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

o IFHMBAELNWLERIZ, K E 2024.01.12, THMRF 4L £ 2884 R, At
27587 1z 7L, EJA (2024.01.08-2024.01.12, TR ), 280 R ( Lk 10%) 3
AR EUTKAAHE, THRELE ERF YTD (A& ZE 2024.01.12, TR )
I3 P AT 5] A -1.4%F2-5.08%, EHF 12505 A 0.75%F= 2.9%.

o NERE, ZEARAS (LABRE. RERS. RERE, TR) KA E£INEH
B, pRMEE, KELSKADHEIET I EFAF&; GARP FiaR 4o
ARG T RRANBRES, 2HRE, ATHRASKARS, PP
FPRERZ, MRELSRAFDFENHRE., LRELELT, H LB
WIKBIZ, AR A b AL, EHF TMT RS S S IKE R K

o LALA O RIHMBLL LI EAEELIF.

o HAFFRIZ. LA, ReXiic, Ao E. TORBARFRET AR
T IC A% KRFK B G; AFE, N RM\AF. KB LEF. ARG &
CRABEF IC F2 5 Kol B RIS

o MYTD k# A, 2023 FRILKIF A TATHA LS (A ) BT, Topl0. Top30
F2 Topl0%F AR LAt A AL #5255 4 6.14%. 4.07%H= 2.8%. K =EH#E Tk
Z., Topl0. Top30 #= Topl0%Z AR LLA- 4B AL A 2 A A 3.77%. 3.84%F=
2.91%.

o KAWAERI. RTRMKAA LR LR FMENFARALL LB AT I E A AR
AL E 5 H-1.34%F= 0.15%, YTD #25F ik 3 Fo AR 50K 3 5 3 4 -4.82% F=
0.48%.

o R T., BF RN, BAURKAE, hLLEHIERLAE,
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A1 T HRB LA E A AT (2024.01.08-2024.01.12) oo, 5
A 2 EFHAA LA YTD KA EHEIL (2024.01.02-2024.01.12) oovvvveiinee, 6
A 3 R A RS A b B A B A L (2024.01.08-2024.01.12) e, 6
B4 TR FAL A A YTD kA =R I (2024.01.02-2024.01.12) .. 7
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B 7 TR AR A A b B I BIHE L (2024.01.08-2024.01.12) v, 8
B8 TR AR 4 YTD M A S A I (2024.01.02-2024.01.12) v, 9
A9 TR R A A L R A EAEIL (2024.01.08-2024.01.12) oo 9
B 10  ARIFREAE YTD KA @A (2024.01.02-2024.01.12) oveverercceenne 10

H11 L B A 5 @ 2 45 8 F £ I ( 2024.01.02-2024.01.12 #=

2024.01.08-2024.01.12 ) .oeoeeeeeeeeeeeeeee et ettt ettt ettt ee et 11
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VAl fE g

HAITONG

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/\

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 E 2024.01.12, AR AL 2884 2, AL 27587 1o, HF, BILR
AR E AU SRR SRS, 584 49%F 56%, LR 2R 4 bRk,

LRAA 280 R (&b 10%) EHMARSLITMAHE. I ZHRALE LR
(2024.01.08-2024.01.12, TR ) dk A= F 1230 5] A-1.4%F= 0.75%, R 5ikH
4 8.19%.

