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E A (2023.11.13-2023.11.17)
BEE L

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

o IFHMBREALGERIZ, K ZE 2023.11.17, FHE L4 2891 R, AitH4d
30359 1274, kA (2023.11.13-2023.11.17, TR ), 1813 R ( L 63%) £
MBI BE AT, THREZLL EEA YTD (&K Z 2023.11.17, TFH)
W H P55 A A 0.39%F2-10.09%, =H T 45455 A 1.05%F= 23.17%.

o NEANE, ZEAKEAL (LBRE. MBS, ZERE, TH) HKRBERIEKH
Bir., S RAEE, POEASKEFDRON T RELEL; . mRK. GARP
FMAER R A S BOK-FEL., SRR, RRERBHULSKERS,
ATHEAKRZ, PRELISKZRMK, LREELST, KERINZIFHRER
KA LHERE. Fiarhlidfe TMT £il, K& P854 1.15%. 0.82%F=
0.75%, EAiEAe %% bRt 70%.

o LEARXA IRIFRAALLL FASEAI . LA, YTD Foif —F 4L BRI
RIFUELSAZRAZE A, 2LUNZTEFETINZTE, KENFH
2.26%. 23.10%7%= 22.60%.

o HARTRIZ. LA, LAK, #FF, KEATHKEX, AFAEXFKRALR
T IC 2 ARFKBE G; AFE, N RIEF. KB LM\F. RREH. K
AT &Ande B E B T IC Ao % KM E R IR

o M YTD H# A, 2023 FRIFIFI 20 HEEREF, Topl0. Top30 #= Topl0%
EAIA A 0GR E 5 A A 29.75%. 16.83%F= 2.51%. TFATHHHEA (A)
F k., ToplO. Top30 #F= Topl0% % M40 A 4448 M 5471 4 10.66%. 9.26%
#2 1.93%.

o RAHAEIN. TR FEAMZ LR FMENGFREL LRI IKE AR
AL HE A 0.82%F= 0.23%, YTD #xfik & Fo A2 L 5 4 7 4 -8.14% F=
2.22%.

o MR T, BF RN, BRI, hLLHIERLAE,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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A 13

EHRE A ERAEHEAIL (2023.11.13-2023.11.17) oo 5
A AL YTD M B HEIL (2023.01.03-2023.11.17) v, 6

B AL KA A4 E B B4 AL (2023.11.13-2023.11.17 ) v, 6

TR FALRA A2 YTD d i = A I (2023.01.03-2023.11.17) e, 7
REAREMERAE L 4 E K @A (2023.11.13-2023.11.17) .............. 7
TR AR RAMELRAE 24 YTD d s =4k IL (2023.01.03-2023.11.17) ............ 8
RIS A4 b B BRI (2023.11.13-2023.11.17 ) v, 8
AR A A YTD KA B # A I (2023.01.03-2023.11.17 ) wovcecevecccecceee 9
FR RE A R A I REI (2023.11.13-2023.11.17 ) oo 9
FRREAA YTD A= #AI (2023.01.03-2023.11.17 ) covveverererrerenne, 10

R B SEAn F A R F £ I 2023.11.13-2023.11.17 4= 2023.01.03-2023.11.17 )

11
H AR A 09I E E (2023.01.03-2023.11.17 ) coveeieeeeeeeeeeeeeeee e 12
B AR A0 B4 (2013.07.01-2023.11.17 ) coeveeeeeeeee e, 12
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e Rk LAY, 2Rk TAZ B4R 5

KB 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 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 %%+

B ZE 2023.11.17, FHMRE A4 2891 2, A itHAE 30359 12, b, AR
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

LEAA 1813 R (&b 63%) T HMAALUIKAAE, FiA ZFHRAKLE LR
(2023.10.23-2023.11.17, TR ) KA AEHEF (25005 A 0.39%4 1.05%, = 5HIHE
# 6.24%.

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

Bl HRHELAEAKBEHEEI (2023.11.13-2023.11.17)

