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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 2023.12.29, T HRH LA L 2885 R, AitHlAR
29107 1274, kA (2023.12.25-2023.12.29, FF ), 2850 R ( &k 99%)
BRI MA A E, THRALRE EAF YTD (K& ZE 2023.12.29, FF)
WK P AL E A A 2.6%%F2-13.28%, EHEF 1235 5] A 0.96%F 24.88%.

o NERE, ZEARAS (LABRE. RERS. RERE, TR) KA E£INEH
B, 2 REE, KRPPEESMZEMEILA D E£F; REFGEHEIEAIC
#2325, GARP AR X2 M A LS. sk h, WRERELFEI SR
B, ATYRZ, A EAME OB EINRIE, LREELT, KEPE
KRGO RERAZHE T, BEH. Pihldfe LA, REPERAAS LR
45512 100%. 98%. 100%7#= 100%.

o PAEAIRIIRBALELESEAFZH. L+ LA, YTD feif —F ki
FINBFGEALESANRET R4 A, TEMHELE A FRF AL A, KEHSHH
0.28%. 21.25%F= 21.44%

o R FEFIRIZ. RANAEA A K alphaFF3 B F IC f= % kB AR 5; KNFE,
KK 4547, KA LXIET. BAAZEARAERF IC A2 % K H ZINMFTF.

o YTD M # A, 2023 F R A RIFe9 24 HEEF, Topl0. Top30 #F= Topl0%% 4%
AR B H A A 31.13%. 17.32%A= 2.8%. TFATH#KHE (A ) BFk
Z_, Topl0. Top30 #= Topl0% A L0449 A UK 55 A 14.09%. 11.87%H=
3.05%.

o EAWMAERI. RTRMKAA LR LR FMENFARALL LA IKE A AR
HAL B A A 2.6%42-0.13%, YTD %431l 5 Fo A2 HK 5 5 7 4 -10.14% F=
3.39%.
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ON Ak fa %

\O ) HAITONG ERRIAZA Rk TAZRR 5

ARk ARIFE A I kG Fe FAE IR B T o9 RN, R FHRIFH AN Iei
AeTH 6.

EXEHRARANS, R 8 N FRBE/L THE B2 K T 60%49 -5
Hﬁ%ﬁ‘ ”fﬁ]}]xztb gl ﬁﬂj\/’é{‘@aﬁ%”%/\

ARG EHRBZLEEA, EEFHRALLET, JIRRIL 4 PR ZHBEHK
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
Fa R A F R EATRBFBREHIDRELL R,

1. AT HRN
1.1 &4t

B E 2023.12.29, T AR A L 2885 R, A HLAE 29107 12, HF, BILR
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

L EA 2850 R ( b 99% ) M A AL LITILE AL, IR THMELL LA
(2023.12.25-2023.12.29, TR ) kA AP0 5 H 2.6%F 0.96%, =& HIkH
# 9.37%.

SEANE, ZEEL (LERE. RIS, ZERE, TR) ki £NEHE
i,

Bl FHHALLS EAKSEHEI (2023.12.25-2023.12.29)

THMEBLE M RARES FARENEAEL REFREINESL

EEE ol Bl oo

AKe#F (R)

AEAH (L) LR _-382 16 . 4795.49 - 7929.64
oM . i -2.81% -1.02% 006% |  -2.81%

0%kt | i . 1.30% 1.40% h 1.45% l 1.18%

200654 | 0% = 1.74% 1.83% 1.98% . 1.58%

309%4- 4 4 | 0.06 207% 2.16% 2260 @ 191%

20%A 2 | g o . 2.35% 2.43% 2520 I 218%

e} s0%A st | B oo 267% 274% (I 243%
6094 £ - 2.84% 2000 [l 298% . 2.70%

0%t | 0% . EEERE 3.18% szsn I 297%

80944 4 | 002 - 3.43% 3.46% 3.62% - 3.30%

90%%- 4 4 | 0.0 L EEEEA 3.86% a17% I ss3%

FME — 0.00% 0.00% 0.00% 0.00%
10%4r 12 % 0.35% 0.35% 0.34% 0.35%
20% ¢ | O 03 0.54% 0.53% 0.56% 0.58%
30%4 15 0.70% 0.68% 0.71% 0.73%
40%4- 13 3% | 0-02 0.82% 0.80% 0.83% 0.85%
2EG3 5006445 4% 0.96% 0.93% 0.97% 1.00%
60%4 424 | 0.01 1.10% 1.08% 1.10% 1.15%
70%5 4 3 1.27% 1.26% 1.21% 1.32%
80%4 1.4k | ¢ go 1.47% 1.44% 1.41% 1.52%
909% % 4 1.79% 1.78% 1.78% 1.82%
T RAL 0 50 ) 3.28% 3.12% 2.58% 3.28%

