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BEEE:

AR IR B A RIF ARG ks A SRR T o9 R I, R FHIFA AT dei
AT HH 6.

o FFHMBEALGERIZ, KE 2023.12.22, T HMRHE LA L 2887 R, iR
28350 1274, L (2023.12.18-2023.12.22, FF ), 196 R ( L 7% ) 3
AR KAAHE, THRELE ERF YTD (K ZE 2023.12.22, TR )
WK P A3 A A -1.73%F2-15.37%, EIFLFAid 54 1.45%F= 24.68%.

o NERE, ZEARAS (LABRE. RERS. RERE, TR) KA E£INEH
B, SRMEE, KEAEEARTIEAEL. PHEAESRINKFG, GARP A KL
R B TFIMEF KA AL, HER LSRRG, 2WEE, 279
REALZ MR AER G, BRELALY, KARARTFHRERL LHRAD, &
BB Ol AR A2, B TMT R AIEES.

o LALA O RIHMBLL LI EAEELIF.

o HIEFTHRIZ., Nd474 A & alpha BT IC = 2 KkBHK 545, AFAE,
R R A647. MERIAT. RRAESD . AR ERICHAABT IC S hkak
AR

o YTD M # A, 2023 F R A RIFe9 24 HEEF, Topl0. Top30 #F= Topl0%% 4%
AR E 4% A 30.92%. 16.88%F= 2.87%. TFATHRLE (A ) BTFK
Z_, Topl0. Top30 #= Topl0% A LHA- 49 A UK 5 5] A 13.94%. 11.78%F=
3.14%.,

o KAWMAERI. RTRMKAAN LR LR FMENFARLL LA IKE A AR
BB A A -1.34%F= 0.64%, YTD 31X 5 Fe AR ALK 5 55 A4 -12.42%F=
3.41%.

o R T., BF RN, BAURKAE, hLLEHIERLAE,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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A 6 TR AR KMMERAE H A YTD s =k L (2023.01.03-2023.12.22) .......... 8
B 7 TR AR A A I BHE L (2023.12.18-2023.12.22) ocviens 8
A 8 R AA YTD A B # AT (2023.01.03-2023.12.22) oovcececeereeieenne 9
A9 FR) R A A LR A EAEIL (2023.12.18-2023.12.22) v 9
B 10  ARFREAE YTD KA @# AN (2023.01.03-2023.12.22) ovecerercceenne 10

B11 L+ B R &= # £ 4 ¥ F £ I ( 2023.12.18-2023.12.22 F=

2023.01.03-2023.12.22 ) .ottt ettt ettt ettt ee e 11
B 12  EAREASEE R (2023.01.03-2023.12.22) ooceeeeeeeeeeeeeeeeee e 12
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e Rk LAY, 2Rk TAZ B4R 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/\

BTk G ZHRALEEA, EEHIRBLELET, HIRRIE 4 PR ZH KK
FHAE & 250%. AN, TR HREFRA PRA P EZRG AL, RERL
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 b %%+

B E 2023.12.22, T hiAE KA 2887 R, AR 28350 12, HF, BILR
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

LERAAH 196 R (& 7%) LA LLUTKAEAHE. i EZFHRELE LA
(2023.12.18-2023.12.22, TR ) kHZF@ T 42405 H-1.73%F= 1.45%, =& S0k
# 4 8.42%.

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

Bl HRELAEAKBEEEI (2023.12.18-2023.12.22)

EHREAE  HRERRSELS HEREELAS AFREilLs

EEKE (R) | mpm | ™ T
AR (L) _‘49.65 . 4668.06 - 7732.17
HME 0.10 13.98% -112.69% -1#.04% -113.98%

