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RIE L.

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

o IFHMBREALGERIZ, K E 2023.12.01, I HRHE L4 2888 R, A itz
29828 1z 7L, LA (2023.11.27-2023.12.01, FF ), 1337 A ( 5k 46%) %
MBI BE AT, THRELAL EEF YTD (A £ 2023.12.01, TFH)
W A5 A AH-0.13%F2-11.16%, =H#F 42457 A 0.9%F= 23.26%.

o NEAE, ZEKES (LARE. RS, ZERE, TR) IKE£INELH
B, pRAEE, FAOEEAERIL T RELE;, 98 m KA KN E o= i
HRTF WA GARP B4, M F, RREFLRENLLNEARSG, 5
AEARZ, AT HAERLKARK., ERELXES T, KARARIFORELZ TMT
FalE 24, 0K 5 P24 A A 1.66%F 1.41%, JEIK 5 4 £33 5 b A 91%A 77%,
LR AR b R EARZ, BEBASEMG, H R AL ek ™ Kl AR

o ALK 6 REFRBEAL LS TREERNIFH. L F LA, YTID i —HF i
FIARIFO AN AR T RENFN % Rk AL 20URZARBFELIRELR,
W H 5 H 3.82%. 25.62%F= 24.40%.

o HARTRIZ. MAX. AAEE. HORABIKAETRET IC f2 3 KALHK
B8 F, AR, NEEIEF. KE L8R, RRESD. ARG LR ER T
IC A= % Sk RIS

o YTD & A, 2023 F £ A R4Fe9 24 H EE T, Topl0. Top30 #= Topl0%F X
AR E A A 31.27%. 17.41%4 2.94%. TAT4hss) (A ) B-Fk
Z., Topl0. Top30 #= ToplO%HARLLAt)RFIMHE A A 15.01%. 12.2%F=
2.83%.

o EAWMAERI. ATRMKAENFERTER FMENFAREL LF%ITIKEFA
B H 5 A A -0.37%F2-0.09%, YTD % 370K 35 A= A2 UK 5 4 %) 4 -9.08% F=
2.57%.

o R T., BFRZNE, BARKZRAE, Lot IEELA L.
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e Rk LAY, 2Rk TAZ B4R 5

ARG ARIZEIFR B L LGSR LR Fog &I, 12T A eds
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 & H250%. 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 &4t

A E 2023.12.01, T AR AL 2888 R, AL 20828 12, H ¥, BILR
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

LA 1337 R (&b 46% ) THMRAALUITIKA AL, FIA ZFHRAELE LR
(2023.10.23-2023.12.01, TR ) dkz# A= P 1adem 5 4-0.13%F 0.9%, & 5ikH
4 7.77%.

SERMNE, ZEEE (FERE. BRES. REFRE, TR) a IR A
i,

Bl FHRHELL EAKSEHEEI (2023.11.27-2023.12.01)

EHRARLE BERAR A LARERAASL REREALS

EEHE (R | mm) il o=
AR (L) LR _-322.03 . 4909.34 - 8096.69
Rl 0. 100 7.15% 7.15% -6.66% -6.29%

0% s | N -2.25% -2.40% -2.45% -1.94%

20%4 1 3 -1.42% -1.55% -1.67% -1.19%

sovmias | 0 -0.92% -1.01% -1.05% -0.72%

40%s 23k | 0028 -0.50% -0.61% -0.51% 0.31%

W 50%4-424 | 0.000 -0.13% -0.24% -0.12% 0.00%
60% 1246 | g o2s 0.24% 0.17% 0.23% 0.30%

o | | oe2% | 059% | 0.62% 1 o67%

80%4 1 3 1.15% l 1.12% | 1.11% I 1.23%

90%sr st | 07 E 2.08% Bosw .2.07% .2.38%
ey BN TN O

O ) 0.00% 0.00% 0.00% 0.00%

10%4 4 4% \ 0.29% 0.32% 0.32% 0.24%

20%4 13 4% | 006 0.47% 0.49% 0.51% 0.43%

30%4 1 3 0.62% 0.64% 0.67% 0.58%

40%5 434 | 0.04 0.76% 0.79% 0.79% 0.71%

= 4t 50% 44 4% 0.90% 0.92% 0.93% 0.85%
60%5 1244 | o g2 1.05% 1.08% 1.11% 0.99%

70% 41 4 1.25% 1.29% 1.35% 1.16%

B0%A it | | oo 1.51% 1.57% 1.64% 1.43%

90%4 1 3 2.06% 2.14% 2.20% 1.89%

A o 2 50 6.93% 6.93% 5.09% 5.45%

FH R Wind, AHEBIESR T

FiA £ 3h A 4 YTD( A £ 2023.12.01, F R )IK & Fr = i b 45 500 5 4-11.16%
Fa 23.26%. XA AH, KA LG AEFDBEILEFE ], RIABSELSKAEE
PERS, RERERASRKEOHGMMUESL S .
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ON Ak fa %