FH R Wind, AHEBIESR T

FiAT £ 3h A 4 YTD( & £ 2023.12.29, F B Mk & Fe = 4 1545 %) 4 -13.28%
Fo 24.88%, HERE, ZEELNKBEFEBEIEFE ), BIRBAST A SIS E
bEAED, REREDNLASRKIBGSILESLT.
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B2 EgHRHAAL YTD KA EHEN (2023.01.03-2023.12.29)

EHMARE BRRGA RS FERFEAE RFREAAE
AeHE (R) 1400 . 444 - 1041
REMAE (L7) YTD DO S o6 [l 470540 [l 792064
AME — 45.84% -44.90% -40.75% -45.84%
0.6 Fil R
10%5r 42 3% e 23.97% -24.10% -23.36% -23.97%
2006413 4k 0.4 e 20.38% -20.80% -20.34% -19.89%
30%4 15 - 17.47% -17.97% -16.72% -16.94%
40%%- 15 3% 15.31% -15.90% -14.65% -14.67%
[[ &3 50%5 45 4 0.0 13.28% -13.98% -12.76% -12.33%
60%4 1 ¢ o 11.03% -11.94% -10.13% -9.70%
70%5 45 5 -8.32% -9.89% -7.24% -6.61%
80% 45 4k 0.4 -5.14% -6.54% -3.93% -3.54%
90% 4 ¢ -0.50% -1.99% 0.61% 0.50%
RAME 0.6 Fa— 6.12% 6.12% 6.41% 6.50%
10%2r 42 %% [ SN 15.62% 16.30% 16.47% 14.97%
20951 3 05| REmE A 18.81% 19.75% 18.94% 17.98%
309412 0.4 21.25% 21.83% 21.63% 20.34%
40%4- 15 3 23.20% 23.55% 23.61% 22.34%
2F 500641 4% 0-3 24.88% 25.04% 25.08% 24.36%
60041 ¢ 0.2 26.60% 26.84% 26.73% 26.35%
70%5 4 4 28.59% 28.70% 28.43% 28.41%
80% 41 5 o | 30.98% 31.05% 30.93% 30.98%
90% 45 ¢ 0.0 34.65% 34.62% 34.77% 34.73%
kA 00 25 50 54.09% 52.17% 54.09% 52.39%

FoA IR Wind, B IEAAFRHT

1.1.1 RERAEEFHRBELSEA
s RANEBR

RERLHHETFRNE LIRS, 55H 7T7%F 84%, A4 LRIk, AL
kAR B oA E, KPP DEEASKEMBAPT EZR. B4, LABKRESKES

T ARAAE.
B3 XREFTARMELESE ERIKEEHEEIN (2023.12.25-2023.12.29)
EX 18- ¥ K& & O)F: 4 R

EAERE (R) 1 513 95| 65
REAE (L) LA SO0l e > | ss0ss |  0s411| s7em2
FME I281% 1 -1.92% § -1.59% -2.81% 1.47%
10%9 4 4% 0.10| ‘:2 I 1.30% I 1.29% I 1.31% 1.64% E 2.83%
20094 3 0.08 i 1.74% 1.72% 1.77% 1.94% 3.25%
30044 4 0.06 o = 2.07% = 2.05% = 2.06% 2.26% = 3.56%
40% 5154 001 = 2.35% = 2.33% = 2.33% 2.49% =3 87%
e} 50064 4 4 2.60% 2.58% 2.52% 2.62% 4.04%
60941 4 n 2.84% 2.82% 2.74% 2.89% 0%
0w | 0% = 3.13% = 3.11% = 2.99% 3.19% =:.32%
80% s itk | .02 - 3.43% . 3.39% . 3.38% - 3.55% -155%
90% a4k | -0.04 | -3.89% -3.81% -3.90% -3.97% -29%

AL 0 20 40 6 20%
R Py 0.00% 0.00% 0.00% 0.00% 0.00%
10944 # K 0.35% 0.37% 0.58% 0.71% 0.00%
T O ‘L“{: 0.54% 0.53% 0.81% 0.84% 0.00%
30964 4 4 0.70% 0.67% 0.96% 0.95% 0.00%
awris | % 0.82% 0.78% 1.11% 1.03% 0.00%
=145 500644 4 0.96% 0.91% 1.21% 1.13% 0.02%
0wt | % 1.10% 1.05% 1.33% 1.22% 0.05%
70%2 4 4 1.27% 1.21% 1.50% 1.39% 0.13%
sovonfage | 0% 1.47% 1.41% 1.68% 1.55% 0.21%
90%4 4 2 1.79% 1.73% 2.04% 1.94% 0.38%
RAM 0 100 200 3.28% 3.28% 3.12% 3.02% 2.56%

