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LERAFHE —RAKXKEXLAEAFH——FhL
E A (2023.11.20-2023.11.24)
RIE L.

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

o IFHMBREALGERIZ, K ZE 2023.11.24, FHE L4 2891 R, A itHAE
30016 1274, LA (2023.11.20-2023.11.24, TR ), 647 R ( Ltk 22%) £3)
BEEEHITHEAE, TFHMHELEEEF YTD (£ £ 2023.11.24, FF)
W A5 A] H-1.03%42-10.93%, B FA5H 55 A 1.65%F= 23.17%.

o HEMNE, ZERAL (LERE. BIKRS. RERE, TH) 9B RIEA
B, S REE, PEEAERIKTRELRE, PELLKZ; MEF GARP #
AR B FDFCIR T HE R RKELE. SHEE, 2T HFEFER LI
ARG, BHEAELRZ, REELLKBERK., ERELS T, KARARS
PREIRAZED. HFAeakb > RiE, WA FPIEHNF A 0.45%. 0.45%F=
0.33%, Bk A48 Ekigit 60%

o LEARXA 4ARIFHIRABELLL FASERIG. LF LA, YTD Foif — il
FIREFOEE AL T RITAH . 2UINZTRALTIRZT R, KEFHH
2.42%. 24.63%%= 25.31%.

o HEBEFHRIE, LA, KAEX., NBX., &R HEFSHIERTF IC 5
MMPKBERG:; AFE, WL, KALEAF. &R H. ERMEEAA
JBBF IC Fo % Kl 5 RIS

o M YTD Hk# A, 2023 FRILFIFI2A0HEEEF, Topl0. Top30 #= Topl0%
AR A0 R E 5 A 4 30.49%. 17.04%A= 2.54%. TFATHHHRA (A)
F 4%, Topl0. Top30 = Topl0% % A 40 A 44 42 Mk 354 7] 4 12.85%. 10.85%
#2 2.52%.

o RAHAEIN. TR FEAMZ LR FMENGFREL LRI IKE AR
AL E 4 5 4 -0.65%F= 0.51%, YTD 25k 3 Fo AR 50K 35 5 %) 2 -8.73% F=
2.66%.

o MR T, BF RN, BRI, hLLHIERLAE,

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

A1
B2
A3
A 4
A5
K6
"7
A8
A9
A 10
A 11

K12

A 13

EHRE A ERIKAEHEAIL (2023.11.20-2023.11.24) .ooovvveees 5
A AL YTD B BRI (2023.01.03-2023.11.24) .o, 6

B AL KA A4 E B B4 AL (2023.11.20-2023.11.24) .o, 6

TR TALRA A2 YTD i = # A I (2023.01.03-2023.11.24) ..o, 7
REAREMERAE L 4 E K # @I (2023.11.20-2023.11.24) ............. 7
TR AR RAMELRAE L4 YTD d s =4k I (2023.01.03-2023.11.24) ........... 8
RIS A4 b B B R I (2023.11.20-2023.11.24) oo, 8
ARk A A YTD K #A @ # A I (2023.01.03-2023.11.24) .ocvcvcevecececeeee 9
TR R AA R A I REIL (2023.11.20-2023.11.24) oo 9
FRFEAA YTD A= #AI (2023.01.03-2023.11.24) ..ooveveverrrernee, 10

L R B A 2 AR F £ I 2023.11.20-2023.11.24 F= 2023.01.03-2023.11.24 )

11
AR A0 E E (2023.01.03-2023.11.24) v, 12
B AR A0 B8 (2013.07.01-2023.11.24) cooveeeeeee e, 12

5o 1k I L2 6945 B FE Aa ik 42 B 7
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ON Ak fa %

\.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?“)\/’;? @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 8 64 k4 (B A4e 3R ), A B F3RIZ
F R AR N R T HIF LG W EHRBLLH,

1. AT HRN
1.1 b %%+

B ZE 2023.11.24, FHRHE kA4 2891 2, A4 30016 124, ¥, BER
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

LRAK 647 R (hb 22%) FHMB RS LIMINEHIE, FIH T HRELL LR
(2023.10.23-2023.11.24, FFR]) d# e T 1o 857 A-1.03%4 1.65%, & &K
# 4 4.99%.,

SEANE, ZEEL (LERE. BIRRS. ZERE, TR) ki 2N HE
i,

Bl HhRHELAEAKBEHEEI (2023.11.20-2023.11.24)