EXEE-E TR REs HBAREAEEL ZERIALASL
EEHE (R) L 17 ey ws [ 04
AERME (LR) A S T o2c [ coorse Ml s2ser
RoME -6.79% -2.56% -6.79% -2.27%
0% s | 0.0s -0.93% -0.97% -0.97% -0.80%
0%tk | oo -0.47% 0.53% -0.60% -0.34%
o tase | o -0.19% -0.24% -0.29% -0.04%
40% 5 1 # 0.09% 0.00% -0.01% 0.20%
e sowris | 0.39% 0.33% 0.35% { 051
oovonraze | 0.71%  0.65% ] 0.73% i 0.82%
70%s 2 | 004 1.06% ’ 1.07% 3 1.26%
80%sr e | .06 1.50% W2.48% '1.64%
90% s x4 | -0.08 2.07% I.94% .,20%
RA ’ ® L |
o 0.00% 0.00% 0.00% 0.00%
10%5 1% | 005 0.56% 0.60% 0.64% 0.49%
2wt | o 0.72% 0.76% 0.77% 0.64%
3004 4 4 0.84% 0.89% 0.91% 0.76%
a0%i g | OO 0.95% 0.99% 1.00% 0.87%
=i 50%sr 2 | g oz 1.05% 1.08% 1.14% 0.98%
6094 1 4 1.19% 1.229% 1.26% 1.10%
100 tage | &7 1.34% 1.36% 1.43% 1.26%
80%4 24 | 0.00 1.54% 1.55% 1.64% 1.47%
90% 4 4 £ 1.83% 1.85% 1.98% 1.76%
R ! 5 5.00% 3.99% 5.00% 3.87%

KRR Wind, ABIERAT T

iR LA 5 4 YTD( & E 2023.11.17, TR )ik & Fe w1545 47 4-10.09%
Fa 23.17%. HERE, ZEA ALK BEFEREINZLZFHR, BIERAE A 40k m%
PERE, RAERINEASR KOG SILERS.
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B2 FHRHELL YTD KB WHAR (2023.01.03-2023.11.17)

ZARRAE REREANAL
EAHT (R) sl 10s3
REAA (L) YTD 09140 [l 824427
R i 0s s 43.02% -38.24% -38.86% -43.02%
10%4 1 % iy o 20.14% -20.33% -19.43% -20.18%
20%% 43 3k 0.4 R 16.67% -17.14% -16.00% -16.26%
30%4r 13 4 - 14.19% -14.56% -13.26% 13.67%
20%2r 15 5% 11.97% -12.54% -11.50% -11.30%
W 50%4r 13 4% 0.0 10.09% -10.73% -9.46% -9.55%
60%4r 15 3% 7.93% -8.75% 7.52% -6.90%
70%4r 15 3% o -5.56% 6.76% -4.59% -4.40%
80% 4 3% 0.4 -2.40% -3.51% -1.66% -1.16%
90064~ 4 1.53% 0.38% | ss2% | 322%
R i 6.12% 6.12% 6.41% 6.23%
10%4 1 3¢ oi5 14.30% 14.62% 14.80% 13.76%
20%4r 13 4 17.21% 17.95% 17.58% 16.37%
30%4r 13 0-4 19.59% 19.98% 19.62% 18.60%
20%4r 13 3% s 21.41% 21.64% 21.70% 20.86%
EF 500415 4% 23.17% 23.37% 23.30% 22.99%
60% 41 4k 0.2 24.71% 24.72% 25.07% 24.51%
70% 4 3% o 26.63% 26.53% 26.58% 26.80%
80%4r 13 3% 29.02% 28.99% 28.87% 29.24%
Q0% 13 3% 0. 32.63% 32.58% 31.85% 33.10%
FAAL 0.0 25 50 51.20% 51.20% 48.81% 48.96%
FA R R Wind, EBIESFFR T

1.1.1 RERA&EHRBELLEI
o KERI
KARAUKEFRINE LIRS, 25 H T7%F 84%, JHEA4 LERK. ML

Bk fe@ oA, POEEAEHYRTRELE, B9, LABRALKAZT AR
A, fmEfi k.

B3 AR TARNELE AWK S @#EI (2023.11.13-2023.11.17)

EHMB AL b 4 W+ 4k A g Rk A
RAEHE (R) s I B 514 | o5 | 65
AEAMB (L) iy e Ak ] scc00 | 1094.65 | 404.29
R fa S e -6.79% -2.63% [-2.56% F-0.70% f-6.79%
10%5 42 K -0.93% -1.02% {-0.25% | 0.10% {-0.20%
209442 0. 050 e -0.47% -0.63% 0.16% 0.64% 0.44%
30%4 43 4 0.025 o -0.19% -0.32% 0.54% 1.08% 0.90%
40%2 i 4 0000 0.09% -0.09% 30% 1.02%
e 509442 4 0.39% 0.15% 49% 1.20%
60%% 1% 4k s IO.71% 0.46% .62% .33%
0% s | 050 fo.75% 12% 80%
B0tk | o 1.17% 6% 04%
0% 42 3 82% 2% 41%
Rkt ’ wooow i L
oM 00 0.00% 0.00% 0.00% 0.00% 0.70%
10%5 42 0.56% 0.59% 0.43% 0.40% 1.28%
2094 42 3 0.0 0.72% 0.74% 0.66% 0.56% 1.47%
309442 4 0.04 0.84% 0.86% 0.77% 0.66% 1.68%
40%2 i 4t 003 0.95% 0.97% 0.89% 0.79% 1.94%
@ it 509442 4 1.05% 1.06% 0.98% 0.85% 2.16%
60%2 1% 4k 0.02 1.19% 1.19% 1.11% 0.92% 2.32%
70%2% 1% 4% 0.01 1.34% 1.32% 1.33% 1.02% 2.50%
80%:) 42 4t oo 1.54% 1.52% 1.50% 1.25% 2.70%
0% 42 3 1.83% 1.81% 1.69% 1.54% 2.92%
R 0 50 100 5.00% 3.99% 3.94% 2.14% 5.00%

