@ Adinx

ARk TAZHR, EEFRL RS
AwIEAR 20234 11 A 14 8

KR

(A BA EHHEBE R ——ZFN i
T TR B (20231112)) 2023.11.12

(Z Bk EAER A % GRU #9k5 K —
— Gk I A F R 4R
(20231106-20231110)» 2023.11.12

(FIEABE G )T, XEVAK PG ——
2 1bik A% 8 4R ( 2023.11.03-2023.11.10 )
2023.11.11

LTI A
Tel:(021)23219732
Email:fengjr@haitong.com
£ 45:50850512080006

ATV FR AR,
Tel:(021)23219395
Email:zhengyb@haitong.com
E£43:50850511040004

Tk R ACATRRAR
Tel: (021)23183940
Email:fxy15672@haitong.com

ERAZRNEESFEAF H—— L AL A
& (2023.11.06-2023.11.10)
RIE L.

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

o IFHMBAREALGERIZ, K ZE 2023.11.10, FHH L4 2892 R, AitHlAd
30280 1274, kA (2023.11.06-2023.11.10, F R} ), 2009 R ( L 69%) £
MBI BE AT, THREZLL EEA YTD (&K Z 2023.11.10, TFH)
WL H P A3 A A 0.75%F2-10.54%, EH#F 154554 1.13%F= 23.17%.

o NEANE, ZEAKEAL (LBRE. MBS, ZERE, TH) HKRBERIEKH
B, pREE, PAOEERSKEFAEFIN T RELS; YHEFRKE LK
HFEBKF LT GARP AR 4, sirhE, RREESKERS, $
Rib b h B E oA Z, 2T HELKERIK, FRELST, KB RIFRIFH
FEARAR TMT. P ahldfoil K8, WA PR F A 2.11%. 1.35%F=
1.42%, =/REEMHAEHE & LT 80%. it B Hife o akib = R
B RINKZ, W RIS R,

o LARXA IRIFRAASLL FASEAI . LA, YTD Foif —F4L BRI
RAF R A2 PRI S A A, 2UIRET B AL TIRETE, KEH 5
4 2.09%. 21.00%F= 23.49%.

o HABFRIZ. LA, HAK, #FEFMKETHRELRT IC 23 ARHKA
BE; AR, R R, MERIERF. BREN . AAEERBEELRT IC
Fu % KK B F IR

o M YTD Kk# A, 2023 FERIFIFI2A0HEEREF, Topl0. Top30 #= Topl0%
SALA A0 RN FE R A 27.78%. 15.46%F= 2.08%. T AT b A Fk =,
Top10. Top30 #= Topl0% % AL LA 4 A ATk 5.4 % 4 10.23%. 9.22%F= 1.92%.

o RBWARI. AT I IRFE LB FHIENFALE LB 23 F A
FOK B A A 0.39%4-0.52%, YTD LAt & A48 S A 5 5] 4 -8.88%F7 2%.

o MR T, BF RN, BARKAE, LA RLAE,
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EHRE AL ERIKAEHEAIL (2023.11.06-2023.11.10) .ocovrvcvevrccens 5
A AL YTD M BRI (2023.01.03-2023.11.10) .o, 6

B AL KA A4 E B B4 AL (2023.11.06-2023.11.10) oo, 6

TR TALRA A2 YTD i = #A I (2023.01.03-2023.11.10) e, 7
REAREMERAE 4 EF K @I (2023.11.06-2023.11.10) ............. 7
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VAl fE g

HAITONG

e Rk LAY, 2Rk TAZ B4R 5

ARk ARIFE A I kG Fe FAE IR B T o9 RN, R FHRIFH AN Iei
AeTH 6.

X EHRBELRS, RiL 8 M ERKZ A5 THE B A KT 60%4)-4id
BEFR ., fRRREA R FREN L,

ARG EHRBZLEEA, EEFHRALLET, JIRRIL 4 PR ZHBEHK
FTALE250%. #HIAX. TR HREHA PRAFd BTk A, HFEREL
K215 AN A AR 2 123) 100 122 ) 64 k4 (B A4e 3t ), SR B F3RIZ
Fa R A F R EATRBFBREHIDRELL R,

1. AT HRN
1.1 &4t

#BZ 2023.11.10, FHARE LA 2892 2, A itHLAE 30280 12, b, BER
ARA LB EFRIEE RS, 574 49%F 56%, il 5 ZA A E R K,

LEAA 2009 R (&b 69%) TR ALLUITIKAAE, FIA ZHRAELE LR
(2023.10.23-2023.11.10, TR ) KA A E@HF (25003 A 0.75%4 1.13%, & HIHE
# 11.62%.