IHRake hRRSEERS HTAREEEAL AFRENLE
EEEE (R) ] il 1oes
AR (L) LR _‘39.34 . 4935.87 - 8140.38
R ‘ -9.04% -#.04% -7.63% -7.53%
10%4- 454 | 0.050 -3.36% B.17% -:3.48% -8.49%
0% A2 | oo -2.49% -.1‘2.38% -;2.50% -2.58%
30% 41 -1.91% -1.84% -1.80% -2.04%
aovontaze | 00 -1.42% -11.37% -1.34% -1.51%
[ 50%4- 44k | -0.025 -1.03% 4.01% -é).87% -1.11%
BO%AEH | o oo -0.68% -%J.eg% <(;J.56% 0.72%
70%5 4 4 -0.31% 0.29% -b.13% 0.37%
sovoarfasc | O 0.10% 4).11% 4.38% .00%
90%2 45 £k | -0.100 Io.ez% 55% '96% |.51%
sk W m o9 h sewe  hosw
FME —— 0.00% 0.00% 0.00% 0.00%
10%artate | 00 0.65% 0.68% 0.61% 0.63%
20%5 124 | 0,08 0.93% 0.96% 0.87% 0.93%
30%4 45 4k 1.14% 1.16% 1.11% 1.13%
aovesr iz | % 1.38% 1.39% 1.39% 1.37%
=i 50%4- 424 | 0.04 1.65% 1.66% 1.65% 1.66%
60%4 1 4k 2.02% 2.01% 1.98% 2.07%
0wt | O 2.47% 2.42% 2.44% 2.62%
80%2 14k | 0.00 3.01% 2.93% 2.94% 3.15%
90%4 4 4k 3.81% 3.77% 3.68% 3.97%
AR ¢ ® “ 9.69% 9.69% 7.49% 7.62%

FH R Wind, AHEBIESR T

FiA £ 3h A 4 YTD( A E 2023.11.24, F B Mk & Fa = 4 15405 %) 4 -10.93%
Fa 23.17%. »EAAH, ZRKELOKEFDBEIEFE, RGBSR LSKAEE
FEEDG, RERENEALSRRKDHYSLERS,

T 4ol 3 B XX G 6915 SR E A2 7 O
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B2 FHRHELL YTD KB WHAR (2023.01.03-2023.11.24)

ZRAAE RERIAASL
EAHT (R) sl 10s3
EAAK (L) YTD 403587 ] 814038
M 0.6 -45.89% -42.55% -41.55% -45.89%
10%4 1 4 miﬂ;%z 21.41% -2151% -20.11% -21.55%
209%5 15 0.4 RERER 17.71% -17.86% -16.69% 17.76%
300641 4 02 415.00% -15.43% -14.26% 14.70%
40%2r 15 3% 412.90% -13.54% -12.15% 12.15%
1 &1 50% 515 4k 0.0 410.93% -11.56% -10.22% -10.32%
60%24r 13 4% -9.00% -9.74% -8.20% -8.27%
70%2r 15 4% o -6.43% 7.56% -5.39% -5.43%
809415 4% 0.4 -3.38% -4.45% 2.52% 2.41%
90%4 15 % 0.73% -0.82% 1.61% 1.81%
RKAL 0 2 4 - -% !% !
RoME 6.12% 6.12% 6.41% 6.23%
1096442 % 0.5 14.31% 14.65% 14.80% 13.76%
20%4r 15 3 17.24% 17.99% 17.58% 16.39%
30%4 13 0-4 19.60% 19.98% 19.73% 18.60%
40%:r 13 3 03 21.42% 21.64% 21.73% 20.90%
=t 5004013 4% 23.17% 23.37% 23.30% 22.99%
60%2r 13 4% 0.2 24.71% 24.72% 25.07% 24.55%
7004 # o 26.64% 26.58% 26.61% 26.80%
8094015 4% 29.02% 28.99% 28.87% 29.24%
90%4r 15 % 0.0 32.63% 32.58% 31.85% 33.10%
B 00 25 50 51.20% 51.20% 48.81% 48.96%
FA R R Wind, EBIESFFR T

1.1.1 RERA&EHRBELLEI

¢ RADERME

RKREXRSHUHEFRNELR S, A 77%F 84%, L4 Lk, AL
MR AEIVT XA, PHEEARZ. BN, LABMA
R HEE ST AREE.

BB AR A A

B3 IR FTARMSLAE EAKSmBEAI (2023.11.20-2023.11.24)

EXL S X#& L A Py & X

Aedks (R) _-17. 514| 95| 65
AERB () £ _- B sssuri|  108616| 40278
M oo 9 04% -(:‘.;.31% -61.78% -7‘.53%

10%4- 45 4 —3:.36% -3‘.71% -3:.42% —j.SA%

20051 3 : Z: -z;.49% -2;.94% -2;.29% 0.99%

30%4 1 3 ) 1.91% -2.38% -1.76% »0|:.71%

aowptz | Y 4.a2% -1.95% -0.95% -4.54%

e sovsr sk | 02 -J,f.os% -1,3.57% -4.74% -0‘.40%
60% s fagk | 004 -0.68% 4.15% -d.24% -4:30%