\O ) HAITONG ERRIAZA 2Rk TAZRR 6

B2 HRHELAL YTD KA =HEKR (2023.01.03-2023.12.01)

EHRALL BRBROALAL LTEARZALL REFRINEASL

Ae#E (R) _- 1402 . 444 - 1042

RAEAHS () YTD EEZEe S22 0 [l 400934 [l s096.60

R b 0.6 47.34% 41.36% -44.56% 47.34%

10%9 12 3 AR 21.73% 21.74% -20.75% -22.27%

20%49 4 % 0 -18.16% -18.49% -17.55% 17.65%

30%4r 4 % 02 -15.35% 15.77% 114.55% -15.02%

40%4 13 3k 413.21% 13.86% 12.45% 112.39%

W 50041 3% 0.0 -11.16% -11.98% 110.63% -10.35%

60%4 1 4 o2 -8.97% -9.94% -8.23% 7.87%

70%49 4 4 -6.49% 7.82% -5.29% -5.08%

80%4 4 % 0.4 -3.23% -4.60% 2.04% 2.23%

90%4 13 3% 1.08% 0.47% 2.18% | 2.35%

Rk o | wesws mne s aesw

RAME T 6.12% 6.12% 6.41% 6.23%

10%49 42 2 o ey 14.40% 14.80% 15.03% 13.85%

200641 # 17.38% 18.12% 17.66% 16.41%

30%4 4 3 0-4 19.65% 20.09% 19.90% 18.70%

40%4 13 3% i 21.52% 21.74% 21.89% 20.97%

EF 50%4 4 4 23.26% 23.44% 23.47% 23.01%

60% 54 4k 9.2 24.79% 24.80% 25.12% 24.62%

70%4 43 % i 26.73% 26.71% 26.62% 26.87%

80%4 13 3k 29.13% 29.06% 28.87% 29.29%

90%4 13 3 0.0 32.69% 32.59% 32.44% 33.19%

Rk ¢:0 25 50 51.20% 51.20% 50.01% 49.30%

FHRR: Wind, &R EFFFR BT
1.1.1 RRRH Z SR EEERR
© KD ERE
REALOHEFNRELRS, A TT%F 84%, NEALE LRI, AL

Bk aAm B AA, FAOEEERIRTRELE. Hob, LRABREASKARKT A
L8 T

B3 AREFARELLEAKSESHEI (2023.11.27-2023.12.01)

EXLE ¥ X E3 RNE S IR A

RAHE (R) 1 514 95| 65
AEAH (L) A _-7 I 3385.65 | 1082.06 | 389.87
BoME -7.15% -6.66% -5.31% -3.67% -7.15%

100445 4% 0.075 -2.25% -2.26% -1.04% -1.13% -5.46%

2006515 4% 0.050 -1.42% -1.54% -0.55% -0.62% -4.39%

3006415 4% 0,025 -0.92% -1.04% -0.17% -0.25% -4.03%

40%4 45 4k o 0w -0.50% -0.62% 0.14% 0.00% -3.60%

i 500641 4% -0.13% -0.23% 0.47% 0.22% -3.19%
600415 % oo 0.24% 0.12% Jo.76% 0.53% -2.86%

T0%A e | 0050 0.62% 0.50% fi119% f12% 2.42%

80%A 24 | -0.075 1.15% J 1040 80% 1.47% -1.98%

90%4 15 % 0,100 B 0% =.50% l.so% -0.88%

BoME oy 0.00% 0.00% 0.00% 0.00% 0.41%

1o as | kit 0.29% 0.30% 0.23% 0.42% 1.74%

0% tede | Lﬁ 0.47% 0.46% 0.46% 0.63% 2.33%

3006415 4% 0.62% 0.61% 0.61% 0.76% 2.78%

0%t sk | oo, 0.76% 0.75% 0.73% 0.81% 3.15%

=ik 500415 % 0.90% 0.89% 0.84% 0.93% 3.34%
60064424 | 0.02 1.05% 1.04% 0.95% 1.04% 3.71%

70%4 15 4% 1.25% 1.23% 1.13% 1.32% 3.94%

80%s- sk | 000 1.51% 1.51% 1.36% 1.42% 4.32%

9006415 4% 2.06% 2.02% 1.63% 1.85% 5.13%

AR 0 50 6.93% 5.65% 3.60% 3.11% 6.93%

FHRIF: Wind, EBIERT T

Sl Wi I X 25 6945 B E AR B 9
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LRIBEHE ARIERRT

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

B4 AR FTHANBES YTD KA FHH AR (2023.01.03-2023.12.01)