SENE, ZEAL (LBRE, RIS, RERE, TR) YRBEERNK S
i,

Bl HRBELEAL EAKS AR (2023.11.06-2023.11.10)

EXLCE -5 X M RARES FARENEAEL REFREINESL
AeHg (R) _- 1405. 444- 1043
AEAH (L) _-)99.92 . 4978.60 - 8201.54
N - 2.90%] | 290% | -2.73% 2.71%
10941 £ L00% || L03% | L15% | -0.80%
2005 | 1% 043% | -053% 065% | -0.30%
30%4-fdk | 0.075 0.00% } -0.06% | -0.12% h 0.12%
A0% 5 | o 0.36% 0.30% | 0.28% 0.44%
ey 50044 # 0.75% i oo § 077w 0.81%
sovosr it | © 1.13% 1.08% I 1.13% l 1.22%
0% 4t | 0000 1.55% = 150% @l 147% 1.60%
80%4 2% | 0,025 2.09% = 1.99% . 2.02% = 2.38%
0%srtadt | B osox 201% | 285% E 3.41%
&AL 0 10 20 3 %
RoMA 0.07 i 0.00% 0.00% 0.00% 0.00%
10% 5455 | g 06 0.45% 0.45% 051% 0.43%
20% At | 0.68% 0.72% 0.72% 0.61%
sows i | 0.84% 0.88% 0.86% 0.76%
40% 574 5 0.98% 1.04% 1.03% 0.90%
=1 4k 50%% 12 4 00 1.13% 1.20% 1.18% 1.04%
0%z sk | O 1.30% 1.38% 1.33% 1.18%
T0%:-fidk | 0.01 1.49% 1.56% 1.55% 1.36%
0% 4 | 0.00 1.69% 1.75% 1.75% 1.58%
90% 42 % | —g.01 2.10% 2.25% 2.16% 1.91%
BAM £orw 6.43% 6.43% 5.00% 5.09%

FH R Wind, AHEBIESR T

iR A5 34 YTD( A E 2023.11.10, T R )ik s Fe w1545 57 4-10.54%
Fa 23.17%. HEXRE, ZEL LR B DA EFE D, RIASRESKEZE
PEREG, REREAASRREHGMMCERF.
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B2 EFHRHEEAL YTD KB EHEIN (2023.01.03-2023.11.10)

PR ALE GRARLGEEAE FBRIDEL AERILEL

BAHE (R) e ol vy | 1043

AAEAM (L) YTD EEzEE I oso: o760 [l  s20154

M 0.6 ] -42.95% -40.98% -38.17% -42.95%

10065 45 " -20.58% -20.62% -19.36% -20.62%

20% 12 2% 04 -16.78% -17.20% -16.12% -16.66%

30%% 4 # 02 -14.58% -14.91% -13.62% -14.16%

40%% i # 12.21% -12.59% -11.46% -11.66%

e 50%4 4 ¢ 0.0 -10.45% -11.04% -9.81% -9.87%

60064 45 s -8.42% 9.17% 7.41% 7.53%

70% 5 45 -6.03% -6.98% -5.05% -4.97%

80%%- 15 4k 0.4 -3.02% -4.31% -2.42% -1.89%

9004 45 L 0.75% -0.47% 2.32% 1.89%

xi e oo WG W som

M 6.12% 6.12% 6.41% 6.23%

1006445 o5 14.30% 14.61% 14.80% 13.76%

20065 1 17.20% 17.95% 17.58% 16.35%

30%4 4 # 0.4 19.59% 19.98% 19.62% 18.60%

40% % 45 # 21.40% 21.64% 21.63% 20.86%

=i 50064 4 o 23.17% 23.38% 23.30% 22.99%

60064 45 0.2 24.71% 24.72% 25.07% 24.51%

T0%4 45 5 26.63% 26.53% 26.58% 26.80%

80%4- i o1 29.02% 28.90% 28.87% 29.23%

9004 45 0.0 32.63% 32.58% 31.85% 33.10%

A 00 25 50 51.20% 51.20% 48.81% 48.96%

Wind, #iBEARATRPT
1.1.1 REAM&EZHRBLELEN
.« KNERI
KESEGBIFIARE RS, 23H T7%F 84%, ke bk, AL

Bl aAa @y AmA, FOEREHRTRELS. A5, LABRASKERT AKX

B3 AR WARELLEAKASHEN (2023.11.06-2023.11.10)