FHR IR Wind, FABIERRT T

45 ik LB 094E B AR E Ak A F R
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MYTD K AFCESF A, DEEEL K, mABBIELENE T ARLSE.

B4 AR FTANSLES YTD KA SHHEAR (2023.01.03-2023.11.17)

THRHELL KA L N B A
AeHE (R) _-17. 514| 95| 65
AEMM (L) YTD D R | s0c00| 100465 | 404.29
B 06 43.02% 43.02% 33.08% 21.28% 24.48%
10%4-15 4 20.14% 20.69% 18.24% 10.72% 20.76%
20%4 1. 4% 0.4 16.67% 17.28% 13.58% -6.33% 18.44%
300654 £ 03 14.19% 14.96% 10.45% -1.83% 16.54%
20%2 15 5k 11.97% 12.60% -8.40% -0.36% 15.38%
I 500644 4k 0.0 10.09% 11.00% -6.53% 0.87% 13.98%
60%4 13 4% 7.93% -9.15% -4.35% 3.82% 11.89%
T0%rs | -5.56% 7.00% 2.22% lo.15% 9.16%
8% s | o4 2.40% -4.16% 0.34% B 0% 5.27%
90064 £k 1.53% -0.06% ] 5.00% .22% -1.88%
ki K B OB B
FBoMi ey 6.12% 6.12% 6.96% 6.89% 10.25%
10%5 4% |05 ki 14.30% 14.58% 13.97% 11.73% 15.46%
20%4r 42 4 5d ; { ; 17.21% 17.58% 17.01% 13.14% 18.52%
30%4r 4 4 19.59% 19.71% 19.91% 14.81% 19.95%
0% | 0.3 21.41% 21.46% 21.98% 16.29% 21.69%
ik 500654 £ 23.17% 23.23% 24.01% 18.00% 22.62%
ot | 24.71% 24.68% 25.70% 20.61% 24.34%
0% 454 | 0.1 26.63% 26.53% 27.11% 22.74% 26.16%
80%4 1 4% 29.02% 28.88% 29.87% 24.20% 28.84%
sowosrise | °° 32.63% 32.55% 33.80% 31.64% 33.94%
KA 0.0 25 50 51.20% 51.20% 46.29% 45.64% 40.07%
FoA R B Wind, A8 EAAF T T

© AR

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,
I ER M B AR A, 9. RK. GARP fiiAR A 4R £ F R K.

A5 XRREARKMERSELEES L FAKAEHEN (2023.11.13-2023.11.17)

ZHRALE GARP i 4 # Ak Py &%
BEHE (R) . 281 201 ] 107]] 252 |2 76 | 65
ApAAE (L) A _I 2033.90 I 2400.12 I 2310.22 -10 | 404.29
B ] 6.79% 11.44% 2.46% 12.09% 2.63% L6.79%
0ris | 0.93% Lo.65% 0.84% Lo.68% 10.98% Lo.24%
2005z | 0080 0.47% 10.23% 0.39% 10.38% 10.53% 0.44%
30%AEH | 005 0.19% 0.08% 0.16% 10.03% 10.24% L;o%
aowrts | 0.09% t.zs% 0.12% E.As% 0.00% i;.oz%
Yo 50% 44 0.39% 60% 0.35% 70% 0.32% 20%
c0vsrtige | 0P fo.71% 83% o.61% 98% fo.64% 33%
0%k | 0.050 Fo6% 09% b.s1% Eso% Bow [80%
80wttt | o 8 s0% 42% f.00% El% Esow =(:4%
90% 4+ 44 Bow 82% oo 0% Blosw 1%
b | oo E @R S BN B
RoME 506 0.00% 0.08% 0.00% 0.00% 0.00% 0.70%
0%t 4 0.56% 0.39% 0.31% 0.38% 0.61% 1.28%
stz | 00 0.72% 0.52% 0.57% 0.64% 0.76% 1.47%
30%4 ke | 0.04 0.84% 0.67% 0.68% 0.80% 0.89% 1.68%
a0 fak | o 0.95% 0.76% 0.74% 0.90% 1.00% 1.94%
=i 509413 4 1.05% 0.81% 0.80% 0.98% 1.10% 2.16%
0%tz | 0% 1.19% 0.88% 0.87% 1.07% 1.23% 2.32%
70%Aaad | 001 134% 0.97% 1.08% 1.18% 137% 2:50%
sowrsk | 154% 1.07% 1.32% 1.41% 155% 2.70%
0% 4 4 183% 1.31% 1.60% 1.65% 1.82% 2.92%
A I 5.00% 2.27% 2.56% 3.07% 3.99% 5.00%
FAtRIR: Wind, #EIEAHIAT

