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(L2 5 RALGIH H—F LR

& (2023.12.04-2023.12.08 )» 2023.12.13 &ﬁ% & .
CRFAFEANL Fahm iz o
(20231204-20231208)» 2023.12.12

e LS (2023.12.11-2023.12.15) F#H . L& A XT3 4: T47, _EiE 50 35
T 1.59%, PR 300 $53L F & 1.7%, TiE 500 #54L F 2k 0.88%, 4k
Tk 2.31%. %a14H3% PE (TTM) % 16.5 4%, 4 -F 2005 4FvL kb9 24.9% %5
fik. B AR L, 2005 ik, &KRIG4E 12 A TFAHRIATE. HKAy
#rE, 1. A SAR F547RE, Wind & A454TF 12 A 12 8 & L Rakdass s 15, 2.
ARIEEAE L Wind AT L3840 8939 KR 5548 4, HaTH 9 FaHh 37, &
F 2021 F Akt 11% 045 5. 42 EPTR, EBRAE—E R E4 R AR B A A F
Y H 1 5.25%-5.5%8 B AR IR 18], HAVIAA, XTAT A £ BEAEX — A0 8 8 &,
R, RAEXKFAZL LT AT, 6B MHKRBISHL TN L&, TH A

AT A WA BT R R

Tel(021)23219732 o TR ARADFEEM. MBLBR LA, Wind & A 15504 303 % Ao K 093 549
Email:fengjr@haitong.com 35 % -3.05%, & T —/ (-2.58%), T4 F Tk, Wind 4 A 4544 F 20
i 4:50850512080006 &L T, MBI LA, AT PR 300 4550060 30 M+ 1847 8 £ % -0.64,
AT A KFAHT—/8 (-0.38), ZvhA LT BRI T T E—FFHKF 0.64 4247
Tel:(021)23185659 £, LEiE 50ETF AR 249 PUT-CALL Lk &2 E% E4F, BAAAH 095, 5F
Email:ylq9619@haitong.com #—& (0.93), & FHFst ik 50ETF 42 4& #1242 Z F4. EiE4484 Wind
JE4:50850516050003 A A ZHPHBFENSFY 0.66%F 1.01%, 4 F 2005 Fvikty 39.70%F=
BAEAEEE 42.83%5 4% 5., R G EKEANLTT AT TR, AEWLEF LA, 1. REFEA
Tel(021)23185657 RASTHAE, 10 AATAR T R% 1.09 71274, &F Wind —EFH 1.21 51z

T, & FAME1.36 Ziem; LT (M2) Flig ¥ 10.0%, 1&F Wind —2
#1 10.07%5AT1E 10.3%. 2. LAARTILEES, £EFAB ZILERE K@)
4 0.87%. 0.71%. M&E4L %G LA, b E%4 AR 185.76 1271, 2023 FvA
Rk BHARAN 272.69 150, SRSy L, 1. LB E &gk s HAT, @A Tokgsk.
AR 500 45 £ Fe 44T K SR I A R A 2.92%. 2.49%. 2.85%. ARIELZ T
IEIR, EBAE 12 A FOMC (BAHATFTHER L) R 1240 8., HIHFRITA
£A)E A 5.25%—5.5%H0 xR A, FlAT, EBAEEFEARRET, ARABGTE
TG SR, Bk THEAES. 2. &3 Wind, iEX AN (LTS KH=
AR Y, AAFIA “hH Y%A NG WERIE ARG FTLE” ©W e 5, hR 4
Pz — “E% 20 AR 5 B A E) IREM BN BN R iHiA 3] 30% AR AR itk
3] 20%”, MARARE ITHE, 2 EATR, EBAE—ERF T H LB A A R EH
J£ 5.25%-5.5%% B AR X 6], RAVIA R, X R= £ £ B —4b A0 8 B Bk 2 &,
BMERFTFALRLE LT, 400 MHKRBHMBLL T LKL, TH ARAZ
I B B35,

o AFAFEMNEK: ERKIMETHH L. TAETRFE 0.66, KAEMEET
MFE-0.20, HAEAETFAHEZ-0.84, FHAAPBERKEFIMFE-0.98.

o FTNHFAE: HHEA. M. L. I FH RS AL SURE AT RRFEART
B. BT BOEM AT LS B e A ARRTA K.

o AfadkT: WiHAGMRE. HILTHEFHAE. RERERE.