THRHELL KA L By o R A
AeHE (R) _-14. 514| 95| 65
AEA (o) YTD _-7 I 3385.65 | 1082.06 | 389.87
Bl 0.6 -47.34% -47.34% -36.15% 23.28% -28.09%
10%4 1 3¢ £1.73% $2.17% -18.78% -12.44% 95.54%
20% 44 3% 04 -18.16% -18.69% -14.55% 5.27% 22.62%
30%4- 12 4% 0.2 -15.35% -16.10% -11.90% -3.29% -19.81%
40%5 4 8¢ -13.21% -13.95% -9.56% -1.53% -18.20%
131 50994 4% 0.0 -11.16% -12.16% -7.68% 0.13% -17.01%
60%a- it | -8.97% -10.25% -4.88% 2.74% -16.02%
70% 44 3 -6.49% -7.92% -2.96% l’-53% -11.68%
80% ik | 0.4 -3.23% -4.83% -0.68% I.43% -8.71%
90% 4144 1.08% -0.75% |4.03(yn .z% -5.29%
sk 0o 2« B B s B o
Rl E T 6.12% 6.12% 6.96% 6.89% 11.03%
10%s 1% | 0.5 X & 14.40% 14.80% 13.97% 11.73% 15.46%
20% 41 3 i ;; 17.38% 17.73% 17.01% 13.14% 18.52%
30%4-4. 3% 19.65% 19.80% 19.93% 14.81% 20.43%
0% i % | 0.3 21.52% 21.57% 21.98% 16.29% 22.13%
=4 50% 412 4% 23.26% 23.28% 24.01% 18.00% 23.58%
60% 412 2 24.79% 24.74% 25.73% 20.61% 25.07%
70%5 ik | 0.1 26.73% 26.65% 27.15% 22.74% 26.99%
80% 41 3% 29.13% 29.03% 29.87% 24.20% 29.52%
90% 412 4% s 32.69% 32.58% 33.86% 31.64% 33.94%
Rk B0 @5 50 51.20% 51.20% 46.29% 45.64% 40.07%
FoA R B Wind, A8 EAAF T T

© RKMERAE

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,
M LR B AR B E, REAGEE LSRR FR TN GARP & KL 4,

A5 XEARKMERSE LA EAKAEHEIN (2023.11.27-2023.12.01)

EHMARE GARP AL iy Ak BRAE
BEHE (R) 288 201 ] 107]] 252 [ 73 | 65
ApAAE (L) A _I 2001.06 I 2364.08 I 2272.51 -53 | 389.87
FoME . 7.15% -4.44% -6.66% 5.31% -5.80% 7.15%
10%% 3 4k 0.075 ‘ e -2.25% -2.48% -3.29% -1.81% -1.91% -5.46%
20045 | 0050 i -1.42% A471% -2.38% 1.21% 1.21% -4.39%
30%4 544 0025 i 0.92% -1.04% 2.02% 0.86% 0.74% -4.03%
40%5fi 4 oo -0.50% -0.74% 1.37% -0.40% 0.31% -3.60%
M 50041 4 0.13% -0.46% 0.98% 0.01% 0.02% 3.19%
60%4 1 4% v 0.24% -0.22% -0.62% 0.32% 0.38% 2.86%
0%k | 0090 0.62% 0.00% -0.43%  o.88% 0.79% 2.42%
80%A ikt | -0.075 Jo15% 0.45% 0.14% 69% Be24% -1.98%
0% | o 100l l.os% 1145 Jos10% E.so% l.14% -0.88%
KA 9 L [ 7.77% | ED BB | [777% 1%
M o 0.00% 0.00% 0.00% 0.00% 0.00% 0.41%
0% | 0% Bk 0.29% 0.31% 0.39% 0.25% 0.29% 1.74%
0%ttt | ﬁi: 0.47% 0.52% 0.61% 0.57% 0.45% 2.33%
30%4 5 4% B 0.62% 0.67% 0.76% 0.76% 0.59% 2.78%
20% a5 | oy 0.76% 0.78% 0.92% 0.88% 0.71% 3.15%
=ik 5006445 4 0.90% 0.87% 1.10% 0.98% 0.85% 3.34%
60%o 2k | 0.02 1.05% 1.05% 1.45% 1.07% 1.00% 3.71%
T0%4 15 4% 1.25% 1.31% 1.80% 1.24% 1.18% 3.94%
80tz | 40 151% 1.70% 2.12% 151% 1.41% 4.32%
90%4 5 4% 2.06% 2.12% 2.69% 1.76% 1.81% 5.13%
A 0 50 6.93% 3.79% 5.09% 454% 5.65% 6.93%
FARR: Wind, BEIEAFFRF