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 REARKMELRMELEE YTD kB =HEAA (2023.01.03-2023.11.17)
EHMARE GARP A 45 Ak B E
ResE (R) 201] 107l 252 [ 76 | 65
A (L) YTD BEOEREl  20ss00 | 240012 | 231022 [HNEEERRL | 404.29
R r 43.02% 25.72% 33.08% 30.31% 43.02% 24.48%
10%% 1% 5% 0.4 ik 20.14% 13.16% 16.04% 19.22% 21.06% 20.76%
2005 4 ’f_‘ Y 16.67% 10.62% 12.95% 15.85% 17.29% 18.44%
Ak
30%% 1% 5k 0.2 BAL 14.19% -7.94% -8.38% 12.67% 14.91% 16.54%
40%% 12 4 11.97% -5.84% 5.70% 10.04% 12.60% 15.38%
T sova ezt | C 10.09% -3.76% 3.21% 7.91% 10.99% 13.98%
sowatd | -7.93% -2.35% -0.59% 4.60% -9.18% 11.89%
70%5 1% 5% -5.56% -0.89% 1.84% -2.03% -7.19% -9.16%
B0%Afadt | 0.4 -2.40% 0.63% {5.26% 0.28% 4.40% 5.27%
90% %1% 5k 1.53% 3.62% I0.0l% IO.15% -0.31% -1.88%
RAM oo e e Em 8. PR W B |ss
R&AME GARP 6.12% 6.23% 6.12% 6.89% 7.81% 10.25%
0% 45 |05 firti 14.30% 11.15% 9.09% 15.14% 16.28% 15.46%
20%5 15 5% j?ﬂ‘ 17.21% 12.62% 10.90% 18.70% 18.95% 18.52%
.4 AR
0% st | i 19.59% 14.02% 12.17% 20.70% 20.87% 19.95%
A40% 515 5% 0.3 21.41% 14.93% 13.83% 22.61% 22.58% 21.69%
=i 50064 4 23.17% 15.97% 1557% 23.80% 24.05% 22.62%
60% %1% 5% 0.2 24.71% 17.12% 17.78% 25.52% 25.51% 24.34%
0% K | g 26.63% 18.27% 19.75% 27.02% 27.22% 26.16%
80% 1% 4k 29.02% 20.61% 23.47% 29.26% 29.62% 28.84%
90%atzge | 00 32.63% 23.28% 26.91% 33.83% 33.28% 33.94%
N 0 5 51.20% 37.70% 38.52% 45.64% 51.20% 40.07%
Fobb kR Wind, #EBIEAHRPT
1.1.2 REABREHIRBEEXLEI
> wr 2 2 > S it B=N
AT ALK ERINALE LR S, 5514 57%F 58%, RERHER LXK E
) 2 )
G R, #E A R AL L LRI, N ERAKEFRESAE, REEFfSHE L

2 v

BWEIR D,

é\?ﬁi@g/ﬁb\za $ N

AR AR

B7 FRBEEAL EAKBSSHEAR (2023.11.13-2023.11.17)