Email:cjh13945@haitong.com

i 40 Wi X2 0915 B Ak A



N

N

o)

VAl fE g

HAITONG

Rk TAZAR T, eRk TAZ IR 2

B

x

i o 32 = - AU 4
2. BAFIFEAE: ERKRAEZ T HIAET oo 6
3. ATRIAHE: HHAL AR, BB W T RS A LIRS AT LIS AR A 7
B, BB TR oot 9

W 5ol Vi I LG 0915 SR FE A ik AE # )



N

N

G

)

VAl fE g

HAITONG

Rk TAZAR G, eRk TAZ B4R 3

HEX

A1 2005-2022 4 12 A FTHF AFEHIRIEIE (90) oo 5
A2 2021 Ak Wind & A 488 A EIEAZ T A H 5
A3 2021 AR Wind & A J88A T 9 )RR BB B OALAT oo 5
A 4 EFHHEAT Alpha A2 WINd 2 A Z oo 6
B 5 AT Alpha A E F IR E R e 6
K6 T - R O R e s 1 7 - A S SSSUSSSRRN 7
"7 ARAEALE F 3G B T F AT oo 7
K8 B BFNEF AL B F A AATATE oo 7
A9 B REFHMELE B F A AAITTE oo e 7
B 10 AFRIAFE (2023.12.15) oiiiieiiieeieeeeeeeeeees e 8
REFR
A1 20234 11 A B EILEIE oo 4
k2 ALAFWFEBESTIFS (2023.12.15) oo 6
R B AT LIAIF LT oo 9
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1. TA ABRAZBFBRRE

LB AR Sk AT, LBiE 50 3540 Fk 1.59%, IR 300 F5E T 1.7%, +

iE 500 3540 F 2 0.88%, 4)lbiig Tk 2.31%. L#74 T PE (TTM) % 16542, 4
F 2005 F0A kb 24.9% 5455 . B AR £, 2005 F0hk, &SKIG4E 12 A F¥A
HEIATE. HARASHME, 1. MSAR kA, Wind 4L A4 T 12 A 12 8m LR
AR S 2. ARAERAE T Wind —BAT I8 F b 693 K32 55454, SR T 9T
A 37, 4 F 2021 Akt 11% 515 b, 42 PR, EBEAE—KE BHF R A4
F) R Y 3 fE 5.25%-5.5%49 B 4T X 18], KAVIAA, X7 £ LI —4 A0 8. B 280 &,
“R, RAXRFFHEALEH AT, S0 MK BEHBHALTH LML, TAAKRAZ
BRI,

A AR EF, Wind 4 A #8542 213 KAk I K e FE B H-3.05%, KT AT—
JB (-2.58%), A FFeT, Wind & A3 F 20 A HEXZT.

NBALFEAR EA, BT PR 300 354069 A0 e F K447 R £ 4-0.64, 1&TFaT—A
(-0.38), & A& LA T H e AT Lk —F-F KT 0.64 1247 £ £, LiE 50ETF
PR R K B4 PUT-CALL b2 E5 EA, BAAAH 095, &Fi—/A (0.93), EAHEx
LiE SOETF 42804 #8a42 5 FHA. Eirszz4s4 Wind 2 A Z B F3#8F 2534
0.66%#= 1.01%, 4 -F 2005 4FvAk ¢y 39.70%A 42.83% 15 5., 35 i Bk A AR AT 21
H T T,

MEIEF LA, 1. HRIEP EARLEATIHIE, 10 AFHGAR 7K 1.09 5 125T,
1&F Wind — 2 F 8 1.21 Z 1070, & FA4E 1.36 FAT4; - L5 B (M2)F 3% 10.0%,
1&F Wind —# 741 10.07%5 #7/4 10.3%. 2. LRAARTILEES, ERFHREILE
JE ki@ %1 0.87%. 0.71%.

%1 2023 4 11 A #H9E KB

&% A Wind —# W a A

PMI 49.4 - 49,5

M# PMI 50.7 - 495

CPI Rt -0.50% -0.11% -0.2%

PPI [ 1t -3.00% -2.80% -2.6%
AR TR (L) 10900 12050 7384
M2 [t 10.0 10.07 10.3

FAPRIR: Wind, AEIERAFT T

WA AR LA, b Ef4 ERAE 185.76 07T, 2023 Ak RitAA 272.69

.