EHRB AL XA L oS4 B A
EEHE (R) 18 514] 95| 65
A (feR) LA DEZEoREl R < ] ssos43| 107500 40078
FoAME o1 s 290 290% 2.71% -1.45% 2.35%
10%4 4 4% ki 4.00% I -100% | -042% |  -042% -1.96%
200t | 1 L; 043% | -04s% | 023% | o3sw 1.71%
30%s % | 0.07 — 000% | -006% | 068w | o082% -1.59%
40%5 1 5 0. 050 0.36% l 0.24% l 0.99% I 1.27% -1.47%
e 50944 0.75% 0.61% 1.37% 1.48% -1.26%
60%%5 1 5 0.023 I 1.13% l 1.00% = 1.80% I 1.87% -0.90%
70%a k| 0.000 1.55% 1.39% 219% 2.31% -0.66%
80% %1% 4% -0.025 = 2.09% I 1.88% = 2.69% = 3.50% -0.34%
90%4- 1 % 3.06% 2.87% 3.54% 4.54% I 0.56%
RME 0.08 0.00% 0.00% 0.00% 0.00% 1.14%
10%fi 4 0.45% 0.47% 0.38% 0.32% 2.34%
20%%5 1 5 0.06 0.68% 0.71% 0.56% 0.52% 2.67%
30024 . 0.84% 0.86% 0.72% 0.62% 2.83%
a0%fgk | 0.04 0.98% 1.00% 0.86% 0.72% 3.07%
= $ik 50%%5" 1 5 1.13% 1.14% 1.05% 0.93% 3.37%
0% gk | 0.02 1.30% 1.30% 1.23% 1.14% 3.58%
70%%5 1 5 1.49% 1.49% 1.43% 1.27% 3.97%
8OvA gk | 0.00 1.69% 1.66% 1.59% 1.52% 4.25%
90%4- 4 210% 2.02% 1.93% 1.90% 465%
P o B %0 6.43% 5.03% 4.04% 5.09% 6.43%
FoatkiR: Wind, #BAERH AT
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\é) HAITONG Rk LA wk TAZ IR T
MYTD A= i AiA, DAY bk, REBEENET AREE,

B4 AR FTANSLES YTD KA FHHEAR (2023.01.03-2023.11.10)

EX S ¥ T R L e AN BRAE
AeHE (R) _-18 . 514| 95| 65
EAENE (L) YTD __4 I 3398.43 | 1075.10 | 400.78
oM 0.6 42.95% 42.95% 34.27% 21.17% 25.25%
10944 fjt 20.58% 21.01% 18.41% 12.06% 20.95%
200 ade | &4 £ 16.78% 17.35% 14.26% -6.79% 18.98%
30%4 42 4% 02 e 14.58% 15.04% 11.56% 3.77% 17.87%
40%4 4 3 12.21% 12.75% 9.71% 2.14% 16.18%
[ &1 50%% 1 4% 0.0 10.45% 11.09% -7.66% -0.53% 14.75%
60%%~ 1 4% -8.42% -9.36% -5.50% 3.00% 13.17%
0%k | 02 -6.03% -7.18% -2.82% I6.18% 10.30%
80%4 12 4% o4 -3.02% -4.49% -0.81% 82% -6.68%
90%4 15 4% ‘ 0.75% -0.70% | 3.55% 06% 3.97%
FAAL 0.0 25 50 50.07% 150.07% !z% !% | 2.50%
T i E 6.12% 6.12% 6.96% 6.89% 10.25%
10%5 15 4 0.5 KA 14.30% 14.57% 13.97% 11.73% 15.46%
20%4 45 4% . L i; 17.20% 17.58% 17.01% 13.14% 18.52%
30%% 1 4% 19.59% 19.69% 19.91% 14.81% 19.95%
40% 13 3% 0.3 21.40% 21.46% 21.98% 16.29% 21.69%
54 50944 4% 23.17% 23.23% 24.01% 18.00% 22.62%
60%4 43 4% o 24.71% 24.68% 25.70% 20.61% 24.34%
70%2% 1. 4% 0.1 26.63% 26.56% 27.11% 22.74% 26.16%
80%% 1 4% 29.02% 28.88% 29.87% 24.20% 28.84%
90% 442 4% 0.0 32.63% 32.55% 33.80% 31.64% 33.94%
RKAA 0.0 2.5 5.0 51.20% 51.20% 46.29% 45.64% 40.07%

Forb kIR Wind, #HBIERHR T
o RKHPERAE

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,
M_E B B AR T A, 3T AR KR R A IS Ae = KT 398 T GARP fe AR K
&

B o

A5 XREARKMERSELEAE L AKAEHEN (2023.11.06-2023.11.10)