70% a4 | 0.0 »Qf.31% -qj.78% 08% 0‘.07%

80% 4 idk | -0.08 d10% -4.33% 37% 29%

90041 4 0,10 olez% 4.17% tiag% 12%

RAM 0 2 0 4.99% ] AR %

oMb 0.00% 0.00% 0.00% 0.13% 0.56%

10%4r 4 4 o 0.65% 0.61% 0.87% 0.71% 1.36%

2006545 3 0.08 0.93% 0.87% 1.16% 1.06% 1.43%

300645 3 - 1.14% 1.07% 1.46% 1.25% 1.57%

40% 515 3 1.38% 1.28% 1.92% 1.43% 1.74%

B4 50004 # 0.04 1.65% 1.54% 2.28% 1.67% 1.83%
60%2 1 4 0.02 2.02% 1.90% 2.63% 1.93% 1.94%

70%2 4 4 2.47% 2.33% 3.05% 2.46% 2.18%

8096445 3¢ e 3.01% 2.87% 3.58% 2.95% 2.44%

0% | 002l 3.81% 3.65% 437% 423% 2.83%

R 0 50 100 9.69% 9.69% 6.84% 6.87% 7.62%

ForkR: Wind, #EBERFFR BT

45 ik LB 094E B AR E Ak A F R
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LRIBEHE ARIERRT

MYTD K AFCESF A, DEEEL K, mABBIELENE T ARLSE.

B4 AR FTANSLES YTD KA SHER (2023.01.03-2023.11.24)

EXLE-$ N A& & N E Pyt €T
AeHE (R) _-17. 514| 95| 65
EAEMM (L) YTD _-4 I 3381.71 | 1086.16 | 402.78
RAME . 445.89% 445.89% 36.05% 4123.45% 25.48%
10% 43 4 s 3 121.41% 121.85% 18.97% +12.18% 21.15%
20%5 45 4% “1 Ii 417.71% 418.25% 14.70% 7.39% 419.55%
309443 4% 0.2 415.00% 115.74% 11.92% 1-3.21% 117.00%
40%5 43 4k 412.90% 113.64% 10.22% i-1.33% 415.70%
18- 509054 4 0.0 410.93% 111.67% -8.20% } 0.62% 114.49%
609644 4 02 -9.00% 410.02% -5.78% l 4.08% 412.14%
70%9 4 4 -6.43% -7.75% -3.37% |7.se% -9.07%
809443 4% 0.4 -3.38% -4.88% -0.99% l.81% -5.94%
90964 4 0.73% -1.16% | 3.31% .37% 2.92%
KA ¢ 48.36% 48.36% B g §5.249%
RAME = 6.12% 6.12% 6.96% 6.89% 10.25%
10% 54 4 0.5 X & 14.31% 14.66% 13.97% 11.73% 15.46%
20%5 4 3¢ i? 17.24% 17.58% 17.01% 13.14% 18.52%
309694 4 o = 19.60% 19.73% 19.93% 14.81% 19.95%
40%% 12 4 0.3 21.42% 21.47% 21.98% 16.29% 21.69%
=4 509943 4% 23.17% 23.23% 24.01% 18.00% 22.62%
609094 4% 2 24.71% 24.68% 25.70% 20.61% 24.34%
70%5 4 3¢ 0.1 26.64% 26.58% 27.15% 22.74% 26.16%
809644 4t "o 29.02% 28.88% 29.87% 24.20% 28.84%
90%4 4% 4% 32.63% 32.55% 33.80% 31.64% 33.94%
KA 00 H 5 51.20% 51.20% 46.29% 45.64% 40.07%
ForHRIR: Wind, &8RS BFR T

© AR

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,
Ik I 3 A A A, A A GARP B R 40K 35 Ar w4k T ¥ B e K A AR 4

A5 REARKMERSELEE L AKAEHEN (2023.11.20-2023.11.24)

ZHRALE GARP i 4 # AR Py &%
BEHE (R) 201 ] 107]] 252 |2 76 | 65
ApAAE (L) A 2024.06 I 2392.81 I 2279.73 -20 | 402.78
Rl -4.68% -8.47% -6.78% -9.04% 7.53%
10%5425 | o050 4675 201% 2% 455% Gsan
e S -141.04% 413% 4 56% 265% G99%
30%4 4 4 -0.85% 0.73% -2.00% 213% -0.71%
T S J66% -0.47% 4s7% 1.64% -§:54%
s 0% ik | -0.025 q.44% 4.10% 105% dos% da0%
0%t | o o 413% d10% 8% 86% -4:30%
0% £ 4 § 4.12% dasw -d.20% -0.49% do7%
sowpis | 0.10% 49% dfras 40% -0.07% 29%
90%% 3 4% 0. 100 tlez% 19% le4% 16% 444% lz%
s T e W @ W W &
M o . 0.00% 0.00% 0.05% 0.00% 0.00% 0.56%
1095 £ 4 fri 0.65% 0.45% 0.49% 0.54% 0.74% 1.36%
20%sfad | 0.08 e 0.93% 0.62% 0.63% 0.83% 1.01% 1.43%
st | L 1.14% 0.80% 0.73% 1.08% 1.23% 157%
40%2- 124 1.38% 0.95% 0.96% 1.38% 1.50% 1.74%
= 0% sk | O 1.65% 1.06% 1.09% 1.79% 1.83% 1.83%
60% 24 | 4 oo 2.02% 1.24% 1.25% 2.34% 2.21% 1.94%
0% £ 4 2.47% 1.43% 1.47% 2.67% 2.64% 2.18%
0wtk | &% 3.01% 167% 1.62% 3.32% 3.15% 2.44%
90%s £ 4 T — 3.81% 2.27% 2.60% 3.83% 3.94% 2.83%
KA 9.69% 5.40% 7.44% 6.87% 9.69% 7.62%
FAtRIR: Wind, #BHEEABFR AT