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

Bl HRHBELAEAKBEHEEI (2024.01.08-2024.01.12)

EXEE- ¥ ¥ fiRAR AL HEMREAASL RERINEASL
2AHE (R) N ool 44 [N 1040
AAAM (fLR) A G s [l 52 [l 75204
oM 0.100 -9.73% -8.50% -5.49% -9.73%
10%4 4 4 0.075 X -3.25% -3.19% -3.31% -3.27%
20%2% 13 %% 0.050 -2.50% -2.48% -2.43% -2.54%
309443 4 0,025 -2.09% -2.08% 2.07% 2.11%
40%% 1 £ 0,000 -1.72% -1.74% -1.63% -1.75%
¥ 50069 1 4 0,025 -1.40% -1.43% -1.34% -1.39%
609691 4 -1.11% -1.16% -1.06% -1.09%
709943 4 e -0.87% -0.92% 0.71% -0.84%
809693 4 | -0.53% -0.58% -0.40% -0.55%
sovosr iz | % ‘ 0.00% -0.03% 0.19% 0.00%
wx P L e lew e e
B R 0.00% 0.00% 0.00% 0.00%
10%5 424 | 0-07 ' 0.18% 0.18% 0.18% 0.17%
20% g | 0.06 0.34% 0.35% 0.32% 0.34%
30%s 24k | 0.05 0.48% 0.48% 0.48% 0.47%
40%5 154 | 0.04 0.61% 0.61% 0.62% 0.61%
= 4k 5005424 | 003 0.75% 0.74% 0.74% 0.77%
60% 124 | g o2 0.90% 0.90% 0.90% 0.91%
0% 44k | o o 1.07% 1.06% 1.05% 1.09%
8ova gt | o 1.31% 1.29% 1.31% 1.37%
90% 5 4 %% 1.74% 1.66% 1.79% 1.85%
A 0 %0 6.98% 4.60% 3.67% 6.98%

FH R Wind, AHEBIESR T

iR L3R5 4 YTD (£ £ 2024.01.12, F R ) 4k Fo e fitt 15454 %] 4-5.08%
Fa 4.81%., HERE, ZEEANKZFEHENE R, REREVNASKEE S
=) A

T 4ol 3 B XX G 6915 SR E A2 7 O



N

ON Ak fa %

& ) HAITONG B IALAR 2k TAZE IR 6
B2 HRHELL YTD KA =HEKIR (2024.01.02-2024.01.12)
EHMALE HRRGHEAE FERZAHAAE RERIAA

EAHE (R) 1400 [l Y | 1040
AAMB (L) YTD D s> [l sssoss [l 752014
Bt -14.16% -14{16% -13{18% -13{79%

10%4r 45 # 0.05 -9.06% -8/97% -9}28% -9103%

20%4 13 # 7.61% 7164% 7132% 7i62%

30064 1 4% 0.00 6.61% -6166% -6{35% -6160%

40% 513 3k -5.8206 -5{99% -5170% -5{59%

&1 50069 1 4% o0 -5.08% -5{30% -4193% -4188%
60%4r 15 £ ) -4.84% -4149% -4§31% -4109%

70%4r 15 $ o -3.66% -8}76% -3{59% -3138%

809 13 4k s 2.80% -3}01% -2185% -2{45%

90065 13 2k -1.59% 2476% ai71% -1i32%

Ak 0 " s il (il s[5 S )

Bt 0150 en 0.00% 0.26% 0.87% 0.00%

10064 13 4 ' 2.40% 2.48% 2.48% 2.25%

20%4r 15 $ iz 3.13% 3.24% 3.18% 2.95%

30%% 1 4 0.100 3.70% 3.74% 3.77% 3.64%

40% 5 13 3k 0.075 4.24% 4.28% 4.31% 4.16%

= ik 50064 1 # _— 4.81% 4.81% 4.88% 4.75%
60%2~ 45 £ 5.42% 5.48% 5.51% 5.35%

7% 45 $ 8,02 6.00% 6.01% 5.88% 6.01%

80% 4 i 4k 0.000 6.88% 6.92% 6.72% 6.91%

90065 1 4k 003 8.07% 7.99% 8.12% 8.32%

KA ¢ " 13.76% 13.76% 10.84% 13.10%

FALRR: Wind, SHEIERHL AT
1.1.1 RRRAZHREELEIN
* ROERIE

KRB EFRAREE RS, A 77%% 84%, A A L ILRIK. AL
Pl aA= @A A, REASKAEHY L, Dt ERSN AR HE K.