EHMAKE GARP i i Ak Pl &%
RAHE (R) 201 ] 197 252 [ 77 | 65
A (L) +£A 2011.57 I 2390.99 I 2294.08 -63 | 400.78
FME 0.125 Py -2.90% -2.66% } 2.71% 1 -1.74% ‘ -2.90% -2.35%
10% 243 4% i | -1.00% -143% || -114% | -087% || -0.79% -1.96%
20%5 4 4 o j\; | -043% -0.96% : -0.91% : -036% | -0.22% 1.71%
30%4 43 4 0.078 s | | 0.00% 059% | 059% |  000% I 0.19% -1.59%
40%2 1 2 0.050 ! 0.36% -0.16% : -0.31% I 0.30% | 0.57% 1.47%
131 500651 4 0028 1 oms% 009% |  -0.01% 0.94% l 0.93% -1.26%
0% 1 4 I 1.13% 0.38% I 0.41% 1.38% l 1.30% -0.90%
70%4r 4 4 0000 J is5% 0.71% 0.66% 1o3% ] L1es% -0.66%
80%S it | -0.025 . 200% §  110% l 1.11% = 2.51% . 2.26% -0.34%
0% sk | o . so6% I 187% l 1.84% . 4.05% . 3.24% 0.56%
fxit amamas B "8 N W ™
R 0.08 o 0.00% 0.00% 0.00% 0.00% 0.00% 1.14%
10944 # e 0.45% 0.32% 0.38% 0.50% 0.46% 2.34%
0% % | 0.06 i 0.68% 0.53% 0.66% 0.70% 0.69% 2.67%
30%4 4 4 5::: 0.84% 0.65% 0.80% 0.90% 0.84% 2.83%
20%5 123 | .04 0.98% 0.80% 0.96% 1.05% 0.98% 3.07%
=it 500654 # 1.13% 0.95% 1.09% 1.25% 112% 3.37%
B0%A 124 | o gy 1.30% 1.15% 1.22% 1.41% 1.29% 3.58%
70%5 4 4 1.49% 1.31% 1.50% 1.58% 1.46% 3.97%
B0%A | o 1.69% 1.63% 1.64% 1.79% 1.63% 4.25%
90%5 4 4 2.10% 2.09% 2.09% 2.30% 1.95% 4.65%
R o 25 s 6.43% 3.84% 3.71% 5.09% 5.03% 6.43%

FH R Wind, AHEBIESAR T

MYTD K aAE oA, AR KLY EH, GARP KX,

Sl Wik I X 2B 094 B R Ak A2 B R
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\O ) HAITONG ERRIAZA 2Rk TAZRR 8

B6 REREIERSELEL YTD Kk#E@#EN (2023.01.03-2023.11.10)

EHRALE GARP A 45 Ak B E
Ae#E (R) 201' 197' 252 -177| 65
KERE (L) YTD BESEEREEl] 201157 | 230099 | 220408 [JESEEE: | 400.78
Bl e 42.95% 25.92% 32.58% 30.76% 42.95% 25.25%
%A |, it 20.58% 13.39% 16.21% 19.48% 21.38% 20.95%
209415 % o Y 16.78% 10.70% 12.73% 15.73% 17.51% 18.98%
30%aadk | 0.2 N 14.58% -8.25% -8.15% 13.07% 15.13% 17.87%
40%F 5 12.21% -6.03% -5.82% 10.60% 12.92% 16.18%
T sovemae | ° 10.45% -4.72% -3.79% -8.33% 11.25% 14.75%
6%ttt | -8.42% -2.86% -1.16% -5.50% -9.63% 13.17%
70%4 4 3 -6.03% -1.56% 1.30% 351% 752% 10.30%
80%A a2k | 0.4 -3.02% -0.33% | 475% -0.46% -4.85% -6.68%
90944 % 0.75% 2.46% flo7a% J7e7% -1.01% 3.97%
KA 0025 50 150079 B 55 i50.07% % 40,929 | 450%
LU . 6.12% 6.23% 6.12% 6.89% 7.81% 10.25%
10%a 423 | 0.5 4 14.30% 11.15% 8.95% 15.14% 16.23% 15.46%
20%4r 4 # bl 17.20% 12.62% 10.90% 18.70% 18.95% 18.52%
0wt | O P 19.59% 13.86% 12.17% 20.70% 20.87% 19.95%
0% a8 | o3 21.40% 14.93% 13.83% 22.61% 22.58% 21.69%
= 50944 3 23.17% 15.97% 15.57% 23.80% 24.05% 22.62%
60%s izt | 02 24.71% 17.08% 17.78% 25.52% 25.51% 24.34%
0% | g 26.63% 18.27% 19.66% 27.02% 27.22% 26.16%
80%4-4 4 29.02% 20.61% 23.47% 29.25% 29.62% 28.84%
90%stazk | 00 32.63% 23.28% 26.84% 33.83% 33.28% 33.94%
R 0 5 51.20% 37.70% 38.52% 45.64% 51.20% 40.07%

PR IR: Wind, 8 EABF R AT

1.1.2 REIMHEEHRBLLEI

A TFHREANH B RARERER S, 554 57%F 58%, MERER L4695
ERAK, A A AN L RK., RAEAKAFEORIAE, NEEASIKER

5, PREFBHUELKRZ, 2TPELKERMK, 122H .

B7 FRBELAL EAKBSSHEAA (2023.11.06-2023.11.10)

EXLS B % ] Eek PR R

RAHE (R) ] 270 sl so2
A (L) RAAL I B0 | 132078 | 1800.00 [ sa152
e SN o125 | 200% | 235% | | 250% |  -225%) |  -2.90%
10% 44 % .- -1.00% -0.97% 075% | -0.68% -1.16%