FoatkiR: Wind, #BAERH AT
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M YTD KB A B H A,

NNEREAY R, RBREANET ARLES,

B4 AR FTANBES YTD KA FH AR (2023.01.03-2023.12.29)

EPHRALE Kk & RAE: 2 IR A
AeHE (R) _-12 . 513| 95| 65
EEMAME (f2R) YTD S0 e > | ssi0ss| 05411 379.72
ol i e e 45.84% 45.84% 38.28% 29.04% 33.27%
10944 # i 23.97% 24.26% 21.59% 14.92% 29.40%
2005 gk | 0.4 L: 20.38% 20.95% 16.46% -8.58% 24.96%
30%5r 45 4 17.47% 18.17% 13.77% -4.92% 22.53%
aooriit | 15.31% 16.05% 11.67% -3.85% 20.39%
M i 500414k | 0.0 13.28% 14.24% -9.36% -1.04% 19.28%
60%4 45 3¢ 11.03% 12.21% -6.91% 1.54% 17.75%
T as | -8.32% -9.93% -4.74% § 6.43% 13.41%
80%sfidk |04 -5.14% -6.61% -2.34% f100% 10.17%
90% 4743 4 -0.50% -1.95% 3.31% ..21% -5.99%
R o2 ¢ Ben w0 e % 2.79%
Rl 0.6 Py 6.12% 6.12% 7.07% 6.89% 15.30%
lovwade | 3 15.62% 16.11% 14.61% 12.58% 17.85%
20%7 434 18.81% 19.43% 18.18% 13.96% 21.29%
0% adc | 0.4 21.25% 21.57% 20.63% 15.63% 24.79%
do%a-tidk | 23.20% 23.40% 22.90% 17.13% 26.46%
BEi 5096545 4 24.88% 25.03% 24.71% 19.18% 28.56%
60%snsk | 02 26.60% 26.72% 26.60% 20.61% 29.76%
0% s | o 28.59% 28.64% 28.43% 23.30% 32.32%
80%4 45 4 30.98% 30.98% 30.92% 24.81% 35.75%
WP S 34.65% 34.62% 34.42% 32.68% 40.07%
A 0.0 25 50 54.09% 54.09% 47.11% 45.64% 46.47%
Fort kR Wind, HEBIERBIR P
© ARKRMMERH
AR A B EAMAR LIRS, 254 75%F 77%, GARP B4 b bR K.

LR AT A, RKFGEEASIER S, GARP ﬁuWﬁﬁ!Eﬁ@éﬁiﬁi%
BF

A5 XEARKMERSELA L AKEESHEI (2023.12.25-2023.12.29)

EHMAKRE GARP A 45 Ak BIAE
ResE (R) 201 ] 197 252 [ 70 | 65
A (L) +£A 1960.00 I 2315.59 I 2205.79 -20 | 379.72
Rk | 281% || -096% || -102%| | -281% | | -1.92% || 147%
10944 % o.10 I 1.30% l 1.02% l 1.09% l 0.80% ' 1.37% . 2.83%
20%44 3 0.08 1.74% 1.64% 1.41% 1.67% 1.80% 3.25%
309%44 % 006 = 2.07% = 1.92% = 1.67% = 2.04% = 2.14% = 3.56%
aowsrtat | = 2.35% = 2.08% = 188% M 239% l 2.41% =3 87%
T 500644 4 2.60% 2.28% 2.12% . 258% 2.66% 4.04%
60944 3 o0 2.84% 254% 2.33% 2.78% 2.90% 20%
7% 4 # 0.00 3.13% 2.72% = 2.55% = 3.05% 3.18% 32%
80%A i sk | 0.02 3.43% 2.96% 2.81% 3.30% - 3.49% 55%
90%a i %k | -0.04 =3.39% = 337% = 3.17% =3 79% 3 89% =29%
Fol i . 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
w0 | :gg 0.35% 0.29% 0.26% 0.50% 0.42% 0.00%
20%4-4 % r 0.54% 0.43% 0.46% 0.71% 0.61% 0.00%
30944 3 #n 0.70% 0.52% 0.54% 0.83% 0.75% 0.00%
sz | 0.82% 0.62% 0.64% 0.95% 0.88% 0.00%
=4 50944 3 0.96% 0.72% 0.74% 1.04% 1.02% 0.02%
60%s izt | O 1.10% 0.84% 0.87% 1.25% 1.15% 0.05%
70%4 4 3 1.27% 0.93% 1.02% 1.41% 1.32% 0.13%
8094 4k 0.00 1.47% 1.05% 1.16% 1.63% 1.51% 0.21%
9094 4 1.79% 1.26% 1.48% 1.83% 1.84% 0.38%
Bk ¢ too 200 3.28% 2:22% 3.02% 3.02% 3.28% 2.56%
FAP R Wind, BB 5BFR P