B3 RE TANZLE A S S#EI (2024.01.08-2024.01.12)

EHRERA X # i3 N A
Ab#E (R) —1] = 513 | o 65
BERH (LR) LA T S i o7 | woee | seso

B 0.100 -9.73% -9.73% -6.26% -4.37% -4.35%
10%3 4 4 0.075 [; -3.25% -3.12% -3.67% -3.23% -2.15%

200 1 4t 0.050 !"E -2.50% -2.41% -2.86% -2.81% -1.74%

30%4 4 4% 0.025 -2.09% -2.04% -2.39% -2.33% -1.53%

40%%- 15 4 0,000 -1.72% -1.67% -1.98% -1.88% -1.40%

&1 50064 4 £ o025 -1.40% -1.36% -1.60% -1.45% -1.17%
6094 13 £ -1.11% -1.09% -1.31% -1.13% -1.04%

70%4 4 % i -0.87% -0.84% -1.00% -0.73% -0.88%

80%4- 15 4 o -0.53% -0.46% -0.67% -0.44% -0.66%

90%4 4 % e 0.00% 0.06% -0.14% 0.15% -0.34%
SEELEEE BN BN T N

FoME N 0.00% 0.00% 0.00% 0.00% 0.00%

10%4 4 4% J:\ % 0.18% 0.15% 0.33% 0.23% 0.27%

20% 44 4% 0.06 Lq‘ 0.34% 0.31% 0.47% 0.42% 0.34%

30044 4 = 0.48% 0.46% 0.57% 0.58% 0.41%

20% 574 3 0.04 0.61% 0.59% 0.72% 0.71% 0.47%

EES 50%2 1 4 0.75% 0.73% 0.88% 0.85% 0.61%
60% 4 4 4% 0.02 0.90% 0.87% 1.05% 1.02% 0.71%

70%4 4 4% 1.07% 1.03% 1.25% 1.28% 0.91%

80%4 1 4 0.00 1.31% 1.26% 1.53% 1.70% 1.08%

90% 44 4% 1.74% 1.67% 2.00% 2.27% 1.47%

Fok AL 0 50 6.98% 6.98% 3.56% 3.99% 2.17%

FoARR: Wind, ERIEFFFR BT
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ON Ak fa %

\é) HAITONG ERRIARHA e IR R T
MYTD RBAE WA A, DEAEH EMR, RBREENET AREE.

B4 RETFARMEES YTD KHEBDHAR (2024.01.02-2024.01.12)

IHRELE X #& L Bi¥: 4 BRI E
EEKE (R) ] B 513 | o5 | 65
AAAAE (LR YTD e S B st | 00420 | 368.01
BoE -14.16% -14.16% -13.§79% 11.09% -9.66%
10%4 43 4k 0.05 -9.06% 8.82% 9.97% -8.81% -6.58%
20%4r 1 4 7.61% T7% 8.53% 7.05% 5.54%
309 1 4k 0.00 -6.61% -6.55% -7.87% -5.80% -4.78%
40%2r 45 5% 5.82% 5.79% 6.08% 5.06% -4.415%
e 500640 12 4 o0 -5.08% -5.04% -5.58% 4.02% -3.50%
6004 1 2k -4.34% -4.80% -4.94% -3.70% 3.04%
T0%4 4 4 e 3.66% 3.58% 3.81% 2.94% 251%
80% 44 4 s 2.80% 2.86% 2.86% -1.60% -1.b4%
90% 44 4 1.59% 1.52% 1.54% -1.18% -1.02%
B 0 10 5.- 5.- 3.l) 1.‘5% 1%
PN 0150 0.00% 0.00% 0.00% 1.13% 1.45%
10%4r 4 4 2.40% 2.35% 2.73% 2.74% 1.99%
20%4r 4 4k o1 3.13% 3.10% 3.56% 3.43% 2.38%
30965 1 4% 0.160 - 3.70% 3.65% 4.32% 3.87% 2.63%
20% %4 45 0.075 4.24% 4.15% 4.89% 4.51% 2.94%
ik 500644 4 0050 4.81% 4.69% 5.59% 5.08% 3.48%
60%4 1 4k 5.42% 5.28% 6.10% 5.47% 4.03%
T0%4 4 4k 6.0 6.00% 5.86% 6.93% 6.15% 4.79%
80%4 1 4% 0.000 6.88% 6.63% 7.74% 6.70% 5.13%
900644 % 0,035 8.07% 7.93% 8.75% 8.62% 6.36%
B 0 0 n 13.76% 13.76% 11.60% 9.49% 9.02%