20% 44 | -043% | -046% |  -0.29% I 020% |  -0.58%

sownaz | 0 [ 000% | -0.11% 0.14% 0.79% 0.15%

40%2 2 3 0.050 I 0.36% | 0.20% h 0.79% I 1.13% L 0.63%

50064 4 0,025 l 0.75% | 0.50% l 1.12% I 1.44% l 1.06%

60%4r 12 4 0000 I 1.13% I 0.84% . 1.59% I 1.80% I 1.45%

T0%4 4 4k 1.55% 1.22% 2.40% 2.43% 1.92%

sovworrizs | 0P = 2.09% l 1.68% = 3.07% = 2.93% = 2.43%

90% 45 4k -0.050 . 3.06% . 2.53% - 4.40% . 4.29% . 3.41%

F M 3567 _ 0.00% 0.00% 0.00% 0.00% 0.00%
10944 # S i 0.45% 0.40% 0.39% 0.59% 0.58%

20044 4 0.68% 0.61% 0.71% 0.84% 0.81%

30%4r 1 4 il 0.84% 0.76% 0.88% 0.95% 0.96%

a0%irtize | 0% 0.98% 0.90% 1.03% 1.07% 1.12%

500654 £ 0.03 1.13% 1.05% 1.18% 1.25% 1.26%

6004~ 4 0.02 1.30% 1.21% 1.32% 1.46% 1.41%

70%%- 4 4 0.01 1.49% 1.41% 151% 1.60% 1.56%

80064 £k o 1.69% 1.63% 1.65% 1.77% 1.77%

O N 2.10% 2.08% 2.09% 2.07% 2.19%

RAM ) 6.43% 6.43% 3.82% 5.02% 5.09%

FA kR Wind, BB EABE AT

M YTD KB A A, iézb%”ﬁu/\ﬂfﬁ% R RIBSHF. 1aibshR oA
SR G, 30%VA LG R F R T HARE, 20% VA T 892K T 7 3%-F 39
KF. bTHEERBESANEFERS, ﬁkEME%ﬁﬁﬁ%£¢ﬁﬁe

Sl Wi I X 25 6945 B E AR B 9
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\d) HAITONG TR 2Rk TAZRR 9

A8 FREMBkEL YTD KA W#HAIA (2023.01.03-2023.11.10)

ITHRE AL ik wHE LS S Rl
AeHE (R) _- 1645 I 270 I 175 - 802
A (L) Fl R _-28.66 | 1320.78 I 1899.09 - 9531.52
R s i 42.95% 34.27% 42.95% 41.20% 40.61%
10% 44 4 PR 20.58% 18.72% 21.17% 22.98% 23.45%
2001 4 0.4 Al 16.78% 15.93% 17.53% 18.16% 18.68%
30065042 4 s o 14.58% 13.45% 14.52% 15.53% 15.81%
40954 # 12.21% 11.66% 12.26% 13.07% 13.59%
i 500644 4 0.0 10.45% -9.95% -9.93% 10.41% 11.70%
60%sfadk |, -8.42% 8.11% -6.89% -8.80% -9.48%
70%2 1 4 -6.03% -5.91% -3.47% -6.07% -6.85%
80%sr ik | 04 -3.02% -3.37% -0.53% -4.09% -3.22%
oottt |, 0.75% -0.15% J6.21% | 3.:36% 1.79%
st o2 3 T A )
HAME 0.6 6.12% 6.12% 8.14% 11.87% 7.81%
10%2) 42 4k 14.30% 13.00% 15.16% 17.07% 17.12%
200ttt | 0 17.20% 15.78% 18.84% 21.23% 20.26%
30% sk | 0.4 ' 19.59% 17.90% 22.21% 22.99% 21.94%
40%%- 4 21.40% 19.66% 23.65% 24.97% 23.53%
E sowniate | 00 23.17% 21.36% 24.98% 26.72% 25.32%
60% 24 | g7 24.71% 23.06% 26.63% 28.15% 26.93%
70%% 4 4 26.63% 24.60% 28.51% 30.15% 29.24%
sowntase | O 29.02% 26.68% 31.09% 33.58% 31.56%
0% | o 32.63% 29.62% 34.55% 35.77% 36.00%
KA 0.0 25 5.0 51.20% 45.66% 51.20% 47.62% 48.81%

PR IR: Wind, 8 EABF R AT

i%*é‘ Aed, PHEFZORSPEE RS, HRAZ. NERKE =R
A, KAERINRFHORERAE TMT. PiEhlE il RE, KEAPEE,FHAH
2.11%. 1.35%7&: 1.42%, Bk EA%F Lkt 80%. b E HiAa gk T R
KBEINKRZ, HERBKBERAK. HRAee = REARKDH.