MYTD M AEAE A A, AR A EE,

GARP k.,

Sl Wik I X 2B 094 B R Ak A2 B R
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B6 REREMERAEEAL YTD kB @#EAN (2023.01.03-2023.11.24)

EPRAAE GARP Fiis 45 Ak B E
ResE (R) 201] 107l 252 [ 76 | 65
EAMBE (L) YD BESEEEE] 200006 | 230281 | 227073 [JEESEo | 40278
M 45.89% 26.60% 34.89% 29.66% 45.89% 25.48%
1w | 21.41% 13.79% 16.56% 19.86% 22.39% 21.15%
20041 3% 17.71% 10.74% 12.50% 16.07% 18.46% 19.55%
0% sk | 02 15.00% -8.20% 87T% 13.45% 15.91% 17.00%
20%% 1 3 12.90% -6.38% -5.99% 11.02% 13.77% 15.70%
e 50% 44 4% 0.0 10.93% -4.10% 3.41% -8.84% 11.83% 14.49%
%A it | -9.00% 2.81% -1.02% -6.23% 10.24% 12.14%
7% 4 # -6.43% 1.28% 1.76% -3.62% -8.29% 9.07%
80%A st | g.s -3.38% 0.28% §4.86% -0.30% -5.50% -5.94%
90% 41 3 0.73% {3.38% P26 §s50% -1.66% 2.92%
Rk 00 25 50 48.36% i816% ! !/n 5 5.24%
M fn 6.12% 6.23% 6.12% 6.89% 7.81% 10.25%
0% | 0.5 i 14.31% 11.15% 9.33% 15.14% 16.28% 15.46%
20051 3 : 17.24% 12.62% 10.90% 18.70% 19.00% 18.52%
sovomrise | 19.60% 14.02% 12.17% 20.70% 20.88% 19.95%
0% 2% | 0.3 21.42% 14.97% 13.83% 22.61% 22.58% 21.69%
= ik 500641 3 23.17% 15.97% 1557% 23.80% 24.09% 22.62%
so%atst | 2 24.71% 17.12% 17.78% 25.52% 2551% 24.34%
0%t | 26.64% 18.27% 19.75% 27.03% 27.24% 26.16%
80% 41 3 29.02% 20.62% 23.47% 29.26% 29.62% 28.84%
90% it | 00 32.63% 23.28% 26.94% 33.83% 33.35% 33.94%
kAl 0 51.20% 37.70% 38.52% 45.64% 51.20% 40.07%
Foatkim: Wind, #BAERHR AT
1.1.2 REMREEHRBELEIN
AT HR ALK TR L RS, 55Hh 57%F 58%, WF @ﬁ;ﬁ‘v\aﬁ%z

SR, ARG & bRIK. A LR IKE oA E, A’fﬁ%%ﬂﬁ%
A s RK.

FRNE S

=

R

) é/\zjjﬁ'_ }:E/\/}b\(a )‘(7\%;

B7 FRBELAL EAKBSSHEAA (2023.11.20-2023.11.24)

I
S
e
[

I
B
&
ped

(
(M)

R)

=
=
B

M
10%5- 12 4%
20% 4 4%
3004 i 4%
40% 542 4%
50% %1 4k
60044 4%
70% 545 4%
80% 51 4k
90% 41 4k
RKAL

= 4k

M
10%%5- 1 4%
20%%5- 1 4k
30%%5- 1% %
40% %45 2
50% 41 4%
60%%- 1 %
70%%5- 1 3k
80% 41 4k
90% 41 4%
KL