FortRiR: Wind, #EIEAFFR AT
o RKMMERME
RER A A AR LR S, 28 T5%F 77%, GARP & i 4 & b % /&,

M ERK A AR A, GARP FefER RS B4 3 @ HEL]), RRF ke R e
VESNCE &

A5 TREARKMERSEAL L AKS DHEI (2024.01.08-2024.01.12)

EHRE AL GARP i H#r ARk A A
REHE (R) [ 2se4 201 || 197 | 252 [ 6 | 65
A (L) R T | iscss | 224603 | 207440 [JNERORE 73 | 368.01
N 0.100 -9.73% -9.73% -4.30% -6.26% -8.50% -4.35%
10%2 4 46 0.075 -3.25% -2.21% -2.56% -3.48% -3.34% -2.15%
20%% 1 0,050 -2.50% -1.71% -2.04% -2.69% -2.58% -1.74%
3094 13 4 0.0 -2.00% -1.46% -1.70% -2.24% -2.20% -1.53%
40%%- 1 4% 0000 -1.72% -1.28% -1.44% -1.88% -1.83% -1.40%
(¥ 500641 o5 -1.40% -1.01% -1.13% -1.25% -1.48% -1.17%
60%% 1 4% o050 -1.11% -0.87% -0.95% -1.03% -1.19% -1.04%
70%4 1 4% | -0.87% -0.71% -0.79% -0.74% -0.93% -0.88%
80%% 1 4% o0 | -0.53% -0.49% -0.45% -0.34% -0.55% -0.66%
90%4 1 4% o 0.00% -0.09% 0.31% 0.17% 0.00% -0.34%
SLEUEEE BN TN BN N BN
R 0.08 e 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
10%% 4 4% 0.18% 0.20% 0.06% 0.22% 0.18% 0.27%
20%5y 1 0.06 0.34% 0.32% 0.25% 0.41% 0.36% 0.34%
3006412 4% £ 0.48% 0.41% 0.32% 0.54% 0.50% 0.41%
40%% 4 4% 0.04 0.61% 0.51% 0.42% 0.69% 0.64% 0.47%
=4 50941 4 0.75% 0.57% 0.54% 0.89% 0.79% 0.61%
60% 4 13 4 0.02 0.90% 0.68% 0.69% 1.01% 0.94% 0.71%
70%% 1 4 1.07% 0.79% 0.84% 1.37% 1.12% 0.91%
80%4 11 4 0.00 1.31% 1.04% 0.95% 1.76% 1.34% 1.08%
90%4- 1 4% - 1.74% 1.28% 1.28% 2.16% 1.73% 1.47%
KA ¢ # 6.98% 6.98% 3.78% 3.99% 4.60% 2.17%

KHARR: Wind, ABIERAT T

M YTD KB A=A A, GARP FMER X 43 L4,
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ON Ak fa %