EXLS B % ] Eek PR R
AesE (R) _- 1644' 270 I 175 - 802
ABAB () R s o 00 | 133091 | 100949 [ 9529.23
res E N 0.08 6.79% H6.79% 12.08% 12.63% -2.56%
0% 5% | o0 -0.93% §-0.78% g-o.ea% i-o.7o% 11.33%
0%k | o 0.47% 0.38% 0.30% 0.27% -0.87%
30%4- 4 ¢ -0.19% £0.12% +0.06% 0.07% L0.44%
sovnis | 0.09% 0.12% Jo30% 0.43% 10.15%
sowpiise | O 0.39% Jo.a2% Jo.620 76% 0.16%
PSS I fo.71% foso% I .os% 10% lo.60%
0%k | 0.04 Bosw b.osw B ao% 41% 00%
80%A 4t | -0.06 f50% | ) 7% Bos 52%
WAL | s Bors Bosw B2 B2 10%
wx T F o N BN BN e
=i R o 0.00% 0.00% 0.00% 0.00% 0.00%
w0%srse | 0% B 0.56% 0.53% 0.41% 0.73% 0.64%
0% 455 | g g4 ;i“i;-; 0.72% 0.68% 0.66% 0.91% 0.86%
309474 4 0.84% 0.78% 0.78% 1.04% 0.99%
a0tz | 0% 0.95% 0.88% 0.94% 117% 1.09%
50%4 44 | o 0o 1.05% 0.97% 1.06% 1.34% 1.22%
6094454 1.19% 1.07% 1.22% 1.51% 1.35%
0%t | 0O 1.34% 1.21% 1.45% 1.64% 1.50%
80%A sk | o g0 1.54% 1.39% 1.61% 1.75% 1.75%
90%4 1 4% 1.83% 1.63% 1.89% 2.03% 2.09%
RARAE 0 50 100 5.00% 5.00% 3.99% 3.93% 3.94%
Foatkil: Wind, #BAERHR AT

Sl Wi I X 25 6945 B E AR B 9
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M YTD KB FE#HSFE, HH R FoTHELEERIKRST. BFHR LK E
MMUEEE, 60%VL 6 VJJﬁi&h%%%%ﬁ{&zﬁ\:\, ZO%M‘Fé’J AL E KT T 3% 3
KF., 2TFTHEERASANETERD, RADRMENA FE,E T RIK.

A8 ARBIAS YTD KA WHAIN (2023.01.03-2023.11.17 )

EXEE - T 2T A B $RE
EesE (R) - i e 270 175 [ 802
A (L) RAAL G B0 0 | 133091 | 190049 [l 52923
FolMA e s 43.02% 33.08% 43.02% 40.52% 40.67%
10%4> 4 3¢ % 20.14% 18.69% 20.49% 22.64% 23.29%
20% 44 0.4 ;'fj l'“] 16.67% 15.74% 17.15% 17.96% 18.54%
30% 412 3% o 14.19% 13.23% 13.74% 14.56% 15.81%
40%9 4 4 11.97% 11.22% 11.66% 12.18% 13.37%
B 50% 45 4k 0.0 10.09% -9.67% -9.38% -9.28% 11.63%
0%tk | 7.93% 7.65% -6.19% 757% 9.24%
70% 44 3% -5.56% 5.56% -2.65% -5.54% 6.73%
80% ikt | 04 -2.40% -2.60% 0.84% 2.22% 3.13%
0% s |y, 1.53% 0.65% |8.16% | 3.52% 2.10%
sk o1 e T AR !
Bl 0.6 s 6.12% 6.12% 8.14% 11.87% 7.81%
10%4 43 3¢ . 14.30% 13.02% 15.16% 17.07% 17.12%
20052 |00 ¢ 17.21% 15.78% 18.84% 21.23% 20.26%
0% | g4 s 19.59% 17.90% 22.21% 22.99% 21.96%
40%5 4 #k 21.41% 19.66% 23.65% 24.97% 23.53%
w1 500z | P 23.17% 21.36% 24.98% 26.72% 25.34%
60%5 1% | oo 24.71% 23.06% 26.63% 28.15% 26.93%
70% 54 3% 26.63% 24.60% 28.51% 30.15% 29.24%
T 29.02% 26.68% 31.09% 33.58% 31.56%
0% s | g 32.63% 29.62% 34,55% 35.77% 36.00%
RAA 0.0 25 50 51.20% 45.66% 51.20% 47.62% 48.81%

FoRb kIR Wind, #HBIERHTR T

PREEASP, PHEALEOHRESAEERRS, HTAZ. U\i}zlﬂimﬁv@a‘ﬂi’\
A, WKHERNRERERAZ LR, Fiardlidf TMT R, K& P80 7
# 1.15%. 0.82%#= 0.75%, EIK:H ka4 F &b iT 70%.

