR
2. BFRFY, KRAVERAEEM L. Bexttn ettt KIKB RS, BF s E2X w45
MEERTFRFAE., X THA0FEmit 755 m LR IF AL E RS,

TAETTHABRE 2023 % 11 A 17 B 6434583 432698 LR F oo mFE .

W 5ol Vi I LG 0915 SR FE A ik AE # )
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ERRIAZAR A RRIAZRRT
A2 EARTFRFERSFTRS (2023.11.17)
AN 2 1 f&AEAE HAA Bk
1AM £ 0.27 -0.60 -1.49 -0.49
Bt A8 & 0.75 -0.91 0.40 -0.45
KB ik & 1.01 1.38 -1.84 -0.77
% 2k HhE 0.46 -1.14 0.17 -1.66
ZodTH 0.62 -0.32 -0.69 -0.84
For kR Wind, EBIERFFR BT
ATOESHEFT NTE. KEE. HEA]. S RGEESNFEE R TAER

st A, P,
-aw,mﬁﬂ@ka%%ﬁﬁow

AR B TS 0.62, 1KAEIEE FH45E-0.32,

= AAV B F M

Be JHARTHELBFLSWFE

B7 REERTFHEE R FLeMFAE

3.5

4.0 1.9 1.0
18 0.5
3.0 3.0 1.7 ‘
16 0.0
2.0 :
2.5 1.5 -0.5
1.0 1.4 -1.0
2.0 1.3
0.0 1o 15
15 1.0 1.1 2.0
1.0 2.5
L0 20 SHE8858528 8388788758880
OS89 8588052324039 3788a3N AN ANOAN O AN AN AN AN® AN O A
AN AN AN AN ANOAN®DAN®AN® A 0285 8C 0387333820885 8°8 2984
5805805895803 0d58325383053d NSO A ANMMINODORNRO OO dAN® M
NODNDOAANMNINDINORNDRONO o dND M 2888dgdgdddadaddgdaddgdagdagaaaun
5833944999300 nNNa0ea2dd98 SO0 0000000000000 000000O00O
8888cZdggdgsdgdgsdgggdgyaNyNA NANCANANNCANANNCANANANNAQAQQQ
SNNCANNCANACNNCANNCNANNARAQAQ
— A (A d) B FMFE (L) — A (A d) — T (254
FobtkR: Wind, #BHE 5B AT Fert R Wind, #BE 5B 5T
= h A = > A
A8 HAABTAELBATEEAMFA B9 HEKRBTAELRATEEMFA
1.40 1.5 1.40 1.5
1.35 1.0 1.35
1.30 : 1.0
1.30
1.25 0.5
150 00 1.25 05
115 : 120 0.0
1.10 0.5 1.15 :
1.05 1.0 1.10 -
105 110 05
0.95 15 : 1.0
0.90 2.0 1.00
T R R L LR 0.95 15
9590580959058 959 05849590534 ENelnenilrnnlindsddoaaldag
N0 OO A A NOMMNIODNDNORNDOODDDOAdANOM AN ANSNO AN ANO AN AN OO AN MO AN M oA
583838304000 InugRiNeagaddlq 100 HO O 10O A0 H0O0 40O A0 H0 O o
88885555855555500858588808888 E82885d838SE08ER8S8350]QR
NNCAANNNCACANANCNCNCANNNCACAANARQN 8888dgddgdddgdgddgdggdgdgyyayNao
NN ANANNNNNNNNNANNANNNNNNNNNNN
— AR (A d) — TR (25 4h) — A (2 40) BFIGFE (H4h)
FARIR: Wind, B8 5FFR AT FALRIR: Wind, HEIERFFR AT

3. ATRMAMGE: HHEM. F. VK. BEFE FA R

-9 AT LB AR B

ARIE B8 B H PART 20K A 69 F B4R (UTkdb3h £ 5 TR 15— — ATk sk I
EY, #ZE 20234 11 A 17 B, A, &F. PR, B0l %2 IR 50947 LA
FstER ), AR AR 2 o947 L ISR LA EARRTAR KR, TR AR T T AL 2023 4

11 A 17 B a947 kA B AARRT £ — 8 49 AL

A B E T2 W15 ST A A 0
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FARIR: Wind, ERIEFFFR T
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HAITONG

ERk TAZHR ek TAZRAR 9

&3 ATk E LWL
ATk 2 AR 20231117 FHE 20231110 #AHE WHEZN

EZ 0.58 0.44 0.14

HREE 0.21 0.09 0.13

SRR 0.57 0.46 011

#A -0.63 -0.71 0.09

HEesR -0.51 -0.60 0.08

AR, 0.83 0.80 0.03

- 0.99 0.96 0.03

B E L 0.35 0.33 0.02

Zh B AL -0.02 0.01 -0.03

b
o

Ry
g
o
[N
©
o
N
D
o
o
a1

|

RARHGE -0.24 -0.18 -0.05

Rz -0.61 -0.54 -0.06

FARAT Ao -0.49 -0.39 -0.10

FoARR: Wind, EBIERFFR BT

4, W3R

T3 RGeS R AR R

o ik KB 445 Gk
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M AE Ak TAZAF R H PA
FFE 4wk TAZAF R A TA

AALA P BHIEA LB T EARL T ZIGMALTAS, AHRGIRLEE, . BNHE LRRE ., KRS TR 958 F212 &
R B THATFAZEE, KAATRIEZFE L ERMRTEN, ST BEL TR IR LI, FWEAR R T EE RIS,
LR TZATH Z F 0 IRE R0, HFuFE .,

A 9

AIRA A HBAE S A PR3] (AT BARARNE]") R P AR . AN E] REREMAMKE KRS RALH R P . EEMELT,
AARA o 6915 8 BT AL 49 F LI A RSIHEAT A 3T, BAERTIH LT, A &) RAHERT AR 42 A AR F 494547 1 257 5| 5
A FEATAR K S AEATITAE

AR BT FILAIEAULR AL 3) T LA AL L B FIBT, FARE PTIE 0 IE A RALTAT Y 090046 A RILTOBNT e
R, BRI M, A8 T L5 AREPTRAA . AR R —H 3R,

TIHA R, BRTHE, ABREFRGEE. HHARL R RS ZEPFELAE, THRELEI, CWEHF EIANFEF H5ke
BRBIF. MERAREER, RF EFXBEARS FOEMELRENLZEFSLF RN, AFEFTHHELT, HBIELARLFE
RIRAUA T AR RS T IR B 090 8) BT L ATOEAFFHATR &y, B 7T 48 04 3% 20 3] R A FARATIR S R AR 4.

ARG H TR i, REBFEBIESFTIT B @I, AFFRIRE AT 03 RAFEAT 7 KBTS X a9 N . ZEp 4Rk
A4S, RBERYSEBIEATEMA, RIMEATAZACI N 8] BRAG) E e XA . T AIRE FAER AR R SAFICRATITIY A AN
A R REAFTEAFIT. WK A RBERARALANE, SLBREBBIEFMRITHAFITET, FE 2R LR ABBIELAARAT, B
T ARSI AT MR Z 451 R Fa 2.

ARIE S EE Y A ALK G R B IEA S T, BB IEA NN A RN E] (2T QI IE AR T S L 4,

4 181k B XS 6915 SR E ik 42 B