\d) HAITONG B IALAR 2k TAZE IR 8
A6 RERKAEREES YTD i =#EI (2024.01.02-2024.01.12)
EHRAEAE GARP i H Ak B A A

AEKE (R) I | 201 || 107 | 252 | 169 | 65

KM (L) YTD _ I 1896.25 I 2246.93 I 2074.48 -73 | 368.01
RAME -14.16% -11.81% -10.i71% -14.16% -13.87% -9.b6%
10%%5~ 4% 4% 0.05 (:f'ji? -9.06% -5.012% -6.72% -9.57% -9.81% -6.58%
209 4.4 261% 220 2/03% 8.34% 7.02% 5.54%
30%7 12 0.00 651% 369% ah5% 6.86% ~6.05% ~alr8%
40%5 1 2% 5.820% fah7w al3% 5.84% 6.19% -al15%

W 50%9> {2 ~0.05 5.08% 254% 2.81% 5.15% 5.54% -3.60%
60%3 {2 & “afa% 207% -2.p5% 4529 487% f3.pa%
0% 42 o 3.56% Ao Lbav% 3.b2% 2o k1%
80%4 1% 4k 0.15 -2.80% -0.60% -0.87% -3.21% -3.82% -1.84%
90%4 42 4 Abo% 0bre -0.pa% 4% 2.08% -Lb2%
B AL 0 10 5.! 5.! 3 ! 3 ! 3,!.7 1.8h%
R 0. 150 o 0.00% 0.05% 0.67% 0.00% 0.00% 1.45%
10%r 2 ¢ 2.40% 1.47% 1.46% 2.81% 2.83% 1.99%
209 {2 o 3.13% 1.94% 1.94% 3.70% 3.48% 2.38%
30%5 1 % 0. 100 3.70% 2.37% 2.30% 4.21% 4.00% 2.63%
40%5 1% 3 0.075 4.24% 2.73% 2.62% 4.75% 4.57% 2.94%

= 50041 4% 0050 4.81% 3.01% 3.15% 5.29% 5.16% 3.48%
60% i £ 5.42% 3.45% 3.64% 5.82% 5.68% 2.03%
0% 4 ¢ oo 6.00% 3.80% 4.20% 6.29% 6.25% 2.79%
80%4 42 4 0. 000 6.88% 4.46% 4.74% 7.63% 7.10% 5.13%
90%4 12 4% 0,025 8.07% 5.42% 5.98% 8.82% 8.25% 6.36%
R KL 0 10 « 13.76% 13.10% 10.05% 11.65% 13.76% 9.02%

Foatkil: Wind, #BAERHR AT

1.1.2 REABEEIHRBREL LA

ATHRER N B EAARE RS, 584 57%F 58%, MREL KL E
& R AR, %@ﬂ%b%%ﬁ&mﬁm LR KBRS AE, &THEESKE
B, il t FERZ, RRELSHWEF = A I B .

B7 FRBELAL EAKBSESHEAA (2024.01.08-2024.01.12)

EFHRAELAE &Y A AR FRE
AAHE (R) D I s ] 268 || s Il 802
EAAA (L) EEEE s 7 | 121820 | 172650 [ ssve.2s
re BoME 0.100 -9.73% -9.73% -5.40% -5.49% -8.50%
100413 4% 0.075 -3.25% -2.66% -3.44% -3.88% -3.86%
2009 13- 4% 50 -2.50% -2.20% -2.83% -3.39% -2.97%
3004 1 2% Gt -2.09% -1.85% -2.31% -2.98% -2.43%
40%5 145 4 o -1.72% -1.54% -1.93% -2.33% -2.07%
509644 4 i -1.40% -1.31% -1.58% -1.97% -1.59%
60941 4 -1.11% -1.08% -1.27% -1.39% -1.18%
70%% 13 3% =R -0.87% -0.88% -0.99% -0.69% -0.79%
80% 41 4 VI -0.53% -0.61% -0.56% -0.11% -0.30%
90% 44 4 =410 0.00% -0.14% 0.17% fo.73% 0.33%
5 0 20 40 - - . -19% -
EES B - 0.00% 0.00% 0.00% 0.00% 0.00%
10%4 4 4 0.0 0.18% 0.19% 0.23% 0.17% 0.13%
20% %4 0.0 0.34% 0.33% 0.41% 0.48% 0.34%
30%% 1 0.0 0.48% 0.44% 0.63% 0.71% 0.56%
40%2- 1 3 0.04 0.61% 0.53% 0.79% 0.89% 0.71%
50%2- 43 3 0.03 0.75% 0.65% 0.97% 1.10% 0.90%
60%% 1 3k 0.02 0.90% 0.78% 1.15% 1.27% 1.08%
70%% 13 3% 0.01 1.07% 0.91% 1.40% 1.44% 1.28%
80%4 i 4k 0.00 1.31% 1.09% 1.78% 1.70% 1.55%
9004 13- 4% “0.01 1.74% 1.38% 2.12% 2.09% 2.01%
B A 0 50 6.98% 6.98% 3.78% 2.90% 4.60%