0.050

0.025

0.000

-0.025

-0. 050

-0.075

-0.100

0.10

0.08

0.06

0.04

0.02

0.00

=0.02
0

20

20

by
S
Y
o

40

EXILE - L R R Rl

- i el 270 175 [ 802

DGR >0 | 131227 | 186624 [ 041579
-9;.04% —7‘%.63% 9.04% -6.28% —6‘;.78%
-3.36% -2.56% -31’.70% -4;.04% -3.88%
-2.49% -1.96% -2.99% -3.78% 2.96%
-13.91% -1,3.51% 223% -aj.zs% -21.34%
-Li.42% -]4:.16% -1.85% -a*;.oe% —14?.83%
-1.03% -0.89% 1.38% -273% 4.18%
-0;.68% -0;65% -q’.gz% -2;.30% 0.41%
-4.31% -0.36% -4.47% 2.41% o‘.os%
d10% -0.04% d.20% -g.78% 47%
olez% olsg% of50% ol.lz% 1%
I I T
0.00% 0.00% 0.00% 0.24% 0.00%
0.65% 0.67% 0.51% 0.78% 0.64%
0.93% 0.94% 0.89% 1.56% 0.86%
1.14% 1.11% 1.22% 2.19% 1.12%
1.38% 1.29% 1.62% 257% 1.43%
1.65% 1.51% 1.98% 2.92% 1.87%
2.02% 1.76% 2.36% 3.41% 2.40%
2.47% 2.10% 2.95% 3.64% 2.89%
3.01% 254% 3.77% 4.03% 3.45%
3.81% 3.12% 427% 459% 4.16%
9.69% 7.62% 9.69% 7.29% 6.84%

Wind, i@ iEABRE AT

Sl Wi I X 25 6945 B E AR B 9
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AR IAZAR ARk TAZE4R 9

A YTD A=A A, R e T he ANEIT. 2R R is
SALEARZ, 50%PA ey o 1a B R F AR T AR E, 20%0A T 89 2 S KT T 3934
K. aTHELMBNA G RTERF, RRSRAEIA FEHE PRI

A8 ARBIAS YTD KA =WBEAIN (2023.01.03-2023.11.24 )

EXL 8-S 2T A B $RE
AbHE (R) - i e 270] 175 [ 802
A (L) RAAL GRS I >0 | 131227 | 186624 [l 041579
KoM s p— 45.89% 136.05% 45.89% 143.57% 144.07%
100512 4 PR 21.41% 19.62% 22.46% 124.76% 124.66%
2005 s | &4 s 17.71% 116.46% 17.72% 110.98% 119.50%
0%l | g, e 15.00% 414.26% 14.78% 116.94% 116.76%
40%4 1 2 12.90% 412.30% 12.61% 114.34% 114.19%
e 500 s | O° 10.93% 410.46% 10.22% 411.929% 11.90%
60% 4k | g5 -9.00% 851% 7.28% -9.76% 110.11%
70%% 12 4 6.43% 6.34% 3.82% 6.93% 7.20%
g irsr | Ot 3.38% 3.47% -0.99% 4.16% 3.63%
90% 54 | g 0.73% -0.04% §5.01% 0.36% 1.00%
el BN AN I W Y
R 06 6.12% 6.12% 8.14% 12.11% 7.81%
10%4 4 14.31% 13.03% 15.19% 17.34% 17.12%
2005 | 00 17.24% 15.80% 18.97% 21.23% 20.28%
0% | o4 19.60% 17.90% 22.21% 22.99% 21.96%
40%4 1 2 21.42% 19.68% 23.65% 24.97% 23.53%
e sk | O3 23.17% 21.36% 24.98% 26.72% 25.34%
60%5 4 | 00 24.71% 23.06% 26.63% 28.15% 26.93%
70%%- 15 4 26.64% 24.60% 28.51% 30.15% 29.24%
oves izt | 29.02% 26.78% 31.00% 33.58% 31.59%
9% % | 0.0 32.63% 29.62% 34.55% 35.92% 36.00%
KA 0.0 25 5.0 51.20% 45.66% 51.20% 47.62% 48.81%

FoRb kIR Wind, #HBIERHFR T

PREXST, PHRAEGH SR LIRS, H
H A KB EINFIFRERKAE S Y Ak = R

#
ol

RZ., AR EREKEF =S
KA AL A A 0.45%.

0.45%#= 0.33%, EiiH R4 $F b kigaid 60%.

B9 ARARELLEAKADHEAA (2023.11.20-2023.11.24)