MYTD K aAE oA, AR ALY EH, GARP KX,
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HAITONG R IAZA R, Rk TAZ iR 8
B6 REREMERAELEL YTD ik # @48 ER (2023.01.03-2023.12.01)
iHfARE  GARP s Ht Ak AL
ResE (R) 201] 107l 252 [ 73| 65
EEMB (L) YTD 200106 | 236008 | 227251 [JEEEOH)s: | 389.87
KM -47.34% -26.90% -%36.15% -81.71% -47.34% -28.09%
‘
10%%5- 13 4k 04 -21.73% -15.52% -,FLBAB% -20.36% -22.41% -25.54%
20%%)- 43 4 -18.16% -11.83% -:{l4.20% -16.79% -18.63% -22.62%
‘
30%%5- 13 4k 0.2 SBAL -15.35% -9.31% 3-9.72% -13.86% -16.00% -19.81%
40%5 1% -13.21% -6.86% 1-6.86% -11.19% -13.93% -18.20%
i3 509 zsk | OO -11.16% -4.24% -4.24% -8.93% -12.16% -17.01%
o0wAtidt | -8.97% -3.08% -2.43% -5.70% -10.20% -16.02%
70%%5 43 4k -6.49% -1.88% 0.88% -3.09% -8.04% -11.68%
80%%)- 1% 4k 0.4 -3.23% 0.12% &4.54% 0.78% -5.08% -8.71%
90% %513 4k 1.08% 3.03% .00% I.77% -1.00% -5.29%
KA 00 25 50 46.59% o L 39.77% 4#0.15% 3.27%
oM 6.12% 6.23% 6.12% 6.89% 7.81% 11.03%
10%%- 12 4% 0.5 14.40% 11.18% 9.41% 15.21% 16.30% 15.46%
20% %513 4k 17.38% 12.82% 11.05% 18.75% 19.01% 18.52%
30%%- 1% 4k o4 19.65% 14.18% 12.48% 20.70% 20.91% 20.43%
40%5- 1 5% 0.1 21.52% 15.06% 14.12% 22.61% 22.61% 22.13%
= 4t 50%%- 1% 4k 23.26% 16.35% 15.77% 23.82% 24.14% 23.58%
60% %513 4k 0.2 24.79% 17.38% 17.78% 25.52% 25.54% 25.07%
0% 5% | o1 26.73% 18.38% 20.25% 27.04% 27.27% 26.99%
80% %513 4k 29.13% 20.66% 23.74% 29.28% 29.64% 29.52%
90%%)- 1% 4k 0.0 32.69% 24.07% 28.56% 33.86% 33.35% 33.94%
R KA v ° 51.20% 37.70% 38.52% 45.64% 51.20% 40.07%
FA R R Wind, EBIESFFR T
1.1.2 RRBRZHARBLERI
ST HE KGR IR E WK G, 254 57%F 58%, AREA KL
BIRAK, F R R ERIL. A ERKREFD RS A A, RFE LFREL
AeKERS, #HVLEERZ, 2T HA KL ERIK.
B7 FRBEAL EAKSEDHEEAR (2023.11.27-2023.12.01)
EXPE-F-3 ] Eek MR R
AesE (R) s I oo 268 sl o2
ABAB () R [EEEE0E) -5 o | 101503 | 1ssecz [ o3seas
e FolE -7.15% 7.15% ‘ -5.85% 1, -3.95% |-6.66%
10%3 44 | 0.075 -2.25% -2.24% |-1.70% {-1.94% | 2.43%
2095453 | g 050 -1.42% 1.47% -0.90% i -1.05% 2-1.54%
30%4 4 4k -0.92% -1.00% 1-0.39% 1-0.47% -0.95%
aowrag | -0.50% 0.61% | 0.00% ] 0.07% 2-0.38%
s0%sprfage | 000 -0.13% -0.30% 0.31% {o051% { 0.09%
60%s 23 | -0.025 0.24% 0.00% | 0.72% IO.SS% I 0.62%
TN E | 0.62% 0.30% fi12% g% f115%
80%4 4 4k 1.15% J0.72% IL77% I.os% I1.79%
sovontase | O 08% Bos% Bson Bson B
o I I A
GE Folh s 0.00% 0.00% 0.00% 0.00% 0.00%
10%4 43 4 - 0.29% 0.33% 0.22% 0.29% 0.26%
0% a4 | 006 “i%‘:}f 0.47% 0.49% 0.41% 0.51% 0.46%
30%4 4 4 e 0.62% 0.62% 0.59% 0.65% 0.63%
20%5 2 | 0.04 0.76% 0.76% 0.71% 0.80% 0.78%
509644 4k 0.90% 0.88% 0.86% 0.98% 0.91%
60% 24 | 0.02 1.05% 1.04% 0.98% 1.17% 1.09%
70% 54 4% 1.25% 1.23% 117% 1.34% 1.30%
80%5 2% | .00 151% 1.47% 151% 153% 1.59%
90%4 £ 4 2.06% 2.05% 2.12% 2.12% 2.08%
RAAL 0 50 6.93% 6.93% 454% 4.36% 5.65%
Foatkil: Wind, #BAERHR AT