10%4 1 4 -3.81% B.76% 86% .80%

20%4- 4k | 0.05 2.91% ajz.gs% 91% 2.86%

30%4 4 3 2.46% 2.49% 48% %.37%

aovomtaze | OO -2.10% 2.15% 12% 4.97%

s B0% ke | -1.73% -‘11.78% 81% 41,1.65%
600641 3¢ -1.43% 1.45% 1.46% 1.34%

70%5 i 4 | -0.10 -1.11% 1.16% 12% %1.03%

80044 4 -0.71% -jp.so% 68% .61%

Q0% 12 4k | 015 -0.28% 0.37% 16% 410.17%

R 0 »  842% | B.a2%d

M 014 _ : 0.00% 0.00% 0.00% 0.00%

0% 424 |, -y 0.69% 0.70% 0.79% 0.63%

0%t | 0.89% 0.92% 0.99% 0.84%

30094 3 1.07% 1.07% 1.15% 1.04%

oz | " 1.25% 1.27% 1.32% 1.20%

=1 4k s0%srzde | % 1.45% 1.45% 1.53% 1.40%
60%s 24k | 04 1.70% 1.71% 1.73% 1.65%

70%A a4k | 0.02 1.98% 2.00% 2.00% 1.96%

80%4 14k | 0.00 2.48% 2.47% 2.49% 2.52%

90%4 4 3¢ R 3.25% 3.21% 3.24% 3.31%

KA 12.85% 11.00% 11.67% 12.85%

FH R Wind, AHEBIESR T

i A E 44 YTD( & £ 2023.12.22, TR Wk E fe @ b 124057 4-15.37%
Fo 24.68%. HEARE, Z XA LMK AEFEREINEFE ), BRSO REAKEZE
PERG, REREINLLSZRKDHEASELE,

T 4ol 3 B XX G 6915 SR E A2 7 O
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B2 FHRHELL YTD KE=HAR (2023.01.03-2023.12.22)

EHRELAE BERARLGELAL LEAMRZALEL, RERENLL
RAHE (R) - ol e | il 1022
REAA (L) YTD D S o5 | socs06 [l 773217
oM —— -47.33% 45.59% 44.74% 47.33%
109641 4 0s -26.14% 26.40% 25.70% 25.92%
200651 4 $2.62% 22.93% 22.68% 21.85%
30% 51 4k 0.2 -19.60% 20.08% 18.91% 19.13%
40%2 4 2 47.41% 18.00% 16.95% 16.49%
T 50064 £ e 15.37% 16.13% 15.37% 14.27%
60041 £ 0.2 43.33% 14.15% 12.60% 11.73%
70%40 12 3 10.44% 12.10% 0.91% -8.69%
809415 4% o4 -7.37% -8.91% 6.26% 5.53%
90044 £ o 2.68% 4.46% 2.20% 1.54%
C | W pme R W
RO 0.6 PR 6.12% 6.12% 6.41% 6.50%
10%9r 5 2 ol A 15.47% 16.09% 16.06% 14.85%
20965453 0.5 REE R 18.62% 19.57% 18.79% 17.68%
300651 4 04 21.10% 21.57% 21.53% 20.19%
40% 51 4 23.04% 23.37% 23.55% 22.18%
=t 5004013 4% 0-3 24.68% 24.83% 25.07% 24.16%
600641 2 0.2 26.44% 26.69% 26.63% 26.24%
70%4 1 % 28.35% 28.51% 28.31% 28.13%
80941 3t 0.1 30.61% 30.65% 30.61% 30.59%
90044 £ 0o 34.39% 34.39% 34.36% 34.40%
&KL 0.0 2.5 5.0 54.09% 51.20% 54.09% 52.39%

FA R Wind, HEIERRHT
1.1.1 RFERAEZHRBEELEI
o« KAHERMK
KELASHEFRNAE LIRS, 25 A T7%F 84%, HAA LRIk, KL

Rk afmfinfh, REASKESORLTYEAS, MEEASARZ. A5, AR
PR B AKT A B2,

B3 AR TANRLE AWK S S#EI (2023.12.18-2023.12.22)

EX2o8-8 Ll S Py &

Keds (R) _-13. 514| 95| 65
ReAB (L) A DRI | o205 | 102861 | 364.84
FUN 0.10 -13.98% 3.98% -11.34% -13.04% -6.86%

10%5 1 4% -3:.31% -3.63% 4.03% -3.81% -5.66%

2004 | 0% 2.91% 2.77% -3.07% -3.38% 4.83%

30%4r 45 3 -2%.46% 2.36% —2:.64% 2.85% -4.07%

40% 41 3 0.00 -2;.10% 1.94% -2;.30% 2.49% 3.85%

el sowafadk | oo 1.73% 1.61% 2.02% 2.21% 3.23%
60%4r 15 4 -1;.43% 1.33% -1;.69% 2.04% 2.85%

70%4r 45 % o0 1.11% -0.98% -136% 1.58% 2.76%

80%4r 45 % [ 0.71% 0.62% -1.04% 1.31% 2.35%

0% dk | -0.15 | 4.28% 0.17% »d:.e4% 0.73% 11.60%

A I ! 8.42% E B d61% d.21%

oM 0.14 . 0.00% 0.00% 0.00% 0.63% 0.30%

10%4 44 | o, x4 0.69% 0.68% 0.72% 0.78% 1.47%

20%4 43 % i 0.89% 0.88% 0.96% 0.91% 1.64%

stz | i 1.07% 1.05% 1.11% 1.15% 1.86%

a00irfite | O08 1.25% 1.23% 1.28% 1.30% 2.02%

SEd 50%4 15 4% 0.06 1.45% 1.40% 1.57% 1.61% 2.29%
60%s 424 | 0.04 1.70% 1.62% 1.85% 1.95% 2.77%