B9 XRARELLFAKASHEAA (2023.11.13-2023.11.17)

R RS T™T L & it ] it A
AEHF (R 802 111 soff 333 120 159| 29
EERAE (L) R4 AR 9529.23 1432.01 824.33 I 3096.50 1536.28 2452.46 \ 187.64
PN | 256% | -256% 1.60% 227% 2.30% 2.09% -2.46%
10005424 | 0% | 1336 | -038% -0.63% 097% 131% 171% -1.44%
L N | 087% | -017% 0.05% -0.24% 0.86% 1.43% -1.03%
30%%- 4 | 044 | oisw ] ossw | o1a% -0.69% 1.29% -0.64%
0%k | 00 | -0.15% 054% 0.93% 0.47% 0.40% 0.95% -0.40%
i 50%%-1 4 l 0.16% 0.75% 1.15% 0.82% -0.30% 0.87% -0.14%
60%%-1s: 4 0.00 0.60% 0.89% -0.11% 0.68% 0.14%
L2 RS S 1.00% 1.29% 0.14% -0.45% 0.22%
80%4-1 4 1.529% 1.64% | o40% 0.18% 0.91%
Q0% ikt | 004 10% | 33% B osm% 0.14% 1.46%
iru s w w T B B B
PN 0.05 o.oo% 0.00% 0.00% 0.00% 0.07% 017% 0.27%
100644 0.64% 0.77% 0.43% 0.68% 0.79% 0.62% 0.41%
0.04
20%%- 1 4 0.86% 0.97% 054% 0.91% 1.01% 0.76% 0.70%
30%a ik | 003 0.99% 1.07% 0.68% 1.05% 1.08% 0.87% 0.80%
40% 12 4 1.09% 121% 0.78% 1.18% 1.12% 1.00% 0.97%
02
i S0%sr st | 1.22% 1.29% 0.86% 1.35% 119% 1.08% 118%
60%a et | o of 1.35% 1.47% 0.95% 1.47% 1.25% 1.22% 1.22%
7% 4 1.50% 1.80% 1.01% 1.65% 1.36% 1.35% 1.57%
80%4r i 4 oo 1.75% 1.94% 1.45% 1.89% 1.49% 158% 1.66%
909tk | g o 2.09% 2.44% 2.22% 2.23% 1.68% 191% 1.92%
AR o 50 100 3.94% 3.94% 2.47% 3.87% 2.50% 2.53% 2.32%
B b oo . P SELBLAE K 7
AR R Wind, i8R AAF R BT
3 N\ = 3 e = A\
K YTD AR A A, TMT. 2akdb >, HHREHRELLKZGENS
b L A 2 N > 2 I w2 -
15, LRSI ES ’PG}’ BE, TMT. FiarsldfeE 25K A0 =i

X.

T Gl Wik IE X5 09 4% B E ik AE B 9
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B10 RERFLAA YTD K HE BHBEN (2023.01.03-2023.11.17)

R RS T™T LR N & it ] i A
AesE (R) 802 111 50. 333 120 159 29
Ao (L) R ib 2 AR 9529.23 1432.01 824.33 I 3096.50 1536.28 2452.46 187.64
oM 0.6 40.67% 4122.63% 31.94% 40.67% 27.07% 24.36% 23.68%
10%4 1 4 | 23.29% 12.90% 31.03% 28.48% 16.89% 18.63% 17.62%
20%% 42 4% 0t 18.54% 3-9.24% 17.23% 23.40% 14.20% 16.68% 14.03%
30%4 4 46 02 15.81% 1—4,95% 13.06% 19.96% 13.15% 15.37% 13.12%
40%5- 4z 4 13.37% |-2.89% 11.07% 17.51% 10.35% 13.18% 12.06%
%3 50%% 4 4% 0.0 11.63% Q -0.83% -7.83% 14.96% -7.56% 12.03% 7.67%
60% 41 4 -9.24% rm% -3.62% 13.12% -6.36% 11.15% -5.84%
0%t | 6.73% 5.62% -2.58% 10.80% -4.50% -9.12% -0.93%
80%% 1 4% 0.4 3.13% I;,27% 0.35% -8.03% -2.60% 7.72% 2.42%
90% 41 4 2.10% .97% Ie,gz% -4.34% 1.12% -3.26% |e‘92%
KA 0 § 43.00% 43,009 Boon Bsww [Bssx Boow o
M 7.81% 12.94% 13.65% 8.41% 14.33% 7.81% 8.92%
e S 17.12% 18.76% 15.25% 19.26% 20.23% 17.17% 12.19%
20%% 42 4% 20.26% 21.82% 16.48% 21.78% 21.74% 19.31% 13.32%
30%s ik | 0.4 21.96% 23.53% 18.10% 24.07% 23.10% 20.87% 14.41%
40%5- 4z 4 23.53% 25.38% 19.75% 26.03% 24.36% 21.66% 15.91%
S somriadt | 25.34% 28.44% 20.81% 27.82% 25.36% 23.07% 16.54%
60%s1:4c | 0.2 26.93% 29.43% 22.06% 30.51% 26.52% 23.80% 19.53%
70%4 4z 4% 29.24% 30.44% 25.52% 32.51% 27.70% 25.32% 22.24%
sovwosrtize | 31.56% 31.68% 28.62% 35.88% 29.85% 26.53% 23.86%
QWA EH | g 36.00% 34.81% 42.89% 40.37% 31.41% 28.25% 26.39%
RKAL 0 5 48.81% 42.92% 44.07% 48.81% 38.36% 32.43% 26.91%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