KHARR: Wind, ABIERAT T

F 40l ik B LS 6943 S AR FEAn ik 2 B U



N

0N /AhTES

\.4) HAITONG AERTIAEFR ARRIAZEIRO
MYTD KAACEHSFE, 2T HEERINBKF, FEA LSRRG,

B8 ARk L YTD I H BH AT (2024.01.02-2024.01.12)

EXILE-¥ ¥ AT A S S0 FRE
FEHKE (R) D I o 268 | 175 [l 802
RARAE (LR) KA EEEE Yo <7 | 121820 | 172650 [l ssve.2s
PN _ 14516% 12.412% 12.85% -13.18% -14.16%
10044 2 0.05 ﬂ—z -9.06% -8.06% -9.50% -10.84% -10.h3%
20069 43 WL 751% 6.73% -8.00% 9171% 8.12%
30%% 1 ¢ 0.00 e -6.61% -5.02% 7.01% -8.59% -7.89%
40%4 43 5820 5.418% -6.40% 8.7% 647%
I Y 5.08% -4.50% -5.38% 7.05% -5.86%
60064 12 2 -4.B4% -3.88% -4.56% -6.08% 5.08%
o 3.56% -3.09% -3.68% “a70% ~4.9%
sowordise | 2.80% b2 2.56% 3.p9% 3h5%
90064 43 ¢ 1.59% 142% -083% 207% 244%
A 0 o 2] 2] 3 6l 28 368
B = 0.00% 0.00% 0.00% 0.87% 0.00%
10054 4 0150 2.40% 2.22% 2.40% 3.21% 2.95%
20%4 43 # 0:123 3.13% 2.88% 3.24% 4.23% 3.82%
30%4 1 4 0.100 3.70% 3.37% 3.92% 4.95% 4.34%
200% 45 3 0.075 4.24% 3.80% 4.61% 5.84% 4.88%
= it 500641 2 o 4.81% 4.32% 5.28% 6.54% 5.46%
60064 13 5.42% 4.85% 5.88% 7.30% 5.95%
70%4 1 4 9% 6.00% 5.51% 6.55% 7.97% 6.72%
800644 4 0:000 6.88% 6.08% 7.58% 8.56% 7.62%
Q0% izt |-0.025 8.07% 7.13% 8.66% 9.629% 8.94%
A 0 10 n 13.76% 13.10% 10.64% 10.84% 13.76%

KA R: Wind, BBIESFFR AT

RREEAF, Fibh ékzﬁw%/uﬁ&bbﬂim, HRRZ., AR EFE iy
FA, MR EFRAINAR S, kSR iRErZ, EXf TMT RKHER
NEEE

B9 RERELAL FAKSDHEEI (2024.01.08-2024.01.12)