MYTD M AE AR A A, AR A EE,

GARP k.,

Sl Wi I X 25 6945 B E AR B 9
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B6 REBREMMERMEEE YTD kB EHEA (2023.01.03-2023.12.29)

EPRAAE GARP A iy Ak BRAE
ResE (R) 201] 107l 252 [ 0| 65
AAAM (L) YTD 1960.00 l 2315.59 I 2205.79 -20 | 379.72
FME 45.84% 28.76% 37.38% 34.26% 45.84% 33.27%
10%4 4 4% 04 23.97% 16.64% 21.66% 23.47% 24.64% 29.40%
20%5 43 44 20.38% 13.04% 16.60% 18.49% 20.90% 24.96%
30944 4% 02 17.47% 10.80% 12.66% 16.09% 18.13% 22.53%
40%2 43 4% 15.31% -7.56% -8.48% 14.33% 16.02% 20.39%
0.0
-1 5006543 £ 13.28% -6.18% -6.26% 10.92% 14.10% 19.28%
609051 44 o2 11.03% -4.79% -4.20% -8.76% 12.24% 17.75%
70%4 4 4% -8.32% 2.61% -1.11% -5.24% 10.08% 13.41%
809041 44 0.4 -5.14% -0.74% 3.41% -0.52% -6.91% 10.17%
90%4 1 3¢ -0.50% 2.36% |7.97% I 5.83% -2.60% -5.99%
0.0 2.5 50
Rt Bom B R 2SN B 279%
FoME 0.6 6.12% 7.52% 6.12% 6.89% 7.81% 15.30%
10964 4% 0 15.62% 12.58% 9.88% 16.01% 17.63% 17.85%
.5
20%9 1 3¢ 18.81% 14.37% 13.19% 19.49% 20.55% 21.29%
309044 4% 0.4 21.25% 15.65% 15.10% 22.15% 22.47% 24.79%
40%% 13 3 03 23.20% 16.54% 16.25% 23.91% 24.20% 26.46%
=4t 509044 4% 24.88% 17.58% 18.20% 25.68% 25.62% 28.56%
60941 4% 0.2 26.60% 18.99% 19.90% 27.15% 27.23% 29.76%
7095 4 4% 28.59% 20.94% 22.98% 29.50% 29.03% 32.32%
0.1
809641 4% 30.98% 22.99% 26.37% 31.66% 31.45% 35.75%
9094 4 £ 0.0 34.65% 25.85% 32.21% 34.83% 35.07% 40.07%
KA 0 s 54.09% 37.70% 43.79% 45.64% 54.09% 46.47%
Fob kR Wind, #HBIEAHFR T
1.1.2 REABREHIRBEEXLEI
ATHAE LGB T IR E RS, 554 57%F 58%, R

L&, B&THRZ.

PR, $Eh AR SR & I RIK, A LR S @ s A A,
AR K A A SRR .

B7 FRBEAL EAKSESHEAA (2023.12.25-2023.12.29)

EXILE - L R R FoRE
AesE (R) I I oo 268 sl o2
REMB (0R) O RS 552 | 1288903 183300 [ 91093
(L &1 M 0.10 | 281% | | -1.92% 1 -2.81% . -0.16% _r -1.59%
10051 4 I i30% 1.33% I 104 @ 1a9% 1.37%
20%4r 4 4 i 1.74% 1.76% 1.46% 1.81% 1.88%
30%4~ i % 0.9 = 207% = 2.07% = 1.71% 2.09% 2.19%
40%2 45 % 0.04 2.35% 2.33% 2.01% 2.57% 252%
500412 4 5 = 2.60% = 254% = 2.34% 2.85% = 277%
60%2 1 4 o = 2.84% = 2.75% = 2.61% 3.08% = 3.07%
70% 415 # 3.13% 3.01% 2.88% 333% 3.36%
sowsrtige | % e 3.30% 33s% [ 3.70% 3.72%
90% %4 2% -0.04 -3.89% 3.72% 4.00% -4 04% 4.13%
e PN 0.00% 0.00% 0.00% 0.12% 0.00%
0%t | 0.35% 0.33% 0.33% 0.47% 0.41%
200415 4 054% 051% 0.64% 0.81% 0.56%
0wkt | 0.70% 0.66% 0.82% 1.08% 0.74%
40%%- 15 3 0.82% 0.76% 0.99% 1.24% 087%
500415 # 0.96% 0.88% 1.13% 1.38% 1.02%
0%k | 1.10% 1.01% 1.26% 1.52% 1.19%
70%%- 15 $ 1.27% 1.14% 1.44% 1.74% 1.36%
govstze | U 1.47% 1.32% 1.60% 1.95% 1.58%
90% 411 # 1.79% 1.58% 1.98% 2.12% 1.95%
A 0 %0 3.28% 3.28% 3.02% 2.49% 3.12%
Foatkil: Wind, #BAERHR AT

Sl Wi I X 25 6945 B E AR B 9
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ON Ak fa %
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Ak TALAFR, £k LAZ IR 9

IR FNEST . 2R R eI E
RRERAEFTA KB 5K RIK.