0% s | o, 1.98% 1.91% 2.13% 2.56% 3.09%

800641 4k 2.48% 2.38% 2.60% 2.99% 3.59%

sowrik | 0% 3.25% 3.16% 3.41% 3.66% 4.00%

A e 12.85% 12.85% 10.92% 11.67% 4.96%

FoARR: Wind, ERIEFFFR BT

4ol 13k LG W91 B E A kAR F 9
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ERR TAZA G, Rk TAZRIR T

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

B4 AR FTANBES YTD KA FHEAR (2023.01.03-2023.12.22)

EHMAE LS R# LiE 3 AN BRAE
AeHE (R) _-13. 514| 95| 65
EEMM (L) YTD _-7 I 3229.86 | 1028.61 | 364.84
FoME -47.33% -47.33% -%10.77% -26.99% -37.73%
10%2 45 4 0.4 26.14% -ée.zto% -1?3.19% -16.67% -32.12%
] |
20%5 45 4% 22.62% 23.11% -18.45% -11.00% -27.90%
30%%- 1% 4k 0.2 -19.60% -éo.ss% -fjl.6.24% -7.73% -25.71%
40% 51 3% -17.41% 18.17% -14.01% 6.15% -3.60%
18- 50%4 45 4% 0 15.37% —;1624% -11.1.89% -4.24% -21.93%
' {
60%A {4k | g5 -13.33% -14.26% +9.30% -0.94% -20.45%
70%5 42 4% -10.44% -iiz.os% 1—7,23% |4.82% -16.62%
80% s 1xdt | 0.4 .7.37% Er~8.84% §-4.54% 34% -13.63%
90%4 43 4% 2.68% 5-4.22% g% 3% 17.87%
R o 2 4 43.33% 43.33% % o 0.05%
FoME 0.6 o 6.12% 6.12% 7.07% 6.89% 15.30%
10%5 15 4 i x & 15.47% 15.98% 14.53% 12.17% 17.62%
20%5 42 4% ;L 18.62% 19.13% 18.08% 13.76% 21.27%
30%% 1 4% 0.4 21.10% 21.42% 20.45% 15.26% 24.77%
40%4 4 4% 5 23.04% 23.24% 22.78% 16.99% 26.37%
54 50944 4% 24.68% 24.78% 24.49% 18.58% 28.56%
60%4 43 4% 92 26.44% 26.50% 26.55% 20.61% 29.43%
70%5 45 4% 0.1 28.35% 28.43% 28.14% 23.30% 32.32%
80%4 12 4% 30.61% 30.60% 30.62% 24.81% 35.73%
90% 442 4% %9 34.39% 34.39% 34.06% 32.68% 40.07%
KA 0.0 2.5 5.0 54.09% 54.09% 46.29% 45.64% 46.46%

Forb kIR Wind, #HBIERHR T

© AR

RET K H AL L LR S, 5 75%F= 77%, GARP A K 4 kb Ak,

IN_E I S A A A, GARP AR A B w B A IS, IMafm KA R ek,
BB AN AN £,

A5 XEARKMERAELA L FAKSESHEI (2023.12.18-2023.12.22)

EXILE-B GARP ML 45 Ak BIAE
RAHE (R) . 28e7) 201 ] 197 252 [ 72 | 65
A (L) LA _I 1913.95 I 2268.72 I 2154.82 -55 | 364.84
Rl 010 -13.98% 8.01% 11.10% -13.04% -13.98% -6.86%
10004 4 481% -2:.23% 2.99% 4.92% 4.70% 2 .66%
20wt | 0% 291% .81% -2.48% 3.73% 2.88% 4.83%
3004042 4 0o -2;.46% -1;57% 2.14% -3;.06% 2.46% 4.07%
40%% 12 4 210% 1.28% 11.76% 253% 211% 3.85%
el 50%A % | g5 173% -1.00% 1.39% 27% 1.78% 4.23%
6097 4 -1;.43% -0;.69% 211% -1';.77% 1.46% 2.85%
0%k | 10 411% 4.49% -0.92% 4.28% A16% 2.76%
80% 44 [ 0.71% -0.09% -0.51% -0.81% -0.80% 2.35%
govwatas | 4.28% 4.41% 23% -q’.09% -0.39% 4.60%
AR ¢ ® 4.42% B s Bow 4.42% 21%
R 0.14 0.00% 0.00% 0.00% 0.00% 0.00% 0.30%
1% | 012 0.69% 0.36% 057% 0.77% 0.75% 1.47%
0% 5 | g 0.89% 0.55% 0.75% 0.97% 0.96% 1.64%
v | 1.07% 0.69% 0.88% 117% 113% 1.86%
werise || 1.25% 0.80% 1.03% 1.40% 131% 2.02%
i 500652 4 ‘ 1.45% 0.94% 1.12% 1.66% 151% 2.29%
60%s izt | 0% 1.70% 1.05% 1.30% 1.91% 1.76% 277%
T0%sr ke | 002 1.98% 1.16% 1.45% 2.46% 2.04% 3.09%
8o itk | 000 2.48% 1.34% 1.75% 3.21% 252% 3.59%
0%k | 0,02 3.25% 1.70% 2.32% 411% 3.22% 4.00%
A 0 50 12.85% 4.27% 9.73% 11.67% 12.85% 4.96%
FoAtRR: Wind, HBAEABT T