Sl Wi I X 25 6945 B E AR B 9
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ARk TAZAFR

Rk TAZ 4R 9

M YTD Kafe= ok, i ﬁﬁ/\ﬂ?%}&/\}f’g%iﬁ&% {e 4 Zh A 0yl

A E, 50%VA L& \u;@h%%%

i, 10%VA T 89 B NMKT 7 3%-F 39

KFE, TGRSR BE S EF ER k@éaiﬁﬁfrﬁ Tl K F AKX,
A8 AREBAS YTD A \HAIN (2023.01.03-2023.12.01)
EXEE - T 2T R e St $RE

he#E (R) _- 1643' 268' 175- 802

AAMBE (L) R i D B 5 | 131533 | 1sss.62 [ 036826

oMb 0.6 -17.34% -36.15% -47.34% -44.59% -45.44%

10%4 45 %k £1.73% -0.29% -£2.31% -D5.45% -05.37%

20%%-4% $ ot -18.16% -17.22% -17.37% -19.24% -19.94%

30944 4% 0.2 -15.35% -14.65% -15.02% -16.78% -16.79%

40% 515 3 -13.21% -12.60% -12.33% -14.26% -14.48%

e 50% 445 3 o -11.16% -10.84% -9.94% -11.55% -12.49%

60% 4z dk | 0.2 -8.97% -8.76% -7.68% -9.31% -9.91%

0%zt | -6.49% -6.64% -3.81% 7.22% -6.98%

80%2- 4 3% -3.23% -3.67% -0.16% -3.95% -2.98%

909% 44 £k 0.6 1.08% -0.24% |7.11% 1.76% 2.24%

Roxs o foswe  mew.  seswe e doas

RN 0.6 6.12% 6.12% 8.14% 12.17% 7.81%

10% 23 4 14.40% 13.11% 15.27% 17.39% 17.57%

20%5- 45 3 S 17.38% 15.85% 18.97% 21.23% 20.39%

30%4 4 44 0.4 19.65% 18.02% 22.21% 22.99% 21.98%

40%2 4 4 21.52% 19.77% 23.72% 24.97% 23.65%

= ik 50944 4% 03 23.26% 21.43% 25.20% 26.72% 25.38%

60% %4 4% 0.2 24.79% 23.17% 26.66% 28.15% 27.12%

70%5 45 3 26.73% 24.65% 28.69% 30.15% 29.30%

80%%- 4% £k 91 29.13% 26.92% 31.20% 33.80% 31.59%

90% 44 4% 0.0 32.69% 29.73% 34.55% 35.92% 36.13%

F KA 0.0 2.5 5.0 51.20% 45.66% 51.20% 47.98% 50.01%

FoRb kIR Wind, #HBIERHFR T

RREELT, PHEANEOKERMEELR S, HRAZ., RAERAKAF=HS
z&ﬁ?héfy\z' # 1.66%F= 1.41%, EiX
k7% B BiAe b ) 1 R

A A

BRI,

KB RN RIFHREL TMT EZ,
#H AL F B A 91%A 77%,
e Fo kb T R i

Wk, BFHALERE, H

B9 RARE#AAAFAKSEHREA (2023.11.27-2023.12.01)

PR AL ™T TaAs b Ef W P
EAHE (R) 802 111 sofl 333 120 150 | 29
AR (L) Fit % i 9368.26 140755 s1251 | 300777 1562.14 239718 | 18112
R 0.075 6.66% 2.67% B.72% 5.57% 0.93% 8.82% -6.66%
100kt || L3 0.89% 2.56% 1.75% p.05% 285% 5.56%
2094 4k 1.54% 0.11% 2.12% 1.07% b.a6w 2.47% B.95%
sowenras | 0 S0.95% hAG% 2.11% 0.63% lae% 2.07% B.47%
40%sr 424k | 0.000 0.38% 15% 0.79% 0.18% 11% 1.88% 2.92%
Jei oA tidt |y ﬁ.og% EG% b.14% ﬁ.u% =1% A61% 2.43%
609443 4 [ 62% 9% ba2% 61% 7% 4.25% 2.16%
CTNEY S ﬁs% =% Hoow Bosw =i% D019 41.19%
80%Ar ikt | 0,075 9% % Besn Tow % 057% 0.34%
E N S & s P ) o 1 b2 b.18%
st TR N I TN NN BN O D
o a 0.00% 0.00% 0.00% 0.00% 0.00% 0.02% 0.30%
0%k | 0.26% 0.32% 0.22% 0.26% 0.10% 0.50% 0.61%
20944 0.46% 0.44% 0.38% 0.48% 0.24% 0.79% 0.84%
30%AEE | g 0.63% 0.60% 0.57% 0.68% 0.38% 0.91% 1.20%
40%2- 4% 0.78% 0.711% 0.77% 0.86% 0.50% 1.03% 2.05%
Y 50%a 4 | g0 0.91% 0.79% 0.91% 0.99% 0.58% 1.16% 2.28%
60%4)45 4% 1.09% 0.91% 124% 1.16% 0.69% 1.26% 2.49%
0%k | oo 130% 1.18% 1:34% 1.47% 0.75% 1.35% 3.06%
80%4)45 4 [ 1.59% 1.36% 1.75% 1.72% 0.83% 1.65% 3.80%
90%s sk | 002 2.08% 1.66% 2.26% 2.11% 1.07% 2.15% 4.44%
RAM oo 5.65% 2.85% 2.77% 5.65% 2.00% 2.87% 5.09%
Foatkil: Wind, #BAERHR AT
A YTD s Ar = i AR, TMT. S B Rl Bife B 2 R Aol s 6 &