M YTD KB A #rHh A, A ﬁvé\
MEEF . BT HEEKENHR KT EERF,

A8 AREIAS YTD A \HAIN (2023.01.03-2023.12.29)

EXL €83 BT A MR Rl

AesE (R) I I oo 268 sl o2
REAB (0R) FER b S RS 552 | 1288903 183300 [ 91093
Bl 45.84% 38.17% 45.84% 4139% 42.91%

wnsns | O 23.97% 22.69% 23.92% 26.66% 26.90%

0%k | 0.4 20.38% 19.34% 19.28% 22.08% 22.36%

sowrtak | 17.47% 16.50% 16.28% 17.33% 19.66%

40% £ 4 15.31% 14.52% 14.69% 14.83% 17.32%

e sovwsfate | 00 13.28% 12.78% 11.85% 12.96% 14.98%
B0% etk | 11.03% 10.76% -9.34% 11.00% 12.44%

0% 434k -8.32% -8.22% 5.46% -8.80% -9.52%

sowenrtaze | Ot 5.14% 5.35% -1.89% 5.82% 5.68%

%k |06 -0.50% -1.45% | 2.42% 0.04% 0.24%

e | T 7T | B BN e W

ol it i 6.12% 6.12% 8.21% 14.53% 7.81%

109% 4+ 15.62% 14.60% 16.32% 19.39% 18.67%

0%z |00 18.81% 17.34% 20.99% 22.46% 21.64%

30%HrEE | o4 21.25% 19.65% 23.03% 24.46% 23.84%

40%-fi 5 23.20% 21.54% 24.61% 26.25% 25.66%

=i sowatase |00 24.88% 23.26% 26.37% 27.26% 27.51%
0%k | 0.2 26.60% 24.88% 27.86% 29.09% 29.24%

70%5r 4 28.59% 26.67% 30.38% 32.10% 30.93%

ootz | 30.98% 28.73% 32.23% 34.94% 33.23%

9% | o 34.65% 32.02% 36.80% 39.44% 3817%

KL 0.9 25 50 54.09% 46.47% 52.17% 51.14% 54.09%

A A

Fobb kIR Wind, #HBIERHFR T

PRELET, PHAZOREPAEE RS, HTRZ, AERKEFDHY

B AL ER B 09 R EARK N
HE A L5152 100%. 98%. 100%#= 100%.

B, viblEA LR, Rd

b Bk

B9 FRARELLEAKADHEAIA (2023.12.25-2023.12.29)

R RS T™T Bk o i E 3 ik ki
EAHT (R 802 111 soff 333 120 159] 29
AEAMR (L) il 4 AF 9109.83 1367.38 804.15 I 2981.97 1491.06 2290.50 \ 174.76
oM - | as9% |  -159% h 019% | -1.31% 0a0% | 042% 0.49%
0% 64 | g LA 1.37% ' 0.97% 1as 142w 17s% B 187% 1.00%
200945 4% ke 1ee% B 151% [ 17e% W 1osw [l 20% W 223% W 119%
sowaik | °" 210% J 196% [ 2100 [l 2210 [l 225% JH 256% W 120%
a0%a il | 0w 2.52% 231% 254% 259% 2.49% 2.76% 1.45%
re Sovsrtit | 2.77% = 2.49% = 2.78% = 2.85% = 283% = 3.09% = 1.70%
6004 4 3.07% 2.79% 2.96% 3.15% 341% 3.26% 1.74%
70%4 4 4 o.00 3.36% = 3.18% = 3.19% = 3.52% = 3.52% = 3.53% = 2.21%
80%A | =j.72% =3.5z% =3 44% = 78% s00%  [Js.74% = 2.32%
90064+ 4 13% 3.90% 3.99% 21% a5 17% 254%
RAME 0w s e R R R s W 2o
FoME 0.00% 0.45% 0.00% 0.00% 0.00% 0.05% 0.00%
100912 4 0.41% 0.98% 0.00% 055% 0.35% 0.33% 0.29%
o | 0.56% 1.22% 0.34% 0.82% 053% 0.43% 0.36%
300644 4 0.74% 1.36% 0.48% 1.00% 0.70% 0.50% 051%
sz | 0.87% 1.49% 054% 1.12% 0.78% 0.57% 0.61%
=k 50064 4 1.02% 1.61% 0.67% 1.24% 087% 0.64% 0.69%
st | 1.19% L77% 0.83% 1.36% 0.95% 0.71% 0.92%
70042 4 1.36% 1.94% 091% 1.54% 1.00% 0.78% 1.20%
sovriie | 1.58% 210% 1.53% 1.71% 1.09% 0.87% 1.37%
9004 4 1.95% 2.40% 1.96% 2.04% 131% 1.08% 1.62%
KA oo 50 100 3.12% 2.93% 2.14% 3.12% 1.74% 2.05% 1.64%
FH R Wind, #RBESHFR T
M YTD K E A=A A, TMT. LA, EHf e ek > RER&KE NS