R RS T™T L & it ] it A
EakE (R 802 111 50 I 333 120 159| 29
AEAME (L) il 4 AF 9415.79 1391.80 816.71 I 3020.70 1542.07 2455.33 \ 189.19
oA o 5.78% 6.78% 4.82% -6.31% 2.04% 5.01% 2.09%
| ! i !
10%4r 4 4 oo .88% 4.47% 4.18% 4.20% 0.61% 0.46% 41.23%
| | | :
200413 4% oo 2.96% 4.01% 41.88% 5.39% 0.10% 0.20% ©.58%
. 04 | |
30044 4 2.34% B.62% 1.26% 2.92% 0.08% b.n% i:.zz%
0.02 | 1
40% %15 4 -1.83% 3.31% 0.96% £.53% 23% .35% b.2s%
0.00 | |
i3 500413 4% 1.18% -3.01% 0.48% -2.24% 45% 45% I>.33%
[ b.a1% 2.63% b31% 41.94% 56% 57% | 73%
70%5 kx| 004 b.os% 2.16% 0.02% -1.56% 83% .65% 0%
80%4 13 4% 0.06 b.a% 41.89% b.40% 1.17% 19% 94% 1%
0% x4k | 0.08 01% 41.50% .z% 0.50% 2% 0% %
fxin v 5w T I O WY
F ONT s 0.00% 0.87% 0.00% 0.00% 0.28% 0.00% 0.16%
g TNT
10% 474 4 LEAY 0.64% 2.16% 0.54% 1.30% 0.75% 0.38% 0.55%
|
20044 4 0,06 | ik 0.86% 2.39% 0.71% 1.82% 0.86% 0.55% 0.68%
30944 4 1.12% 2.59% 0.90% 2.22% 0.97% 0.64% 0.72%
40%5- 42 4 0.04 el 1.43% 2.88% 1.09% 2.53% 1.05% 0.73% 0.86%
=ik 5006413 4% 1.87% 3.21% 1.19% 2.85% 1.16% 0.82% 0.98%
0.02
60954 4 2.40% 357% 1.65% 3.19% 1.24% 0.90% 1.25%
70%% 1 4% 000 2.89% 3.82% 1.90% 3.48% 1.34% 1.07% 133%
80%4 13 4 3.45% 4.24% 2.41% 3.94% 1.47% 1.30% 1.62%
WMk | 0.0 4.16% 4.64% 3.95% 4.41% 1.62% 1.68% 1.73%
A 0 % 1 6.84% 6.57% 4.76% 6.84% 3.03% 4.18% 1.83%

KRR Wind, ABIERAT T

N YTD KA A A, TMT. k™. 5. LA RfME S RE LK
B BN MMLERZ, TMT. P st fe & 2 R @ R e m g K.

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

Ak TALAFR, £ hk A2 B3R 10

B10 RERFLAA YTD K HE BHBEAN (2023.01.03-2023.11.24)

) T™T L#AH Pl E#% i L
BEHE (R) 802 111 soff 333 120 159 29
AEAM (ei) il 4 AF 9415.79 1391.80 816.71 I 3020.70 1542.07 2455.33 189.19
oy -44.07% 45.20% 34.82% 4a.07% -26.91% 2451% 4250%
10%56a4 | ga -24.66% 14.87% 33.90% 30.85% -16.90% “18.68% 18.14%
200624 19.50% d173% 48.56% 25.17% 14.70% 16.31% -43.03%
30%a ke | 02 -16.76% 17.95% 11.79% -31.48% -12.06% -15.10% 12.15%
40%2- 14 ) 14.19% I5.80% lo.02% -40.06% 9.95% d2.61% do.se%
I’s} sowiriit | 13.37% ?,3.84% -16.95% 7.64% 11.39% 18.20%
60%A ik | g, 1‘1,64% 3.79% 44.67% 5.58% d052% 1‘6.17%
709 42 4 f66% 12.58% 12.31% 3.75% 19.02% 12.20%
80%A ikt | 04 Borw l0.26% 40.20% 1.53% 7.05% oo
9096542 4 5% Bssw 16.20% 2.07% 12.26% 68%
A 0o h B '01% o I.QZ% 1&31%
Rl 12.04% 13.65% 8.41% 14.33% 7.81% 8.92%
10%%- 4 4% 0.5 | 18.76% 15.25% 19.26% 20.23% 17.17% 12.19%
200624 21.82% 16.48% 21.78% 21.74% 1931% 13.32%
30%a ke |04 it 21.96% 2353% 18.10% 24.07% 23.10% 20.87% 14.55%
ao0%atid | il 2353% 25.38% 19.75% 26.03% 24.36% 21.66% 15.98%
EFS 500644 25.34% 28.44% 20.81% 27.82% 25.36% 23.07% 16.66%
60%A ik | 0.2 26.93% 20.43% 22.06% 30.51% 26.52% 23.80% 1953%
70%545 4 20.24% 30.44% 25.52% 3251% 27.70% 25.329% 22.43%
sownrtize || 31.59% 31.68% 28.62% 35.88% 20.85% 26.53% 23.86%
0% ik | g 36.00% 34.81% 42.89% 40.38% 31.41% 28.39% 26.65%
RAM 0 5 48.81% 42.92% 44.07% 48.81% 38.36% 32.43% 27.16%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

RIFZHEAEE XA, LA IREIDAE LR TR T EHR G SGEE, BIbiF
f, EREA 4 REERH G, MG RN TRAF. £+, LA, YTD feif—
FR B RN GRS LA T ZHA £ALIRLARFELINLATR, KET A A
2.42%. 24.63%%= 25.31%.