MYTD M AE AR A A, AR A EE,

GARP k.,
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B6 REBRENMMERMEEEL YTD kB EHEA (2023.01.03-2023.12.22)

EHMAKE GARP i i Ak P &%
Ae#E (R) 201' 197' 252 -172| 65
AEAH (L) YTD 101395 | 226872 | 21542 |JEEEERSs | 364.84
M -47.33% -30.46% -39.84% -35.10% -47.33% 87.73%
10944 -26.14% -18.19% 22.99% -25.39% -26.82% -82.12%
0.4
200654 22.62% -15.05% -18.20% -21.04% -23.11% 27.90%
300644 0.2 19.60% -12.50% 13.91% -17.81% -20.29% -25.71%
j
40%% 4 3 17.41% -9.73% -10.35% -16.25% -18.18% -23.60%
0.0 |
131 500443 4 45.37% -8.40% 18.20% -13.56% -16.25% -21.93%
60064 3 -13.33% -6.95% -6.38% -11.18% -14.38% -20.45%
0.2 ]
- ‘
70%% 4 10.44% -4.93% -3.11% 7.45% 42.40% -16.62%
80%sfadt | 0.4 -7.37% -2.67% 0.89% -1.86% 19.27% -13.63%
9096442 -2.68% 0.08% Is.zs% 13.95% -4.92% -7.87%
0.0 2.5 5.0
Rkt "R TR R W
ML 0.6 - 6.12% 7.52% 6.12% 6.89% 7.81% 15.30%
10044 4 ik 15.47% 12.44% 9.79% 15.70% 17.30% 17.62%
0.5 .
20% %4 3% ol 18.62% 14.18% 12.77% 19.49% 20.37% 21.27%
Ak
30%aad | 0.4 tat 21.10% 15.49% 14.97% 21.82% 22.30% 24.77%
40%2 1 3 23.04% 16.41% 15.98% 23.59% 23.95% 26.37%
0.3
=ik 500644 # 24.68% 17.37% 18.10% 25.36% 25.46% 28.56%
600 adc | 02 26.44% 18.86% 19.55% 26.89% 27.11% 29.43%
%A EE | 28.35% 20.90% 2257% 29.21% 28.82% 32.32%
8096442 30.61% 22.79% 26.37% 30.94% 31.01% 35.73%
90%sr sk | OO 34.39% 25.85% 32.02% 34.58% 34.80% 40.07%
R KA 0 5 54.09% 37.70% 43.79% 45.64% 54.09% 46.46%
Foatkil: Wind, #BAERHR AT
1.1.2 RRABREHRALE AT
N |
ST HE KGR IR E WK G, 254 57%F 58%, AREA KL

B bR AR, 3R AL b bR K. A LR B R S A, /\?ﬁiﬁiﬂ/\x/\

=

.

(ER &L

B7 FRBEAL EAKSESHEAA (2023.12.18-2023.12.22)