FHALENL A, LA E ERE/BARADTRIEARS LS, BT
£, ERAEA 3 REAEMF S, CMNOLGEERAT L=, £+, LA, YTD feif —
FRBEINRFHLELESANZRXRETE A, UL BFETINZTE, KESFAH

2.26%. 23.10%#= 22.60%.

A1 A HHIHRALS (RE 2023.11.17)

AR E-% ok P¥ v ¥ LAk E
090019.0F Xz le A AR 2.26%
004685.0F 2R S b 1.74%
165531.0F FASIRIR S s A pad- 3 1.55%

YTD dk

22.22%
23.10%
19.37%

B
13.85%
22.60%
21.11%

K& REME  REER

ANk
N
ANk

s
L
st

&
R
&

AR Wind, EBIESFFRT T

2. B FIRIF

ARRATRA — R R RBE T AR A X ZNETET, LHRIREMGEIN.
Je Hde RIFZT #E T, RAVFF R0 £,

¥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
EAkRE A ), B, IC Ao % kAR AA AL, BAMAK, BFRIMLT.)

LA, eRE, #FF, KETREE, AABERFRAXEAT IC #% X85

BB F; KL, R RAEAF. KB K345, R . AR

% Kl B RIS

2 &Adel E BT IC A=

M YTD &4, 2023 FERIARIF6I 24 EE T, Topl0. Top30 F» Topl0%F
AL AR B F H 29.75%. 16.83%F= 2.51%. TFATHIRILH (A ) BFARZ,
Top10. Top30 #= Topl0%S AR LA~ AB A 25 4 10.66%. 9.26%F= 1.93%.

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
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B11 LR B FmEAWEF &I (2023.11.13-2023.11.17 F= 2023.01.03-2023.11.17)

BT i 5 kAT A
CEES CEET 7 IC_EJ IC_MTD IC_QTD IC_YTD Top10_k /i ToplO_YTD Top30_k i Top30_YTD Topl0%_k 5 Topl0%_YTD
KAt RIKAREE (1) 1 786% -1B1%  efiow  Beow 031% ] 5.01% 007% J5.99% 0.21% 0.57%
FE S 1 6dow  20% sto% o.01% 1.38% 98% 0.73% ] 4.99% 0.30% -0.87%
FARBE 1 sow aprs  ofew lo.78% 0.82% 55% 073% | 4.47% 0.30% -0.83%
Ritica 1 3p2% -65%  5b1% I.es% | 210% Ls.ee% 091% | 4.45% 0.32% 0.37%
Riedsts  FAMRkE (A) - 0bs% 2177% 1181  108E 0.38% 66% 0.02% 26% 0.08% 1.93%
BT AT h 1 25020 55.44% -22(16% 4% -0.39% =.99% 026% f7.12% 037% | 182%
Bk it 1 -1587% -42.19% -21138%  §56% -0.49% 2% | -028% Je.a0% -0.16% 1.37%
WHEH T alp (CAPMA) 1 0B7% 5p7%  1130%  §.00% 020% | 215% 035% ] 5.78% 0.07% 0.49%
alpha (CAPMA ) 1 383% -1381% -0j87%  B.37% | 210% | 3a1% 1oo%  § 3.96% 0.24% 0.67%
T_alp (FF3A) 1 -17042% -21.88% 28119% | 13.48% 020% J|a79% | -072% | 0s1% 0.77% 0.06%
alpha (FF3/1 ) 1 237% 3Lh5% 29(78% | 13.50% -0.60% | 1-1015% | -0.90% | -0.96% -0.81% 0.31%
alpha (FF5) 1 bsw -slros  7hree [as2m 075% | 018% 082% | -1.15% 0.33% -1.43%
alpha (FF5/ ) 1 B2 2Bp1% 2527% | d3.23% 007% | -016% | -0.42% || -2.20% -0.60% 0.10%
T_alp (FF5A) 1 1100% -13/15% -20[35% | 14.36% 012% || 815% | -031% || -2.90% -0.61% 0.03%
alpha (FF3) 1 85% -1281%  3p3% | 14.45% 123% || -5.42% 08s% || -3.12% 0.16% -0.85%
HAE L AR (i) 1 spew  1p1%  ojeow 3% 0.60%  [8.13% oas% 587 0.11% 0.83%
HHAF b v 1 Jow 1% 0.16% | 028% o14% [ 398% 0.42% 0.97%
RERH R 1 1.46% || -5.30% 107% | -1.23% 0.60% 0.67%
AAHH (i) 1 0.26% | 115% | -0.17% ’ -1.26% -0.13% 0.71%
oS 0 1 157% JOOMEW | 123% s 0.75% 251%
BFE (%) 1 | 2129% | 131% 120%  § 3.02% 0.68% 0.46%
BFE (min) 1 Bliso 104% | 157% 114% | 1.84% 0.74% 0.64%
A 1 -1856% -9i66% | 17.53% 057% | -020% | -055% | 025% -0.43% -1.01%
FEMG AR 1 1D7% 8i7a% 13219 079% || -8.43% | -003% | -1.60% 0.16% 0.34%
ZHHeN 1 2788 7how  B.28% 157% | -7.80% 118% || -5.54% 0.56% 0.55%
EE I B 1 33.=/u 46, 3B {1.03% | 195% -12.11% 120% || -6.72% 0.90% -0.04%
FREE 1 o s BB deev | e | 244% [ -7.00% 1.28% | | -7.94% 0.90% -1.03%