B H2% £, 2005 40k, LEiEf4%. PiE 300. F4E 500. 4| IEE 12 AT
F A o4 ERBLE 55 A 50%. 50%. 50%. 38%, k& ¥1E 55 4 1.37%. 1.07%. 0.19%.
-0.77%, #K¥éF 454 5] 4-0.07%. -0.45%. -0.07%. -0.9%, & k5% &I844 £ IR
1£,

4 181k B XS 6915 SR E ik 42 B
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B1 2005-2022 % 12 A F ¥ A fadcakekte (%)
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W biEZ4E mIPIR300 W PES00 WA AkARAE

FHPRIR: Wind, EEIERFT AT

EHRS) b, 1. BB ARk EAT, BT T k454, AR 500 45 A h ik 4
SR A E SR A 2.92%. 2.49%. 2.85%. #HRIELZFUEIR, £B4E 12 A FOMC (B
HANTFTHER L) R AEH0 8, HRBEA LS F)FE L 5.25%—5.5%8 47X 4. F i,
EIRAE R R ARET, RRAVAT R T I o &R, BT 4 845 5. 2. 4&4% Wind,
EM AT (L8] A= ALY, ASEIA “H YA S AR SE AR AP E”
= ) 64 S, A A R A 2 — i 4 20 AN F) B 8] IR EE ARk hE R 3T 32 3 30%”
PR “RiTiAR] 20%7, FMEAKARK TTA%.

F AL, 1. M SAR 354784, Wind 2 A 33T 12 A 12 A & L Ragfise s
fi; 2. RAEEAEL Wind ZBAT LGS 0939 KR35 38", LaT T4 37,
4 F 2021 v k69 11% 515 5.

B2 2021 %vik Wind £ A B L E5012 5 £ 4
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EINC 2 e L SAR

FH R Wind, AHBIESR T

B3 2021 Fuhk Wind & A AT HHLBRBRET LAY

DR IRBISHORA Wind ZSU4TLISS4 8 B 13 H. 21 HF 8APHKML, WARRRYAS A AN A E, T B fTF SRR LT B,

4 181k B XS 6915 SR E ik 42 B
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B (Fhh)  e—NindAA

TR R Wind, HHBIEABRAT
AR Wind = 84T k38 50 At I

ARAE i F LA AT 40 A A 69 £ 2945 (3544 Alpha 5 A BT A ), &A1
RI, ATHaELEL T Alpha s Wind & A RRGARZSZ i Rk, Bk, &AM
1R AT Gk LR aAEE3) 64 A 69-F Alpha, 1) Wind 2 A Kk £%#.
X THAreyitmit o kS LRk, wAF M EFAMRE, wTH®, BA2TY
INFEHRFZ AT Alpha 4 0.11, 2R T P AR Fon Wind 4 A #54¢
T+120 B #91k# 4 16.23%.

B4 EshEA-F¥ Alphafe Wind & A A%

A5 ZZAAF# Alpha A EFHMHFE
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-0.1 20% .ﬁ ‘ S
0.2 0% ‘.‘Aﬂﬁ‘f.ﬁ‘T gl W Au“ M.WT.T,M‘TTT “““«A‘H T ol ‘“‘ :
03 20% | i I sl
0.4 -40%
4 A d d d dd OO0 0 00 dddddd d 0 O
Q QO OO 00N 000 00000
N AN Y doeoowuiNrNd J0d00cwANEANS
VP SdndSTdrndsdormRddgoodTddd oo
NN I\ A WA TA A A AR O H WO NdNNN
N S A OO0 40 d0000d0O00O0dNONOO O
SARONONNNNONNRNNONONG NN
N N N N N
4-F¥Alpha (444, 6m) mWind& Ak # % (T+120) < Fmbk A (T+120)

KRR Wind, ABIERAT T

Fo IR Wind, 8 EABF R HT
L EATK, EBAAE— K B4 A 4R I A ) B 4 M £ 5.25%-5.5%¢9 B AR X ],

RAVIAHA, XTI A RBRAEX — 50 &R MR R, BART A Lod LAT; 446
B AT RIRIG I T I SARAL, TR A RA 2T B R,

2. BTFHHSEAR: ERAKREZET A A

B Fa4F, RIERFRARTE-BFHTLLS, RFZRTHREREKRER
AWM THEGILE. Bk, BFRFZIATTHA B TR TEIE47.

ARIB B S A R HA A0 FARE (ABRBET47 (w+=) ——BF LR
2. BFRIFY, KRAMERAEEM £, BTttt KAKERGE. BFRHRRXWA45
MEERTFRFAE., X THA0FEmit 755 LR IFAE L E RS,

TEARTTARE 2023 F 12 A 15 B 69535+ B 438069 % LA F o9 M35 .