EXEE -8 2 2T A B i
RAHE (R) N o2 268 sl so2
ABAB () R RS o7 | 125097 | 178166 [ sssss
e R - -13.98% -13.19% -135.98% -9;.07% -13.04%
10094 4 3.81% -3.56% -4.84% -4’.29% -3.99%
200644 4 0.05 2.91% 2.74% -3.30% -3.44% 3.11%
30064 4 2.46% 2.30% -%‘.76% -2:.70% 2.60%
a0 ige | M0 12.10% 11.96% -2.40% -2.34% 2.25%
S0t | 1.73% 1.60% -:ﬁ.oo% -i;.89% 1.87%
6096412 4 1.43% 1.35% 4.65% 1.60% 11.56%
70%4 gk | -0.10 4.11% 1.03% -1‘28% -i:.os% 1.23%
8004~ 4 0.71% -0.68% -0.88% -0.52% 0.84%
gowsrag | 1 -0.28% 0.29% -dj.21% d.og% -0.30%
wxn I - b E W A
=4 M 0.150 0.00% 0.00% 0.00% 0.00% 0.00%
10944 # . 0.69% 0.64% 0.65% 0.78% 0.88%
20044 4 0.89% 0.81% 0.94% 1.03% 1.09%
30%4r 1 4 0.100 1.07% 0.99% 1.23% 1.25% 1.28%
40%2- 1 3 0.075 1.25% 1.12% 1.50% 1.44% 1.46%
50064 4 1.45% 1.29% 1.75% 1.63% 1.75%
6094 1 4 o 1.70% 1.47% 2.02% 1.86% 2.03%
70%% 45 3% 0.025 1.98% 1.74% 2.37% 2.36% 2.43%
80%4r 12 4 0.000 2.48% 2.08% 2.91% 3.07% 2.77%
9004 4k 3.25% 2.80% 4.38% 3.73% 3.62%
RAA TS w 12.85% 12.22% 12.85% 757% 11.67%
FAtRiR: Wind, HBAERFFRL AT

Sl Wi I X 25 6945 B E AR B 9
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M YTD KaEFRBLHE, BB fbTHL

B Z. 2T HEeK

o STt P e e
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&

A8 AREIAS YTD A \HAIN (2023.01.03-2023.12.22)

EXL €83 ] Bk AR Rl
AesE (R) T o2 268 sl o2
ABAB () FER RS 0o | 125097 | 178166 [ sssss
E N 0.6 . -47.33% -40.08% -47.33% 43.71% -45.95%
10%% 8 oo -26.14% $4.69% £5.96% -8.95% -9.09%
200 iast | -22.62% -21.36% -21.40% 23.67% 54.41%
0% s | 02 -19.60% 48.54% 48.38% -19.98% $177%
4006945 3k -17.41% -16.62% -16.47% 17.21% -19.49%
e sowesrtite | -15.37% 4487% 43.76% -15.28% -17.30%
60%5 24k [-0.2 -13.33% -13.01% -11.19% 13.40% -14.84%
70%4 4 4% -10.44% 40.23% 7.72% -11.35% -11.82%
sowaratr | ° 7.37% 17.50% 14.09% 8.18% -8.16%
90%A | g4 -2.68% L353% J2.549 -2.42% -1.79%
R 0.6 6.12% 6.12% 8.15% 1453% 7.81%
10%%- 14k 15.47% 14.44% 16.32% 19.08% 18.41%
0% |%F 18.62% 17.16% 20.83% 22.08% 21.49%
30%AEH (g, 21.10% 19.47% 22.99% 24.28% 23.69%
40964743 4 23.04% 21.39% 24.40% 26.07% 25.41%
w4k sowatigr O3 24.68% 23.07% 26.12% 27.08% 27.24%
60% 8 |, 26.44% 24.70% 27.86% 28.81% 29.00%
0% 41 28.35% 26.48% 29.81% 31.68% 30.73%
sowa g |01 30.61% 28.56% 32.19% 34.75% 33.11%
0% it oo 34.39% 31.73% 35.54% 39.25% 38.01%
R 00 25 50 54.09% 46.46% 51.63% 51.14% 54.09%
FoARIR: Wind, 8IS AT

RREELF, PHEMNEOKEREELR S, HRAZ., RAERAKAF=HS
A, MHARIFIFHRE R LR,

oy

W i pliE R, EHf TMT

B9 ARARELLEAKADHAIA (2023.12.18-2023.12.22)