B9 XRARELLEAKASHEAA (2023.11.06-2023.11.10)

R T™T DXLE ol E# i £
Ao (R 802 111 soff 333 120 159] 29
REHAE (L) i 2 4F 953152 1427.41 81396 ]  s077.38 1546.82 247738 | 18858
Rl 290% || 075%| | -271% 290% || -120% -2.73% -2.66%
1tz | O 1.16% I 037% || 208% | -007% { 073% -1.81% -1.43%
200tk | 4% ossn  f|  101% 4% ] 0.38% l 0.92% -1.49% -0.96%
300645 4 0.06 0.15% l 153% || -114% § o7a%  §  108% -1.26% -0.56%
40%sr sk | 0.04 0.63% 191% || -0.69% 1.08% I 1.24% -1.04% 0.00%
¥ 50% a4t | 0.02 1.06% = 211% | -0.10% 135% @ 142% -0.84% 0.15%
60%s 44t | o0 1.45% 2.42% l 0.42% = 1.86% = 1.68% -0.70% 0.42%
0%k | s 1.92% = 280% @ 115% 2.38% 1.93% -0.53% 0.60%
B0% it | 243%  [lls6s% . 1.83% . 2.92% . 2.15% 0% 101%
90944 4 sa1o  [JBesx W 215% JBsov Tl 262% 0.39% 1.84%
A ’ T N S o - = 2.01%
Rl 0.0 0.00% 0.07% 0.00% 0.00% 0.35% 0.00% 0.18%
R S . 0.58% 0.82% 0.49% 0.50% 0.81% 0.64% 0.34%
2006574 4 0.81% 112% 0.61% 0.69% 0.91% 0.90% 1.21%
sowmrus | O 0.96% 1.26% 0.81% 0.84% 1.02% 1.09% 1.40%
40% 1z 4k 0.03 1.12% 1.32% 0.92% 1.00% 1.12% 1.21% 1.58%
R 50% a4 | 0.2 1.26% 137% 1.20% 111% 1.24% 1.50% 1.65%
60%srtxdt | o o 1.41% 1.44% 147% 1.25% 137% 1.63% 2.02%
70%4 4 4 1.56% 1.55% 153% 141% 1.58% 1.79% 255%
sowmrize | % 177% L77% 177% 1.59% 1.84% 2.01% 2.72%
0%s e | 001 2.19% 2.25% 251% 2.00% 2.09% 237% 3.71%
KA 0 s 5.09% 5.09% 2.93% 5.03% 2.89% 4.04% 3.84%

FA IR Wind, #EIEABFRHT

I YTD M EAE A A, TMT. £akib™. M EHREASRBGEANS
4l§iig§ri% 5 J’_/ﬁ?)g] ﬂ}]g/i\‘&»’ Jéﬁérxm, TMT. ‘:P%%% 3\7']5\?[:? 4 A KE;E/\Q/J @jﬂi!bk
X,

Sl Wi I X 25 6945 B E AR B 9



N

ON Ak fa %
9/ “Haitone

ARk TAZAFR

4@k TA2 B4R 10

B10 RERFAA YTD K #E BHBEAAN (2023.01.03-2023.11.10)

ol T™T LR N Pl E % i LRk
EasE (R) 802 111 50. 333 120 159 29
AEAMR (L) il 4 AF 9531.52 1427.41 813.96 I 3077.38 1546.82 2477.38 188.58
S 0.6 40.61% -;‘24.67% -131.64% 4140.61% 26.56% -23.29% -22.56%
10%4r 15 4 o £3.45% -‘!13413% »:29,97% -‘F9,40% 16.77% -:m.gs% -:M.so%
20%4 1 3¢ -18.68% +10.20% -18.35% 23.86% 14.55% -15.81% -14.06%
3% EE | g, -15.81% -5.829% 12.99% 2067% 12.12% ha37% “12.29%
40% 4743 4% | 113.59% 2-322% -1&1.63% -:ua.ao% -9.63% -;:u.gg% -111.60%
i3 500434k | 0.0 411.70% [-151% -8.78% -16.07% -7.56% 1117% -8.33%
60%% 1 4 -9.48% | 1.67% 1—516% -‘hs.w% -6.20% -ﬁo.og% 1—6.40%
[ -6.85% 4.46% 1-4.20% -11.94% -4.59% -8.87% [-1.45%
0%k |, -3.22% km% %—1.88% 1—9.19% -2.25% E—7.oe% 117%
90%4 43 4 1.79% 8% 4.76% |-5.22% 1.27% -2.69% 5.63%
A o 5 40.92% h hw% 82% Blooo 87% {.16%
S 7.81% 12.94% 13.65% 8.41% 14.33% 7.81% 8.92%
10%%- 4 4% 0.5 17.12% 18.76% 15.25% 19.26% 20.23% 17.17% 12.19%
200413 4% 20.26% 21.82% 16.48% 21.78% 21.74% 19.31% 13.32%
0%k | 04 21.94% 23.53% 18.10% 24.07% 23.10% 20.87% 14.21%
0% it | 23.53% 25.38% 19.75% 26.03% 24.36% 21.66% 15.58%
=ik 500413 4% 25.32% 28.44% 20.81% 27.82% 25.36% 23.07% 16.48%
60%5 ik | 0.2 26.93% 29.43% 22.06% 30.51% 26.52% 23.80% 19.52%
70%% 1 4% 29.24% 30.44% 25.52% 3251% 27.70% 25.32% 21.50%
0%zt | 31.56% 31.68% 28.62% 35.88% 29.85% 26.53% 23.86%
WEs | g 36.00% 34.81% 42.89% 40.37% 31.41% 28.25% 25.96%
FKA 0 5 48.81% 42.92% 44.07% 48.81% 38.36% 32.43% 26.88%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

FHALENL A, LA E ERE/BARADTRIEARS LS, BT
A, ERAEA 3AAEAF G, ek g N4 TF R =, £+, LA, YTD foif —
F B FINRIFO RSN AR FIERIAREL RSB A 2UREARFETIRELRE, KA
MR 2.09%. 21.00%F= 23.49%.