Rk A T™T kR o i & % LR Lty
BAHKE (R) ] 802 | 111 | EY | B 120 | 150 | 29
EAAME (LR) Fif Bl ss762s | 1238.94 | m9.83 ] 2808.43 || 1403.63 || 2177.87 167.53
M 0.100 -8.50% -6.26% -4.71% -8.50% -4.56% -3.10% -4.02%
109 42 0.0% -3.86% -4.83% -2.24% -3.88% -3.08% -1.69% -1.95%
20%4 42 # 0050 2.97% -4.47% -1.95% 3.11% -2.63% -1.31% -1.88%
30%4 42 # 00 | -2.43% -4.03% -1.51% -2.46% -2.42% -1.06% -1.64%
40%> 42 # 0000 -2.07% -3.62% -1.27% 2.11% -2.13% -0.83% 1.37%
[ 50964 4 4 s -1.59% -3.40% -0.89% -1.66% -1.95% 0.57% -1.21%
60%4 {2 4 -1.18% -3.06% -0.62% -1.22% -1.73% -0.40% -0.96%
70%4 42 # o -0.79% -2.80% 0.00% -0.78% -1.44% -0.21% -0.91%
80%4 {2 # oo | -0.30% -2.51% fo.81% 0.21% -1.15% -0.02% -0.60%
90%4 42 # o0 0.33% -2.16% -% f.16% -0.20% 0.30% -0.12%
kA ¢ noow ! fo.01% !n ! !54% B 0.15%
Fo i 0.00% 0.39% 0.00% 0.00% 0.22% 000 0.00%
10%2 45 ¢ 0.09 0.13% 0.79% 0.48% 0.02% 0.70% 0.00% 0.22%
20% 43 # 0,04 0.34% 1.15% 0.56% 0.35% 0.85% 0.11% 0.38%
30%4 43 # | 0.56% 1.30% 0.68% 0.58% 0.94% 0.18% 0.44%
40% 43 # o 0.71% 1.45% 0.70% 0.75% 1.04% 0.27% 0.54%
EE 50%% 13 4 0.02 0.90% 1.56% 0.77% 0.92% 1.14% 0.32% 0.65%
60% £ 4 Lot 1.08% 1.80% 0.86% 1.12% 1.27% 0.45% 0.80%
70% 45 # 1.28% 1.99% 0.98% 1.29% 1.37% 0.55% 0.94%
80% £ # o.00 1.55% 2.20% 1.16% 1.63% 1.45% 0.64% 1.07%
90% 45 #. 001 2.01% 2.67% 2.13% 2.04% 1.79% 0.99% 1.37%
kA ¢ 0w 4.60% 3.99% 2.68% 4.60% 3.50% 2.45% 2.90%

FH R Wind, AHEBIESR T

INYTD KA A A A, Litfdifasakib S kA58, Fiirdlitd TMT R
Aty EHE K.

Sl Wi I X 25 6945 B E AR B 9



N

N

VAl fE g

N9/ “Harrone ERIAEAMR £RIAZFR 10
B 10 R R FEAAE YTD st AI (2024.01.02-2024.01.12)
ERE RS ™T I LEl i &% % s

AEHE (R) [ ] 802 | 111 | so i B 120 159 | 29

RAEAB (L7) 1t 4 4% Ml ese23 | 123804 | 77983 | 280843 | w0ses | 27787 167.53
R 14.15% -14.15% -8.91% -13.35% -9.08% 7.83% -8.08%
10941 4 0o -10.0%3% 12.00% 5.84% 10.23% 6.82% 6.2% 6.0p%
20941 4 -a.Afe% A1.2p% 4.81% 8.88% 65D% 5.98% 4.31%
3094 4 0.00 -7.3:b% -10.419% 37ho 8.1p% 6.30% 5.40% [3.9b%
40%4 13 £ -6.4-;‘7% “9.8% 27p% % 6.08% 4.7b% el