R RS T™T B E o i E 3 ik ARk
AesE (R 802 111 sol 333 120 159] 29
AEAM (fei) Fid 2 Af 8848.98 1338.29 780.59 I 2891.26 1452.52 2214.20 | 172.12
M 0.10 -13.04% -13.04% -4.51% 13.60% 1.67% -4.60% -4.31%
1094 4 -3.99% 5.24% -2.82% -4:,02% -4.25% -2.38% 2.92%
200413 4% 0.05 3.11% -4.28% 14.74% -2.98% -3.44% 1.87% 2.73%
30944 4 -2.60% -3.67% 1.31% -2:.47% 4.17% 1.68% 2.42%
40%4 12 4% oo Ea 2.25% 3.37% -1.10% 12.10% -2.76% 1.47% 2.07%
i3 L S 1.87% 2.97% -4.77% -11.73% -2.55% -1.30% 1.73%
60%2) 1 4t 1.56% -2.59% 0.04% 1.39% -2.40% -1.03% 1.23%
0% s | g 1.23% 2.42% q450% -13.05% 4.23% 4.81% 0.71%
80941 4t -0.84% 2.09% d75% -0.73% 1.84% -0.60% -0.35%
0%k |01 -0.30% 1.63% §13% 411% 1.54% -4.23% q55%
A 0w 7.60% -0.13% s -0.66% ihaw 82%
M 0.14 0.00% 0.80% 0.00% 0.00% 1.04% 0.33% 0.14%
10944 4 012 0.88% 1.37% 0.18% 0.85% 1.75% 0.92% 0.73%
209%4 1 4% - 1.09% 1.83% 0.33% 1.04% 1.98% 1.05% 0.96%
30044 4 1.28% 2.07% 0.45% 1.23% 2.26% 1.16% 1.08%
40% %1 4 o0 1.46% 2.25% 0.80% 1.45% 2.47% 1.23% 1.28%
S 50%%- 1 4 0.06 1.75% 2.45% 0.92% 1.70% 2.63% 1.33% 1.61%
60%5 1 4 0.04 2.03% 2.68% 1.26% 1.93% 2.79% 1.40% 1.80%
70%% 4 4% 0.02 2.43% 3.18% 1.36% 2.30% 2.92% 1.46% 1.87%
80%4 1 4% 000 2.77% 3.72% 1.66% 2.75% 3.23% 1.61% 2.08%
U S 3.62% 5.04% 2.24% 3.82% 3.97% 2.16% 3.31%
KA o 50 100 11.67% 11.67% 3.16% 11.00% 5.90% 4.95% 3.51%
FH R Wind, #RBESHFR T
I YTD k&A= WA A, TMT. LR #. EHfd ek REAeKEs

A A iyjéxm, TMT. ‘1’/5%%] %Wl:

AR A DR K.

Sl Wi I X 25 6945 B E AR B 9
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HAITONG

Ak TALAFR, £ hk A2 B3R 10

B10 RERFE L4 YTD LB B HEAN (2023.01.03-2023.12.22)

R RS T™T L & it ] i A
EasE (R) 802 111 50. 333 120 159 29
AeHE (L) 8848.98 1338.29 780.59 I 2891.26 145252 2214.20 172.12
M 0.6 -45.95% 27.98% 87.56% -45.95% 82.82% 82.66% 81.88%
10%4r 15 4 -29.09% -19.32% 84.24% 34.04% 22.90% -26.02% 22.90%
20% 474 4 o 24.41% -16.88% 22.50% 29.01% 19.58% 23.97% $1.26%
30044 4 0.2 21.77% -12.10% -16.75% 25.32% -16.70% 22.50% -19.23%
40% %15 4 -19.49% 19.91% 14.79% 22.85% -15.08% 20.74% 47.76%
I i 5096474 4 0.0 17.30% -6.34% -10.56% 20.39% -12.88% -18.85% 14.21%
60% ikt | g, -14.84% 14.15% 18.41% -18.39% 10.37% 17.53% -10.25%
70%% 4 4% -11.82% 0.23% 15.04% -15.76% 8.69% -16.22% 7.86%
80%a sk | 04 18.16% 3.50% 12.05% 13.67% 6.36% 13.74% 13.93%
ELIZ2EE O 11.79% ﬁ 2.37% -8.81% 1.67% 8.52% 1.86%
KA 00 25 50 41.86% 81 | T B.s0% 2.76% Bosw
M 7.81% 13.99% 15.06% 8.41% 14.33% 7.81% 8.92%
10%%- 4 4% e 18.41% 18.97% 16.17% 20.19% 20.23% 19.15% 15.09%
2004k | 0.5 21.49% 21.94% 17.37% 23.23% 21.74% 21.94% 16.76%
0%t |, 23.69% 25.18% 18.36% 25.68% 23.10% 24.09% 18.07%
40% %1% 4 25.41% 26.37% 20.05% 27.39% 24.44% 24.80% 19.76%
Wit e 27.24% 28.64% 22.18% 29.24% 25.75% 26.14% 22.28%
60%4 4 | g2 29.00% 29.80% 23.84% 31.15% 26.65% 28.08% 24.38%
70%% 1 4% 30.73% 31.25% 27.23% 34.27% 28.22% 2951% 26.98%
sowoniak | 33.11% 33.72% 31.04% 38.01% 29.96% 30.75% 29.96%
0%kt | 0.0 38.01% 36.33% 44.92% 41.63% 31.79% 32.43% 34.83%
FKA o 5 54.09% 42.92% 48.30% 54.09% 38.36% 35.17% 34.90%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

BT H AT A, LA FAREASEA R R E ESR
A, EEEH OREALGHF.