A1 AEAFHHIHRALS (RE 2023.11.10)

AR E-% ok P¥ v ¥ LAk E
165531.0F FASIRIR S K% A padt- 3 2.09%
090019.0F KARFE A H R 1.88%
004685.0F B UIRET Srah ) 1.48%

YTD dk

17.54%
19.52%
21.00%

Bl
22.88%
14.20%
23.49%

K& REME  REER

ANk
N
ANk

st
L
s

&
R
&

AR Wind, EBIESFFRT T

2. KB FIRIE

ARRATRA — R R RBE T AR A X ZNETET, LHRIREMGEIN.
Je Bde RIFZT #E T, RAVFF R £

¥R RA AL AOMEY AT HABH IR AL N, BFRESTENR.
TAaF, 47 BF ICH At L. AmEs. TmEhfinEls, 67 % kAR
2 AT R B T MK B HEF 69 topl0 AR 4L A top30 S AR AL A F7 top30% S AR A4,
b, HOR ARG B AN ERAS, (i TRAH B FEGLELS §H
EAkAE A ), B, IC Ao % kAR AA AL, BAMAK, BFRIMET.)

LA, RE, #FFUETRELET IC 3 ABHMEKS; AFE, e
KIAR. KB EIEAF. BIRREH . AAME AR ER T IC A2 % KB RIKFR.

A YTD ¥ & A, 2023 SFARINRAF64ZEHEER T, Topld. Top30 F= Topl0%%
AL At AN 32 40 7 A 27.78%. 15.46%F= 2.08%. T AT K4 B T2, Toplo.
Top30 #= Top10%5 A48 At B AV 3 2 3] A 10.23%. 9.22%F= 1.92%.

YRR AMEAUAREMEAMIC R A, LEER (6 AK) BF{EA LA, 11 AmELSUAE 9 AmELKEZ AL RS, FmEAHIC 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
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ON Ak fa %

& ) HAITONG e IEMR ek TEER 11

B11 LR B FmEAHEF &I (2023.11.06-2023.11.10 F= 2023.01.03-2023.11.10)

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 6.45% -6.92%  3#6%  3@3% -0.96% 5.27% -1.21% 5.89% 0.27% 0.52%
HLEwEk 1 0.57% -0.04% 6.|2% -1,38% 0.50% .52% -0.08% 4.25% -0.02% -0.89%
FIE L E 1 0.21%  0.62% a.ls% -1142% 0.14% I.aa% -0.08% |3.74% -0.02% -0.87%
Rtk 1 -1351% -10.75% 4.|55% 1441% | 2.41% l 1.72% 0.65% I3.60% 0.04% 0.38%
J I 45 47 FATHBLA () -1 20.67% -30.17% 12.#8% 11 0.06% i.za% 0.04% i.zz% -0.15% 1.92%
FALTFATH S F -1 -64.48% -58.75% -13.81%  8if8% -0.86% .34% -0.87% 33% -0.96% | 2.01%
FR =i -1 55.24% -47.32% -16.75%  482% -1.38% ‘s% -1.25% =;.72% -1.03% 1.52%
Y ] T_alp (CAPMA ) 1 -10.11%  -8.82% 1.b9% 2185% -0.94% I 2.32% -1.00% i5.4o% -0.49% 0.56%
alpha (CAPMA ) 1 21.28% -1589%  0.50%  2811% | 2.41% 5.17% 0.79% 2.95% -0.16% 0.79%
T_alp (FF3A) 1 -34.93% -18.93% -23.25%  -2,24% -1.67% IsAos% -1.82% f 1.46% -1.44% 0.35%
alpha (FF3/ ) 1 45.74% -27.68% -2267% -1.81% -1.94% -9.55% -1.75% -0.16% -1.44% 0.62%
alpha (FF5) 1 -1141%  -7.84% 8.|6% -4134% 1.56% -0.49% 0.87% -1.83% 0.25% -1.42%
alpha (FF5f ) 1 -33.80% -20.11% -19.78%  -1.86% 0.47% -0.24% 0.10% -1.84% -1.11% 0.11%
T_alp (FF5A ) 1 2167% -1056% -17.03%  -3,53% -1.17% -3.05% -1.09% -2.63% -1.19% 0.22%
alpha (FF3) 1 -17.15% -11.54%  7.88% 1.29% -6.44% 0.97% -3.83% 0.11% -0.69%
KA KeRAE (&) -1 -1.03% -1.16%  -1.40% 0.32% i7.51% 0.43% i5.39% -0.13% 0.81%
A b e 1 0.25% -350%  0.59% -0.30% 0.14% -0.48% Is.az% 0.01% 0.71%
AApE (491) -1 .|2% 2.}3% -0.59% -0.24% -0.92% -0.25% -1.12% -0.20% 0.65%
KB % 1 % 12.38% -12.00% | 3.04% -6.39% 157% 2.11% 0.88% -1.02%
Ho R4 R E -1 ! 12.48% 15.'4% 1.20% - 0.35% .6% 0.56% 2.08%
BFE (B7) 1 2.8 258 shew 400% | -303% | 1e5% | 1.96% 1.04% 0.06%
#FF (Rir) 1 4.|11% r 1.59% 0.66% I 2.89% 0.84% 1.25% 0.22%
e R 1 -254% ﬂ 0.35% 0.31% 0.33% 0.76% -0.08% -0.75%
FORGHF 1 9.17% 257% -4.02% 0.88% -1.50% 0.38% 0.49%
THHAN 1 -2.66% 5.72% -8.95% 3.07% 6.47% 2.18% 0.20%
i 35 T bk Y ] 1 -9.03% 3.76%  +13.51% I 3.41% 7.73% | 2.12% -0.41%
47k fie B 1 23.39%  -11.24% 3.18% -9.78% | 2.32% -8.92% | 1.46% -1.56%