A1 AEAFHHIHRALS (RE 2023.11.24)

AR
519191.0F
004685.0F
165531.0F
090019.0F

Eew#k
77 RH A
BN
RIS R A
KARFE A

F-% v -2 LAMk#E  YTD K& H—HkE KPE RKRAMME FEXR

%k 2.42% 15.56% 9.99% X# GARP #RE
S h 1.24% 24.63% 25.31% AN FE #r1a 2T
il 3 0.34% 19.77% 23.42% N F H)Hr 2T
TR -0.20% 21.97% 16.05% ANy o 1A AT 3

FoAR B Wind, #EIEABRE AT

2. B FIRIF

ARRATRA — R BRI TABA X ZNETET, LHRIREMGRIN.
Je Bt RIFZT #E T, RAVFF RN 237

¥R RA AL AOMEY AT HABH IR AL SN, BFREHTENR.
TAaF, 47 BF ICH At LR, A#mEs. TmEbfinEls, 67 % kARHFI
2 AT B T MK B HEF B 69 topl0 AR 4L A top30 S AR AL A F7 top30% S AR A4
Hd, HOR ARG ) R B AN ERAS, (i TRAH B FEGLELES EH
AR A IER, B, IC A% KRPFLAAAE; AMAAK, BFERIMLT.)

LR, kAL ReX. RN EASHIREE T IC f 5 ABFMAKG; K
FH, NI, s R84, R AAE Sfde HE AT IC F2 % Skl £
ot

M YTD & A&, 2023 FERIARIF6IZ4EE AT, Topl0. Top30 F» Topl0%F
ARLL A AR A 5 4 30.49%. 17.04%F= 2.54%. TFATHIRIH (A ) BFARZ,

YRR AMEAUAREMEAWIC AL A, LEER (6 AK) BF{EA LA, 11 AmELSUAE 9 AmELKEZ AL RS, FmEALHIC 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 %

& ) HAITONG e IEMR ek TEER 11
Topl0. Top30 #= Topl0%3F A LLA AR S ML 5 4 %) % 12.85%. 10.85%F= 2.52%.

A1l L AR S mEANEFAA (2023.11.20-2023.11.24 #= 2023.01.03-2023.11.24 )

B F 8 b EE S 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 & Top30_YTD Topl0%__t /& Topl0%_YTD
MH AR R EAEMS () 1 14§74% 1&’)3% 1'7% 1.01% 5.92% 1.00% 6.90% 0.63% 0.88%
g NE 1 1788% 177% 1.18% 0.18% .98% 0.53% 5.40% 0.38% -0.55%
FIFE 1 1;=7% 17% 0.56% ..96% 0.53% 4.89% 0.38% -0.55%
Bitic A 1 19:81% is% -1.36% 2.38% -0.06% 4.35% 0.30% 0.78%
JFe 4 4% FATHBLA () -1 3260% 2.33% Ess% 1.70% i.ss% 1.12% 2.52%
FALTFATH S F -1 g% 1.32% 21% 1.19% i.zo% 0.92% | 2.46%
K= it 1 :{.33% 0.92% =92% 1.26% 64% 0.98% 2.05%
S ] T_alp (CAPMA ) 1 12'51% 0.97% F.os% 0.68% 6.35% 0.79% 0.93%
alpha (CAPMA ) 1 1*3% -1.36% -4.50% -0.07% 3.85% 0.54% 1.21%
T_alp (FF3A) 1 -12;.75% 1.70% '6A37% 1.65% f 2.32% 1.44% 0.80%
alpha (FF34 ) 1 -71.41% | 2.19% -8.27% | 1.93% ] 0.78% 1.44% 1.09%
alpha (FF5/ ) 1 430788  4{44% -4:.87% 1.70% 1.36% 1.59% i -0.79% 1.24% 0.58%
T_alp (FF5A) 1 28§19% 5|40% -é.gs% | 1.91% -1.43% 169% | -1.38% 1.35% 0.64%
alpha ( FF5) 1 6157%  -2196% 1(*35% -1.43% -1.13% -1.13% -2.13% -0.24% -1.37%
alpha (FF3) 1 23@1%  3{01% 15!)6% -0.88% -6.09% -0.92% -3.86% 0.03% -0.49%
KA e (&) -1 4493% 5!80% .97% % -0.43% i7.60% -0.24% i5.57% 0.05% 0.90%
AL F & v 1 1116% 7'56% 102% 2% 0.43% 0.66% 0.37% 4.28% 0.09% 0.93%
AApE (491) 1 1U77%  T§6% 2’.32% i3% 0.40% -0.79% 0.13% | -113% 0.11% 0.73%
KB i 1 -14.07% GL% -13.:.73% -5.27% -2.94% -7.64% -1.03% 2-2.09% -0.55% -1.04%
FH o RAs ECACiD:4 -1 -15,68% 22{8P% 21.5% 1l 0.90% - 0.37% .4% 0.16% 2.54%
BFE (B0 1 2470% 23@h%  dasw  daaw 367% || -4.48% -1.58% 158% -0.65% 0.10%
#FF (Rir) 1 -26,42% 24'5% 406% 4'67% -1.37% 0.32% -1.55% 0.43% -0.88% 0.22%
FRE TR 1 0,31% -12;60% 9.65%  -1.52% 0.70% 0.38% 0.19% 0.41% 0.13% -0.93%
FORGHF 1 -9.06% -15.12% -12.60% -4.18% -1.73% -4.81% -0.61% -2.10% -0.33% 0.41%
THHAN 1 -37,82% 23‘% -1051%  -2.12% -3.13%  1-10.19% -1.98% 7.11% -1.57% 0.06%
o3 TT Bk Y &) 1 39.27% 28@4% -1§5.01% -5.61% -3.22% 1-14.43% -2.09% -8.35% -1.54% -0.57%
47k fie B 1 52.13% z4=1% 29.38% -12.73% -3.41% | 1-10.53% 2.22% -9.63% -1.38% -1.69%