A A iyjéxm , TMT.

i e [ 2 ﬁ

LB T DAk

T Gl Wik IE X5 09 4% B E ik AE B 9



N

ON Ak fa %
9/ “Haitone

Ak TALAFR, £ hk A2 B3R 10

B10 RERFE LA YTD I H B HEAN (2023.01.03-2023.12.01)

) T™T B Pl E#% i L
AesE (R) 802 111 sofl 333 120 159 29
AEAM (ei) Fid 2 Af 9368.26 1407.55 812.51 I 3007.77 1562.14 2397.18 181.12
PO 0.6 -45.44% -24.49% 36.54% -45.44% 2631% -26.88% -26.78%
10%4- 45 £ -25.37% As.07% -35.65% -30.93% -16.58% -20.20% -19.94%
s | 49.04% 40.95% -18.20% 25.45% -1353% 47.01% -46.80%
30%A ikt | o2 -16.79% 17.04% 12.53% -21.35% -10.99% -16.48% 14.77%
40%4- 1 4 44.48% 15.26% 40.31% 48.77% 7.78% -44.06% 43.86%
W sowsr st | ° -42.49% 12.06% 7.98% -16.49% 6.22% -12.94% 10.88%
60%4 ikt | g, 9.91% 0.44% 3.53% 14.429% 4.04% 41.60% 7.21%
709 42 4 6.98% Lss% 211% -12.54% 2.49% -10.38% 3.54%
Bowa-fidk | 04 2.98% 50% 1.04% 9.22% 0.14% 8.22% 1.83%
0%t | 2.24% Ls% o 4.88% f28% 3.78% 3.43%
KA 00 25 50 40.15% 0.15% o Boow oo s Bosn
ML 0.6 7.81% 12.94% 13.65% 8.41% 14.33% 7.81% 8.92%
10%4%- 12 4k 17.57% 18.76% 15.25% 19.26% 20.23% 17.17% 13.18%
200pate | 20.39% 21.82% 16.55% 21.90% 21.74% 19.31% 14.56%
30%s ikt |04 21.98% 23.53% 18.10% 24.17% 23.10% 20.87% 15.52%
40%4- 1 4 23.65% 25.38% 19.75% 26.03% 24.36% 21.74% 16.59%
= sowniig | 25.38% 28.44% 20.81% 27.86% 25.36% 23.10% 18.19%
60%4fidk [ 0.2 27.12% 29.43% 22.06% 30.51% 26.52% 23.80% 21.74%
709 42 4 29.30% 30.44% 25.80% 32.65% 27.70% 25.34% 23.86%
aowrise | 31.59% 31.68% 28.62% 36.00% 20.85% 26.62% 24.75%
909%sr £ 4k | 0.0 36.13% 34.81% 44.64% 40.42% 31.41% 28.43% 29.38%
R 0 s 50.01% 42.92% 45.30% 50.01% 38.36% 32.43% 20.47%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

FHALENL A, LA E ERE/BARADTRIEARS LS, BT
., ERAEA 6 AAEAF G, Nk g N4 T RI=. £+, LA, YTD foif —
B RIBIF RSN AT RENFN % 5 A, 20N %T R FeUR%T G,
W45 h 3.82%. 25.62%F= 24.40%.