oA g3 ing, TMT. Pkl feE 2 FE A0 m i K.

4ol Wik E XZJE 445 8

AT Ak AR B



N

ON Ak fa %

\é) HAITONG e IAZAR 2k TAZE 4R 10
B 10 R RFEL S YTD I # =K (2023.01.03-2023.12.29)
) T™T L#AH Pl E#% i L

Ke#E (R) 802 111 50. 333 120 159 29

EERAE (L) R4 AR 9109.83 1367.38 804.15 I 2981.97 1491.06 2290.50 174.76
KM 0.6 42.91% 25.20% 34.51% 42.91% 30.52% {29_94% 30.72%
10%5 13 4% | 26.90% 18.14% 31.71% 31.63% 20.85% -%23.47% 22.25%
20% 4z 4% 0.4 22.36% 14.54% 21.26% 26.82% 17.53% d321.60% 19.91%
30%4 i 4k 02 19.66% 10.13% 15.60% 23.30% 14.74% %19.76% 18.18%
40% %1z 4k 17.32% -7.24% 12.47% 20.52% 12.40% 417.89% 16.60%

[L&:1 50%5 4% 0.0 14.98% -4.52% -8.28% 118.06% 10.13% -%16.28% 13.37%
60%% 4 4k 12.44% -1.91% -5.87% 16.39% -8.05% ‘315.21% -8.27%
70%5 1z 4k ol -9.52% 3.34% -1.85% 13.52% -6.13% -;13.87% -6.25%
80%4 i 4k 0.4 -5.68% IS,BB% 0.85% 11.15% -3.76% 4311_40% -1.86%
90%% 4 4k 0.24% l469% |5,19% -6.44% 1.83% %-6.41% 2.36%
KA 00 25 50 4a92% 4029 & R Bosw Is3% | )
KM 7.81% 13.99% 15.06% 8.41% 14.33% 7.81% 8.92%
10%4%- 12 4k o6 18.67% 19.51% 16.38% 20.38% 20.23% 19.15% 15.29%
20% 4z 4% 0.5 21.64% 22.62% 17.37% 23.24% 21.88% 21.94% 16.76%
30%4 i 4k 0.4 23.84% 25.24% 18.36% 25.75% 23.10% 24.10% 18.97%
40% 51z 4% 25.66% 26.89% 20.05% 27.81% 24.44% 25.06% 20.43%

= i 50%5 4% o3 27.51% 28.98% 22.18% 29.50% 25.75% 26.24% 23.11%
60% 4 4k 0.2 29.24% 30.29% 23.84% 31.60% 26.65% 28.24% 24.93%
70%5 1z 4% 0.1 30.93% 31.57% 27.23% 34.40% 28.27% 29.68% 27.90%
80%4 i 4k 33.23% 34.08% 31.70% 38.01% 30.10% 31.05% 31.25%
90%5 4 4 001 38.17% 36.61% 44.92% 41.86% 31.79% 32.49% 35.27%
FAAL 0 ° 54.09% 42.92% 48.30% 54.09% 38.36% 35.52% 35.69%

Forb kIR Wind, #HBIERHFR T

1.2 4% i 4

FHALENL A, LA E ERE/BARADTRIEARS LS, BT
A, ERAEA 3AAEAF G, ek g N4 TF R =, £+, LA, YTD foif —
KB R INFITF OB - T Rk AT R AFe T Rk A KB 55 4 0.28%.
21.25%7%= 21.44%.