(2 AARTFRHAERSLSFTIFS (2023.12.15)
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LRIBEHE ARIERRT

AL 1&AEMA HEA HHEK

AN £ 0.21 -0.54 -1.76 -0.47
Bt 3t A8 K 1.10 -0.10 0.52 -0.56
KRl 0.88 0.86 -1.65 -0.58
3w kHE 0.47 -1.04 -0.47 -2.33
BT 0.66 -0.20 -0.84 -0.98

KA R R: Wind, BBIESFFR T

ATOAESFREFT DTMA. KRG 284, S RGLGMHFELSEF2E R
AP, b, SFARFRIFE 0.66, KEEETMFE-0.20, HEAHFRFE
-0.84, HEAEKREFIMH/E-0.98.

Be JHARTHEALRFLSMGE B7 RAEERTHEL R FLeMFTAE
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ook °
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OHdH00 A0 AN AHAODAOADDAAO O A O : ’
Ol ORE Ol IR ORI IRBERNA Y B enenllS8nl833333948348
T OO 100100 Ad100 1001001000100 AN A NN ANOANNOANOANSNO AN AN M -
NOODDOAANNNIOMOMORNRNDINDO ddAN®MM™ 499994901400 d00 400 H49 0 40900 9d
OO0 00 dddddddddd oA NNNNNN MO DO A A NMMITONONNOODONO ddNMM
0000000000000 0000O0O0OO0O0OO0 8888g8gdgdsgggagggggasgsyyydaeEssy
NN NANNNNNNNNNNNNNNNNNNNNNN NN N NNNNNNNNNNNARACRARERE®
— T AAE (L) BTG (B4h) — AR (L) BT (£4h)
FoptRR: Wind, B 5HR AT PR R Wind, #BIERBFR AT
- N, - ~
A8 HAAETHELBTELERMFE B9 HHKETHELATELSRMFE
1.40 1.5 1.40 15
1.35 1.35
1.30 1.0 130 1.0
1.25 0.5 1.25 0.5
1.20 0.0 1.20
115 115 0.0
1.10 -0.5 1.10 -0.5
1.05 -1.0 1.05
1.00 15 1.00 1.0
0.95 ’ 0.95 -1.5
0.90 20 R ER3E 8 ]8R 8 R38R E]
BEEEeEenAPRERBER AT RERES 58058058058 0582580580530
e e I R R I F8888508859853N885855808
CO0OO0O0O dd A d A A A ANNNNNN
5338389099833 89N528333838928 OO0 0000000000000 000000O000O
8888dgdsggggdasgsggdsgayayad NNNNCANNNNNNANNANNAQANAQNNQ
NANNCAANNANNANNANANNAANNQQ NN
— A (L) B FIGE (A4h) — A () B FIGE (4h)
FARIR: Wind, HBEIERFFR AT FAP R Wind, B85 BFR P

3. ATRAAFAE: A AR . K RE RS Y
IR 017 LB BANR 42

AR 18 S F IART 1R A 04 B AR (AT ke 3h A S) AR 15— — 4T LAk A Ht
Y, BE 20234 12 A 15 H, - HH. UK. 4. 4 B E IR S LR E 4T L3
FEANT G, = BEM AT LA B AT K. FTHIEARTTARE
2023 4 12 A 15 B 4947 40 FE B AR £ — B 44 T4k,

A B E T2 W15 ST A A 0
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AR R: Wind, BBIEAAFR T
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A3 ATLWMHFE T
7 £ A% 20231215 #HE 20231208 #HFE HAHAE T

#A -0.55 -0.71 0.16

A suiopt 0.44 0.36 0.09

AE 0.95 0.88 0.07

ARAT -0.57 -0.57 0.01

-0.70 -0.69 0.00

b2
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o
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o
N

W, ) B ) F ok -0.25 -0.20 -0.04

ARER -0.08 -0.01 -0.07

G RIREE 0.76 0.85 -0.09

Ak 0.64 0.74 -0.10

BB F L 0.22 0.33 -0.11

EZ 0.38 0.58 -0.20

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 ZGPLTAS, AHRGIRLEE, . ENHE 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 AN A PR3] (AT BARANE]") R P AR . AN E] TR RERAME ARE AL H R P . EEFMELT,
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, AREFHRNEE. HHAL R RS ZEPFEAS, THRELEI, WEHF 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.

ARE O H TR P i, REBFBIESF I B @I, AFFRIRE BT 03 RAFEAT 75 KBTS X a9 N . FEp 4Rk
A4S, RBERYSEBIEATEMA, RIMEATAZACI N 8] BRAG) E e XA . T AIRE FAER AR R SAFICRATITIY A AN
E AR RGATITEATIT, 4ok A BB AL AR, S0 BREEBIERAME I FFITFT, FE 20 B ABBIESATT, 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