A1 A HHIHRALSE (RE 2023.12.01)

AR E-% ok resm LAMkE  YTD K& HE—FkE K& RKRME FERL
519212.0F 7 KRR % Rk A ¥,k 3.82% 20.40% 10.03% X# GARP PRE
519191.0F 7 R A +iE 3.80% 19.95% 10.00% xX#& GARP ¥ RE
519185.0F 7 Rotit A %k 3.64% 20.39% 10.39% & GARP BRE
004685.0F £ TUIR ST ES: ¥ 0.80% 25.62% 24.40% ANy o i AT
165531.0F P2tk S Rk A a2 0.48% 20.34% 21.20% N FE EoE ) 2T 8
090019.0F KARFE A AR -0.45% 21.42% 14.65% ANy o i AT

P RR: Wind, ABiERFFR AT

2. B FIRIF

ABRATRA — R B RE T A LA X ZNETET, LHRIREMGEIN.
e Mo RIFLT H BT, KNP R L3,

¥R RA AL AOMEY AT HABH IR AL N, BFRESZENR.
TAF, 47 BF ICH At L. A#mEs. TmEhfinEls, 67 % kAR
2 5A) 2t AL F AR KB HEA B 49 topl0 S AR 24 top30 S ARLE A A= top30% S A 204,
e, REHFREYIHRAERE G ERASL, (E: TEHRFEGRLES QY
AR A IER, B, ICA% KRPLAAAE; AMAAK, BFERIMLT.)

LR, KAEE. AAEE. HORBFKETKRET IC #% X8FKEKZ; K
FH, RS ERFGHF. IKE R84, R AAE Sfde B E R T IC F2 % Skl £
Tt

YRR AMEAUAREMEAWIC AL A, LEER (6 AK)BFEALE. 12 AMEAUR 9 AMEAKBZZN A £ F S, EnE A0 IC XA, 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

YTD Mk & A&, 2023 FAINRAFe9 R4 EEE T, Topl0. Top30 F= Topl0%3F %48
SRR A A 5 R A 31.27%. 17.41%A= 2.94%. FAT4askes] ( A ) BA-FkZ, Toplo.
Top30 #= Topl0%S AR L A4 B AT #4574 15.01%. 12.2%%= 2.83%.

B11l L AR S EAHBFAI (2023.11.27-2023.12.01 #F= 2023.01.03-2023.12.01)

RS AT % kA E
B %A EESE 7 IC_E/A IC_MTD IC_QTD IC_YTD Topl0_k /A Topl0_YTD Top30_k /A Top30_YTD Topl0% L/ Topl0%_ YTD
Wi RMKERRR (A) 1 ofew ofsw 187 [Bbs% 050% ] 543% | -051% ] 6.40% 010% 1.00%
e 1 obsw 1287% 1o |roow 0.67% 67% 034% f573% 0.22% -0.46%
Riti A 1 351% e!a% 1780% Meow | 2.80% E.as% 1.18% 5.41% 0.23% 0.80%
FRELE 1 alhs% 13!7% 1:=7% 1.28% 0.60% 56% 0.34% 5.21% 0.22% -0.44%
Riedsds  FATAEAS (A) 1 21@6% 5i32% 3 2.10% 01% 1.33% 20% 0.67% 2.83%
AT AT 1 -40{92% -48[79% -11.59% -0.33% 850 | -0.45% 7.76% 053% | 204%
R R Eit 1 30{10% -32{28% -9%.38% 0.75% !14% -0.90% 6.76% -0.58% 1.56%
wIAE S T_alp (CAPMA ) 1 -3199%  2M45% 3% -0.40% l 264% | -0.33% 6.04% -0.44% 0.82%
alpha ( CAPMA ) 1 Tle6%  -1132% 113% | 280% || -2.24% 105% | 477% 0.16% 1.00%
T_alp (FF34) 1 4aj3a% 22j50% 2837% | 13.52% 138% 504 | 175w | 072w 1.43% 0.01%
alpha ( FF5) 1 931 glsew  5jo1% | 15.33% 1.62% 0.28% 127% | -1.07% 0.26% -1.49%
alpha (FF5A ) 1 27l64% -12l04% -18.08%  l0.69% 1.34% 020% | 097% | -150% 1.13% 0.03%
alpha (FF3A ) 1 -46{72% -29105% -24:.89% Lz.ae% 314% | |-1080% || -265% | -1.50% 1.62% 0.30%
T alp (FF5A ) 1 2596% -9100% -16,16% '}3.31% 136% || -250% | -1.01% -2.26% 1.03% 0.10%
alpha ( FF3) 1 Tl63%  -6)28% 9I18% 13.11% 1.27% || 5.06% 141% || -2.70% 0.07% -0.66%
AALE S BAAE (£9t) 1 obow  7H2% 0% 6% 030% P787% 0.15% 5.70% 0.11% 0.95%
B AF 5 1 217%  6han 17% 4% 0.14% 054% | -0.26% 4.03% 0.10% 0.99%
AL 1 13083% 188bw -e§.37% 13.43% | 195% || -6.11% 137% | 0.92% 0.84% -0.58%
A (ait) 1 14= 6 135% 6% 6% 020% | -0.96% | -0.09% | -120% 0.10% 0.88%
H e A Jo 1 A -1 3486% 3188% 31i86% 6 0.67% i 0.36% iu% 0.46% 2.94%
BFE (R7) 1 408 3788 20'1% 3% | 227% || -2.60% 133% | 274% 1.08% 0.75%
BFE (R 1 4e= 38=o 21.2% 1% 1.62% 167% | voow | 218% 1.26% 0.97%
B 1 -9i87% -7‘345% -1875% | 18.05% 0.61% 095% | -0.13% 031% -0.38% -1.19%
FOMB AR 1 spsw  ofow  76% LS.ZZ% 204% || -3.16% 153% | -0.80% 0.27% 0.15%
<B4 1 48“75“ 100b8%  [B.18% 383% || 7.17% 221% || -5.30% 1.86% 0.97%
W B T K HIREE S 1 51- 46. 3]20% 0.19% | 283%] (12350 | 240% || 642 | 168% 0.34%
FFRRE 1 a5l 4Bl -1034% 17.97% | 248% || s63% | 184% || s20% 1.39% 1.13%