A1 A HNIHRALSE (RE 2023.12.29)

ARG P ik XevE EAKE  YTDKHE H— S & ARKHHME REXEA
gk o ki B A+
519185.0F 7 Rk A S 23 0.28% 21.25% 21.44% R GARP Py
519191.0F ES L S 33 0.25% 20.74% 20.91% K GARP AR A
519212.0F T RENAEN % Rk A FiE 0.19% 21.14% 21.32% R#E GARP LB HA

P RR: Wind, ABIESAFFR AT

2. %I B 3R

KBERABRA — R N RERE B AR ENETR T, THRZEENG LI,
JE M R R T HBEF, RAVE R0 257,

BEFRKFAESBMOMEY LT HAEHIHREL N, BFAEHTER,
TAY, 47 AFICH A E LA, AmES. EmEASFEMES. 675 % KARHIK
2 5A) 2t AL E F AR K BN HEA B 49 topl0 S AR 24 top30 S ARLE A A= top30% S AL 204,
R, BRI E N R AL G FRAS, G THHABFEGREF GH
AR A LS, BP, IC A% KMRPIKHEAAE; BfARK, BFENMST.)

LA, ReHAEF A JE alphaFF3 B F IC = % AR AK Z; AFE, N £45
AR B EIAR. BAME S0l E BT IC A= 3 Kl B LM HA.

M YTD &4, 2023 FERIARIF6I 24 EE T, Topl0. Top30 F» Topl0%F
AL R E 5 A A 31.13%. 17.32%A= 2.8%. FAT4hskes) (A ) B-FirZ,
Top10. Top30 #= Topl0%% A A At A8 I 35 4 A 4 14.09%. 11.87%7F= 3.05%.

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

B11 LR B S EAEFEI (2023.12.25-2023.12.29 F= 2023.01.03-2023.12.29)

B 8 b EES X L€
B F % 5 BT 4 4 ] IC_Ef IC_MTD IC_QTD IC_YTD Topl0__t /8 Topl0_YTD Top30_k & Top30_YTD Topl0%_ /i Top10%_YTD
WA RFKABEMN (A) 1 1330% -1.22% 1385% '33% -0.23% 'e.oe% -0.34% ls.77% 0.11% 0.91%
&I 1 860% -044% 1341% |o.24% -0.32% 43% -0.29% 6.26% -0.12% -0.54%
FARERE 1 944% 118% 1'4% 54% -0.53% =.98% -0.29% = 5.76% -0.12% 0.52%
2l 1 -10.83%  -1.34% lIS% hgg% -0.75% L4.35% -0.08% Ls.se% 0.11% 0.78%
R 2645 FAA#Esl (A) 1 20.85%  151% 3ﬁ -0.26% 09% -0.25% 87% -0.15% 3.05%
AT AT 1 -3.73%  -6.00% -:$.19% 1.% -1.14% =7e% -0.83% 5.81% -0.45% | 2.45%
BoRE 1 1421% -345%  -B.12% 2% -0.38% !se% -0.67% !7.55% -0.45% 1.92%
EY Y] T_alp (CAPMA ) 1 6.82% -511% ’39% 02% -0.31% ] 3.29% -0.19% Is.57% -0.13% 0.66%
alpha (CAPMA ) 1 8.63% -7.56% !72% 27% -0.75% -2.54% 0.03% I4.74% 0.11% 0.86%
T_alp (FF3A) 1 -215% 9.16%  -26.80% 1:3.13% 0.17% |5A41% 0.25% 0.58% 0.00% -0.08%
alpha (FF5) 1 dis% 158  §rew [Us.0a% 044% | 0.10% 003% | -0.69% 0.01% -1.39%
T alp (FF54) 1 950% -7.28% |-17.16% 153.56% -0.22% 1.77% -0.28% -1.84% -0.26% 0.00%
alpha (FF5A ) 1 17.02% -14.47% -1%3.88% 4:1.63% -0.83% -1.31% -0.49% 2.20% -0.21% -0.05%
alpha (FF3) 1 1.69% -11.07% I.ez% {4.25% -0.03% -4.63% -0.07% -2.69% 0.04% -0.82%
alpha (FF3/ ) 1 -3.90% 117.13% | -26.14% 12.67% 0.48%  i-11.39% 0.28% 2.72% 0.07% 0.24%
AL AR (&) 1 6.93% 2A28% ’77% 3% 0.08% I7.78% 0.17% 6.11% 0.04% 0.90%
AR & e 1 -4.54% 3|32% '04% 3% -0.40% 0.68% -0.17% } 4.25% -0.07% 0.95%
ALY % 1 -2.00% 1%  5.09% 1:3.11% -0.45% -5.39% -0.22% -0.41% -0.10% -0.21%
EAeWH (&) 1 7.47% 7% 17% 9% 0.45% -0.33% -0.10% -0.98% -0.18% 0.88%
B R EON:iD:4 1 14.89% 1488% 3 6 -0.52% - -0.01% -zz% -0.08% 2.80%
#FE (F2) 1 -13.16% 16024% 2'% .15% -0.02% -1.73% 0.13% I 3.13% -0.19% 0.72%
BFE (L) 1 17.25% 17'% 2.% ls% 0.18% 1.58% -0.44% 1.47% -0.30% 0.93%
HIEY 1 1.86% -14".28% -17.00% | {9.36% -0.43% | 2.62% -0.19% 1.00% -0.12% -1.34%
TERGAE 1 -0.39% 1% -és.lg% 2.57% 1.11% -1.92% -0.64% -0.82% -0.11% 0.18%
ZHuA 1 16.32% 1483% 640%  2.42% 0.04% -9.22% -0.30% -5.80% -0.43% 0.85%
TS EY Y] 1 -18.68% 1688% gse% 0.22% 0.02%  {-13.11% -0.35% -6.89% -0.35% 0.27%
frkEE 1 -19.42% 34- -;:L47% 5.76% -0.57% -8.53% -0.58% 7.74% -0.44% -0.87%