2. B FIRIF

ARIRLEIA — B IR A RE T H LA K ZNETRT, LHRIZTEMNeRIL.
e Mo RIFLT BT, RMOF R L3,

BA A, BLAR

3

R T AF A SO EH AT LB T HRALS N, BFMEHFENR.
TAT, 458 BAF ICHAE LA, AmES. ZEbffnEl, 6753 K2
#A A3 B F F A KE] S HEA S 69 topl0 F A4S top30 F AL A A= top30% AR LA,
Hd, R Rk B ) B A ERAS, (i TRAH B FEGLELES EH
EARE A ), B, IC Ao % kMBI AF AL, BAMAK, BFRIMLT.)

LR, Redstafe A Z alpha B F IC f2 % kR FKAEZ; AFE, NEEIETF.
BRI, RIRAE . AARE EAREEE T IC v % Skl s AL+

A YTD M & A, 2023 SFARINRIF4ZEHER T, Topld. Top30 F= Topl0%H
AL BB AN 2 7] A 30.92%. 16.88%A= 2.87%. TFATHKILE (A ) BF KX,
Top10. Top30 #= Topl0%3 AR L4t AR U 5 55 A 13.94%. 11.78%%= 3.14%.

YRR, AMEAVUBEMEAGICENY, LEEKR (6 AK) BF{Ef A, 11 AmMELSUE 9 AMEAKAZNGMEZY; FmEAEIC 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 S EAHEFAI (2023.12.18-2023.12.22 F= 2023.01.03-2023.12.22)

B F £ 98 % KRB A
B F £ 5 B F % 76 IC_EJA IC_MTD IC_QTD IC_YTD Topl0__t 8 ToplO_YTD Top30_t 8 Top30_YTD Topl0%__t /& Topl0%_YTD
WA RFUEABEM (A) 1 -12,80% 4|71% 1*0% l59% 0.55% le.u% 0.31% l6.91% -0.18% 0.95%
HLEwEk 1 -15,10% 3{43% 1586%  {0.73% -0.78% [41% -0.13% 6.35% -0.32% -0.47%
FREE 1 -15.76% ng% 1;9% L.os% -0.67% =.19% -0.13% =5.86% -0.32% -0.45%
Rtk 1 -9.97% 3157% 17!2% !.60% -2.70% L4.86% -1.25% L5.47% -0.36% 0.84%
J I 45 47 TFATH I (A) -1 81654% 10‘6% 41- -0.39% 94% -0.02% 78% -0.04% 3.14%
FALTFATH S F -1 46- -4128% -2:.37% % 1.01% =51% 0.96% =.34% 0.96% | 2.57%
FR & -1 28!% 2{84% d.le% 4% 1.10% !67% 0.78% !7.96% 0.80% 2.06%
Y ] T_alp (CAPMA ) 1 -8l30% -191% elgz% 41% 0.55% | 3.47% 0.19% I6.57% -0.04% 0.67%
alpha (CAPMA ) 1 -6[59% -3147% a|54% '75% -2.70% -1.89% -1.54% I4.58% -0.33% 0.90%
T_alp (FF3A) 1 1708%  -7195% -2&.21% %2.98% 0.76% I5A14% 0.85% 0.37% 0.57% -0.06%
alpha (FF5) 1 -o[.os% -3173% 491% 155.35% -1.50% 0.48% -0.87% -0.70% -0.42% -1.38%
T_alp (FF54 ) 1 5Q4% -2i91% -14:.84% 112.98% 0.36% -1.51% 0.48% -1.55% 0.49% 0.11%
alpha (FF5A ) 1 5M5% -6i69% -14.78% »30.61% -2.64% -0.56% -0.90% -1.73% 0.27% 0.05%
alpha (FF3) 1 -6%.37% -10:00% 494% 734.17% -2.17% -4.49% -1.34% -2.58% -0.58% -0.78%
alpha (FF3A ) 1 17!1% -14{98% -25:.16% %2.43% 0.09%  {-11.45% 0.12% -2.87% 0.50% 0.27%
KA KeRAE (&) -1 -4.95%  526% 5% 2% -0.55% I7.51% -0.13% 5.81% -0.07% 0.91%
AL F & b 1 -2.81% 5|ao% tg% Ee% 0.08% 0.99% 0.26% } 4.29% -0.04% 0.98%
AEPALN % 1 -6.70% 10[3% -4.68% Afa.oo% -0.14% -4.92% 0.77% -0.23% -0.55% -0.11%
AN (431) -1 5L17% 9I7% 5'37% .22% 0.14% -0.69% 0.10% -0.86% 0.11% 0.94%
H AR Jo WA -1 24.62% 20198% 3“ -1.02% - -0.59% .8% -0.35% 2.87%
BFE (FB) 1 27.34% 21@01% 2320% 0% -0.52% -1.70% -0.80% I 2.91% -0.78% 0.82%
BFE (RiL) 1 -29.38% 24.% 2g% =8% -1.73% 1.40% -2.34% | 1.81% 0.77% 1.06%
HRE B 1 421% -13580% -17%.32% %9.44% | 1.97% I 3.00% 1.16% 1.18% 0.36% -1.34%
FORGHF 1 2149% 8170% -é.o7% .32.55% -0.62% -0.94% -0.44% 0.27% 0.09% 0.11%
THHAN 1 -40,40% 20‘% 1]‘16% i.37% -5.68% -8.99% -2.69% -5.42% -1.46% 1.03%
3 TT R Y ] 1 -39.96% 2488% 1(';2% lo.as% -3.99% 1-12.80% -2.84% -6.45% -1.47% 0.45%
A7k B B 1 26.05% 42, al.og% 734.62% -2.34% -7.89% -1.53% 7.11% -0.98% -0.69%