FeA kIR Wind, #EBIEAHE R T

3. Aok s

Kk F, AREHNEEAMZELR FRABM. REIAHERFHERELRAT,
FERASFINRART1F0. AL isRalekd, 2FEFE»R S 30
RESFREE, MELLALs. A EAFF0 3. 6. 94 12 Ak, REEPE
TR . AEAH Wind 8RR A AT 4.

A, RS I I E F R FILE A A 0.39%H2-0.52%, H 1 E AL E
Fa R FNHE A A 0.56%F2-0.59%, ZAnF 443t lk H A K 5 4 5 4 -2.02%F=
-0.51%, YTD %34k 35 FoA2 ZIK 3 45 4 -8.88%F= 2%.

Sl Wik I X 2B 094 B R Ak A2 B R
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B 12 Ae4hikia o ek i % (2023.01.03-2023.11.10)

0
2.00% 0,390 0-91% 0560 L14%

-2.0206+51%

-2.00%

-4.00%

-6.00%

-8.00%

-10.00% -8.88%

-12.00% -10.88%
A MTD QT YTD

WALt A4 B Windfh IRRG A A 484

FH R Wind, BBIESFFR T

B 13 A Aehikn b6 R3H44E (2013.07.01-2023.11.10)

7 2.5
6 2
5
4 1.5
3 1
2
1 0.5
0 0
S D N G R LG
FOR; A o—f kA em—\Nind {5 RS SRR 2
bRk Wind, #BIEABFR AT
R 2 Aenapmb ey aF A k£ (2013.07.01-2023.11.10)
Win A & Calmar
wr omeme UERERS BE TRE ok o
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 47.25% 43.17% 4.08% 5.02% 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 68.29% 55.91% 12.38% 3.94% 2.01% 17.5 34.4
2021 24.28% 7.68% 16.60% 4.43% 4.47% 5.5 5.5
2022 -15.06% -21.03% 5.97% 4.56% 5.14% -3.4 -3.0
2023 -8.88% -10.88% 2.00% 4.53% 2.61% -2.3 -4.0
AR A 16.57% 9.30% 7.28% 4.57% 9.22% 3.6 1.8

FoA KR Wind, #8AE 57 AT

4. R

B F £ O, BARE R, B L5t 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

AARA F BEA LA T 0 EAL R S R P, Ay IR A, k. BVl B AR, AR AT R 0 S A 1S 6
MR O THATAE L, KAARRIELFE GO AR TN, SATEHREFEA R LIBAE, HWTE AR T A4 LIS,
B RZAEATE ZF5 IR ERFR, 45k F .,

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
Lokah. ERFIRE, AN TA b S AREFRAA T IR RS0 1%

WA R, BAE R, AREFTRAGE L. AL R AR LR AL, FHRETER, ©WEHH EIANANE P 45k
HFEBAF. MERARE R, BP RHBAREFOEMTELRENLTHELEHTRL., BEEEFTHEALT, HBIEARLHE
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
ARAEARE N B P AR, REBBIEFFRAT B @A, RAFRIRE GIETE N TIFAEAT 7 KAMEETH X a9 N . L HF R
e, RBRSELETIMA, ROAEFTIRICALN G A G Hpb 7y XALF . PR ARE TR AT TRSATFICRARITIE A A
B BTIAT REAFITEATIC. W8GR BRI AR, £ LR B AIE SR BT BT AT, HE5 2R B BB iE A rr, B
TAFAE AR IHATH M R Z 09 7| A A=,

ARIE T BER AR R BAER LT, BRSBTS 4928 T B O IE AR T S L 4,

W4 1 i E XX E 6945 B TE Ak R