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.

LA, RBAAS LI I B AR TILE S A 2.6%F2-0.13%. A EA%IHILE
Fa RN E S A A -1.11%F 1.13%, Z i E %3P # A A 5 9 5 4 -3.37%F=
1.05%, YTD %3k 3 Ao A8 HUIK 5 2 A 4 -10.14%4= 3.39%.

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

Rk TAZAR G Rk TAZ B4R 12

B12 Ae4hikia o ek i % (2023.01.03-2023.12.29)

4.00% 2.60%2.73%
o
0.00% -
== H
-4.00% T 2.24%
3.37%
-6.00% -4.43%
-8.00%
-10.00%
-12.00% -10.14%
~14.00% 13.52%
-16.00% s
A MTD QTD YTD
WALEAAMS W WindfRA A28
FRPR K Wind, ABIERR T
B 13 A A4kt a4-69 R3H44E (2013.07.01-2023.12.29)
7 2.5
6
2
5
4 15
3 1
2
0.5
1
0 0
> > > > > > Cel (el Cel >
Y Y v Y v v Y v Y Y Y
p{b\b \D‘\‘b '@\6 @‘b '(\\ \%\Q) ,\Q)\Q> (19\Q> q:\\ﬁ (ﬂgb r{;’\b
Y P & P P P P P P
FORT Al em—f L L emmm—\\ind 1 PR AR RS S
FH R Wind, 5idiE AR AT
R 2 Aepapmb ey F A k5 £ (2013.07.01-2023.12.29)
. Wwind 16 BiRA BB i ®K - C2 Calmar
% 4 A . . ) ;
R ik Eadgs I &3 BIiERE AATER 3 I3
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 51
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% 175 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% 34 -3.0
2023 -10.14% -13.52% 3.39% 4.51% 2.61% -2.3 -3.9
AR 16.17% 8.84% 7.33% 4.55% 9.22% 35 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



@ /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

AN B iEA WA T IEAR R BB TAL, AGBAIRLAE, ke, BWHE L KIRE . KRS FTEA AR F1E 8
HERATHATFAZE, KAARREZFE GO ERER TR, SATEELR TSGR, FUEAR B T 4EE 6 AR E,
LR TZATH Z F 0 IRE R0, 4 FE i,

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

AIRAE PR TA. B ILAHMR AN ) T LA AIRE L B P17, AIRE PTHE 6 IE S R TAT ) 491046 . BB TOMNT e
REF). FEREI, A0S A5 AREPTERITA, B ILAMEN N — B R4E .

TR A, BT, AREFTBE & MHAE R AR RE AL, FMRRTTRI, LEA F REINFE P 4758
BHK AR MERARE Z. BF BHEAREFOEMELRERRTHESLFRA, EFEATHHAT, BHBIESBLPE
KIRAAHM T BERHA IR F IREB| 6900 8) T RATHYIE ST AT Sy, 38T g A 3K 80 8) BT ARATIR 5 RAAC IR G-
ARE RO IR P AL, REEBIEFATIT B @A, AFRTIRE G EFTIR G 3 TAFUERT 7 KA X9 0. S ep bk
MG, RFRGEBAEATEALN, SOMEFTRACK 3] A ) ATy KA . PR AARE TR BAT. IREATITAATITH A A
S M TAT. REAFILBATIT. Sk M RSERAL AR, SRS BHEIERF LI RITHT, FtHENEA Y FRIESRTI, B
TAFAE A I RATAT e R 7 49 51 A A 2

ARYE P EE M AR KM 2 BAEA L SFT, ERAEA A TR ) 1922 B0 B QA IE AT E L 4.

W4 1 i E XX E 6945 B TE Ak R