PR IB: Wind, &BIESFFR AT
3. Aok s

Kk F, AREHNEEAMTELR FRABM. REIAHERFHERELRAT,
FERASFINRAR T 1F0. b isRalerd, 2FEHFE»R S 30
RASERIE, MEKRLES. ACH EAEFH 3. 6. 9F 12 AK, RELETYE
TR . A Wind 7 RR A 245 4.

ER, kAt 4TI B A AR BB 5 A A -0.65%F= 0.51%., A #E A 4TIk E
FaRFNLE A A 0.72%HF= 0.16%, Z 41 E A b3 iL 3 Fo R FOL E 5 5 4 -1.87%F=
0.21%, YTD #3ti4 3 A=A HUIK 5 5 5 4 -8.73%F= 2.66%.

Sl Wik I X 2B 094 B R Ak A2 B R
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B 12 Ae4hikia o ek i £ (2023.01.03-2023.11.24)
2.00% 0.72%0.56%
0.00% — - I -
-2.00% -0.65% 1606 -
' -1.87%
4.00% 02.08%
-6.00%
-8.00%
-10.00% -8.73%
-12.00% 11.40%
-14.00%
A MTD QTD YTD
WA AL W Windfh iR AR A
PR Wind, HiliE AR AT
B 13 A ethknbeh R348 (2013.07.01-2023.11.24)
7 2.5
6 2
5
4 15
3 1
2
0.5
1
0 0
> Co) > > D > > > > > Co)
¢ ¢ ¢ ¢ ¢ ¢ ¢ ¢ ¢ & &
" W N o Q e S N N P P
> » o P 0y P iy P iy P
RS G m—f ik AR A emm—\N NG R PR AT AR S
FRR: Wind, HBIERHTFT
£ 2 ARty gk &, (2013.07.01-2023.11.24 )
wind alRAe A E X b-E Calmar
ik 2 A iy .
FREORBES T e KB RBRE  AesrEdc ek 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 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 68.29% 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 -8.73% -11.40% 2.66% 4.52% 2.61% 2.2 3.8
£ X 8] 16.52% 9.20% 7.32% 4.57% 9.22% 3.6 1.8

KRR Wind, ABIERAT T

4. ReRF

B F R, BRI, f R R .

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 THATAEE, KAARRIEZFE GO AR TN, SEHRLTFAEA e RALIME, FUOEARRL T EH G HFLILE,
BRI ZAEATH Z 7 4T RHr, 4.

BHET

AR A B IE A A TR E] (VAT ARG BRI, KNG REBBKAMKINABRE AL AR P . EETHELT,
AR 6913 8 BT R 8 F I M RITAEAT A K, AT LT, A &) RAAEAT A B4 AR F e94EFT R 2151 2
EAEATIR K R AEAT FTAE.

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%

THA R, HRE R, AREFTBNEE. HHREERRBELEPAESE, THARIETEI, LEHAHEIAHE P HFor)
BROAF MEFRARE R, BF EHEARE T OETELREZTHELF LR, EFREFTHRLT, HBIEAALHTE
KIEAAMY T o2 F A IR F 422 0920 8) BT RATRYIESFFHAT K 5y, 7T 8 A X 400 8] AL TARATIR 5 R AR S5
ARE RO TE P i, REFBIESPTITH B, A RIRE G IETIHR ) TAFOAEAT 77 KB Xag 3 0. LK
A, RBRGEBEATEAN, ROOAEFTIZAT AL 8] ARG oty KAR . PR RIS AR AT, IRFAFITAATITI A AN
B AT RSATILAATIT, 8GN REBAIN R, FLBREBDIEFATIFRAFT, HFEZP B A BBIELFAAN, B
AAFAT R SHATH B R Z 49 5| A ol 2.

RIS F EHER ARG B BIEA L G, BBIER DA PR E) 49 28T B QA5 IE AR A E ik 4.

W4 1 i E XX E 6945 B TE Ak R