FAt kR Wind, BEIEAHI AT
3. ARk s

KERA, RN EERMEEGERATRAEM. REZIALAFTHRERLRT,
FFREGFERAB TR, ARk EHRELL0Y, ABFRTHI>RZH 30
RASFAEE, MAKLmE. A EAAHEF 3. 6. 94/ 12 Ak, TFEPH

N T

TR . A Wind 7k IRE K248 4L,

LR, R E A0 83U E AR UK E 55 4 -0.37%F2-0.09%., A #E A4S
Fo R E A A 0.06%F 0.18%, Z 41 % A 43 IK 5 Fo A8 HUK 5 4 5 4 -2.23% F=
0.12%, YTD 23tk 3 A= 5K 5 5 5] 4-9.08%F= 2.57%.

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



N

ON Ak fa %

\4) HAITONG ERk AR eak TAZ IR 12

B 12 Ae4hikiasehik i % (2023.01.03-2023.12.01)

2.00%
0.06%

0.00% — — —
-2.00% -0.37%0.28% -0.11% . .

-2.23%2.35%

-4.00%
-6.00%
-8.00%
-10.00% 9.08%
-12.00%
-11.65%
-14.00%
AR MTD QTD YTD
B A4 B Wind ik ORA R A 355
TR Wind, HiliE AR AT
B 13 A etk a6 RH4{E (2013.07.01-2023.12.01)
7 2.5
6 2
5
4 15
3 1
2
0.5
1
0 0
> > Sel > > Cel > Cel Cel > >
¢ & ¢ & ¢ & & & & & &
x> e ) o X\ D QD D A v QP
> ® > P ) P ) P P 3 P
ARSI — R e—\\ind R RS R AFE S
FRR: Wind, HBIERHT T
£ 2 AothikiaAah oS kg%, (2013.07.01-2023.12.01)
wind Bl RAe AR E X b-E Calmar
L1 é 4 2 22 r
FREORBES Ty e Wi BRE et mE kA
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 -9.08% -11.65% 2.57% 4.52% 2.61% 22 -3.8
£ X 8] 16.44% 9.15% 7.30% 4.56% 9.22% 3.6 1.8

KHARIR: Wind, ABIERAT T

4. ReRT

B F R, BRGNS, 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

AASAT ¥ BES L2 AT AR ARSI FAe, ABBORLSE, B, B LARE . RS PTR 0 A Ao 158
WA BTHATE L, AARRIEZFE Lo RMES TR, SRR TS IR LIZRE, FUCEA AR B T 3 a9 A LALE,
LR F Z 5 R B R0, L E Y.

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

AARA PRI FoA . &AM A 5] FAA RIS 5 B A FIBF, KRS PR 09IE 5 S AR S0 0. A N T A
Liksh. ERRNS, AN TA S5 AREF KA. FLAINT B IRE

TIGHH R, FZRFEE., RRETHNEE. MHARL LR RBBTE LS, THMRILTEN, LEAHXBIAHEF 5%
HR A MHERAREZ, BF BHEARE T OETELRERR T FOLBETRA, EEEFTHRAT, HBEEARLIE
R BEAM T A2 HA IRE IR E) 6900 5) BT ZATOEA ST #ATR 5, T Ak A iX b 8] JAEAL TARATIR S R A IR 5.
AIREARCFRE P AFiE, REEBIEAF I B @A, RAFR ARG GIEAT 3538 RAF AT 75 KBTS Xag 4 N . i3
A Hlde, RBASELIEFMEMA, KAMEFTIZACANE) A H 7 KAL) . T RGBS FALR A AR TR SATIERBATILI H AN
E AR REAFITEATIC. 4ok A REBRALA L, S0BR%EBIELA R HFAET, HE 2044 BBIESMATAT, A
TR AT AT Ve 69 5| A A= 2,

ARE F EE Y AR B BIEA L ST, BB IEARA RS 2T E QI E AR R S 4,

W4 1 i E XX E 6945 B TE Ak R