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.

ER, kA 4TI B A AR BFIK B 5 A A -1.34%F= 0.64%. A EAsTIKE
FaAB AT 350 5 4 -3.62% A7 1.22%, ZAnE A 43l 5 Fo B AKX 35 5 3 4 -5.83% A=
1.15%, YTD %3Pk Fo B 0IK 5 5 3 4 -12.42%%= 3.41%.

Sl Wik I X 2B 094 B R Ak A2 B R
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Rk TAZAR G Rk TAZ B4R 12

B12 Ae4hikia o ek i % (2023.01.03-2023.12.22)

0.00%
[ ]
-2.00% -
-1.34% 1 980
-4.00% 9870
-3.62%
-6.00% -4.84%
-8.00% 8% 0706
-10.00%
-12.00%
-14.00% -12.42%
-16.00%
-18.00% -15.82%
KA MTD QTD YTD
iR A aas B Windfh BORA I e 54k
FH R Wind, BBIESFFR T
B 13 £ ehikn b6 RiH4{E (2013.07.01-2023.12.22)
7 2.5
6
2
5
4 15
3 1
2
0.5
1
0 0
> > Sl > > Cel > Ceol > Ceol
& & ¢ ¢ ¢ ¢ ¢ ¢ ¢ & &
e W B © Q D 9 o QO S P
N SO O S
FORF AL —f L L e—\Nind R ARAR RS S
TR B Wind, EEEAFTR P
1 ASREMAHHFELEEIA (2013.07.01-2023.12.22)
. wind 48 BB A A - %k - C2 Calmar
20 ; iy ;
R A Py Wi BRE e mE kA
2013 10.59% 7.87% 2.72% 4.02% 2.84% 54 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 -12.42% -15.82% 3.41% 4.51% 2.61% 2.9 4.9
£ X 8] 15.91% 8.57% 7.34% 4.56% 9.22% 3.5 1.7

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



@ /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.

BHE T

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%

THH N, ERFER. ARETRGE L, AL RARBAFLE P AL, MR, €A F BRI AE P 45k
FLHE AR MERARE R, BF HHEEARE T OETELRENRFTHEOLH TR, BEESATHERAT, HBIEARLHE
KIAAA T R 2 H A R T -2 6900 8) P BATHIE AT AT 5, 3BT A8 A X 480 8] AL FARATIR 5 R A IR 55
AIRE ROV IFRE P AR, REEFBIESAGIT B BB, AF TR QRT3 TAFOAMEAT 7 KBTS X9 . S PR
AH T, ARG KLEFIAN, SOAMEFTRACAKLN 3] B oAby KARR . PR ARIRE TR G T AF . IREATITEATITH) AN
S WAT. RSAFCAATIL, oG A REBAL NS, S BRGIFRIE RSP AT R T, Y B A RREAAT, B
AAFRE A SATA MR8 51 A A=A B

AR ¥ EHEE ALK A B BIES L ST, ERRIE SR A TR 8] 09 2 BT AFIE ST E 1 L .

W4 1 i E XX E 6945 B TE Ak R