FoARIR: Wind, &BIEFFFR T
3. Aehikins

kIR A, RS AAMEEREFRIRS, RBXAREFHERXELRET,
FERASFINRART1F0. AL isRalekd, 2FEFE»R S 30
RESFREE, MELLALs. A EAFF0 3. 6. 94 12 Ak, REEPE
TR . AEA Wind 1R RORA R A FE 5,

LA, AR LAA G AT IR B AR AR FUIK E 5 A 0.82%F= 0.23%. A EA %Ik A
Fa RN HE A A 1.38%F2-0.36%, Z4nF A 43t lk B A K 5 9 5 H -1.22% F=
-0.29%, YTD #3hik & FoA2 5k 5905 4 -8.14%F= 2.22%.

Sl Wik I X 2B 094 B R Ak A2 B R
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B 12 Ae4hikin o ek i % (2023.01.03-2023.11.17)

4.00%
2.00% 0.82% 0.59% 1.38%1.73%
0.00% B m— mm -
-2.00% 1.22950.93%
-4.00%
-6.00%
-8.00%
-10.00% -8.14%
-12.00% -10.36%
A MTD QTD YTD
WAkiE A AEA B Windfk BRA R A 455
FRPR K Wind, ABIERR T
B 13 A kit at) Rit44d (2013.07.01-2023.11.17)
7 2.5
6 2
5
4 1.5
3 1
2
1 0.5
0 0
& & & F TS
> ® ® ® ® m m ® ® ® P
AAXT Al —f ik G em—\Nind R RS R 2R HE
TR Wind, #BIEABFR AT
k2 AemsmAe ey oA LRI (2013.07.01-2023.11.17 )

.. Wind DA 14 X £ Calmar
wr wame VUBERS W ks mvem wh wk
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 -8.14% -10.36% 2.22% 4.52% 2.61% 2.1 -3.6
4£KH  16.63% 9.34% 7.29% 4.57% 9.22% 3.6 1.8

KRR Wind, ABIERAT T

4. R

B F £ O, BARE R, B L5t L SO,

iE G ol ik B LB 6945 B A kA2 B 0
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AT 9

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

AATAT ¥ EREA LA T 6 SR B TAS, ABBIILES, Sha . FIREIARE . AREPTR 0 B8 Fo 12 &
RO THATE &, AATRIEZ S SO EMERT I, PATZETAEA IRLIDMR, HWOEA IR T A AL AL,
LW AT H Z 0 (R R0, I E .

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%

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 R F 422 0920 8) BT KATHYIESFFFHAT K Jp, 7T 8 A X 400 8] AL FTARATIR 5 R AR S5
ARE RO TE P i, REFBIESPTITH B, A RIRE G IETIHR ) TAFOAEAT 77 KB Xag 3 0. LK
A, RBRGEBEATIAN, ROOAEFTIZAT AL 8] ARG ot KAR . PTA AR AR AT IRGATILAATITI A A
B AT RSATILAATIT, 8GN REBAIN R, FLBREBDIEFATIFRAFT, HFEZP B A BBIELFAAN, B
AAFAT R SHATH B R Z 49 5| A ol 2.

ARIE F BE M SR G B BIEA L SFT, HEESA A TR E) 49 2 850 B SAEIE AT S8 L 5,

W4 1 i E XX E 6945 B TE Ak R