(&1 5094 4 e 5.85% 9.08% 2.21% -5.86% -4.31% -3.1p%
60%4 1 4k -5.2?3% B.47% -15B% 5. 5.60% 3.9k -2.58%
70%% 4% 4% o -4.3:9% ~7.95% -0.34% 44{‘% -5.3% 3.4p% -2.00%
80%4 1% 4t 0.15 73.4:5% -7.64% -0.10% -3.43% -4.98% -3.10% -1.67%
90%4 4% 4 L Q.liA% ~7.11% 2.3} -2.04% -4.09% -2.16% 01?%
&AL 0 2 “ 3.6. -3.00% 3 SE 3. -1.60% 1.1"/0 0. 4#%
O] 0.00% 3.11% 0.87% 0.00% 2.32% 1.14% 1.21%
10%% 4 4 0150 2.95% 6.12% 2.40% 3.51% 4.29% 2.70% 1.45%
20%4- 4 4 012 3.82% 6.68% 2.66% 4.34% 4.79% 3.16% 1.82%
30941 4 0100 W 4.34% 7.05% 3.52% 4.91% 5.07% 3.48% 2.19%
40%2- 4 4 0.075 el 4.88% 7.38% 3.69% 5.68% 5.33% 3.81% 2.50%

=it 5094 i 4 0050 5.46% 8.16% 4.28% 6.10% 5.47% 4.05% 2.85%
6094 1 4 5.95% 8.69% 4.62% 6.92% 5.60% 4.21% 3.04%
T0%% 4% 4 0.0 6.72% 9.07% 4.85% 7.48% 5.85% 4.46% 3.22%
80%4 1 £ 0.000 7.62% 9.86% 5.20% 8.22% 6.13% 4.82% 4.26%
90%4 4 4% =0.025 8.94% 10.40% 6.94% 9.41% 6.42% 5.21% 5.63%
RAAA 0 n “@ 13.76% 11.73% 7.87% 13.76% 8.96% 6.57% 7.62%

FoARR: Wind, ARBIEABRAT

1.2 Q1% d e

BT H AR, LA AR AR| TR T ESRDEGEE, BT
£, EREA 0 RAEAFF.

N =
2. A B TR

ARRATA — R B RET A LA X EZNETET, LHRIREMGEIN.
o RIFK T HAT, KAV R

i@%wﬁ%%AﬁAﬁgﬁ%%mﬁﬁﬁiwﬂ Kok, BFMEHFER.
TAF, 45| BF ICHAE LR AMEL. FMELFENES. 65] 5 KRFK
# 5A 34 5L B F A K E] 37 /3 8 topl0 Jﬂxéﬂ &~ .top30 F AL A Fr top30% F A LA,
b, REAR LB EHRALLLHFRAL. (2 THAARFAYELEFT Y
EAAEA EE, B, ICH S KARFKAHAE; AKX, BFAINAN.)

LA, Rkt RemiE. TeREEFPHRETERT IC % X2H
WA B KPR, £ I5H. A £, AR LRHOIUSE T IC P 3 Xika
AT

M YTD WA, 2023 FRIARIF6I A T ATk s (A) BF, Topl0. Top30
Fa Topl0% 5 BRIt BN E 55| A 6.14%. 4.07%A= 2.8%. KA FAZ,
Top10. Top30 F= TopLl0% 4 AR L4~ A ATk 5 43 ) 3.77%. 3.84%7F= 2.91%.

YRR AMELVUBEMEALMIC AL, ERAR (12 AR) BFiA LA, 1 AMELUR L AMELKAZIAGIX RS $E46 ICELA, 2023

#12 A BFEA T —AF RIS F 20 6948 X R B

T 4ol 3 B XX G 6915 SR E A2 7 O



N

ON Ak fa %

\.e) HAITONG e IEMR ek TEER 11

B11 LR B S EAHEF LI (2024.01.02-2024.01.12 F= 2024.01.08-2024.01.12)

B 3 xRS

B £ A BT 4 4 it IC_LA IC_MTD IC_QTD IC_YTD Toplo_L/] Toplo_YTD Top30_L/] Top30_YTD Topl0%_LJ  Toplo%_YTD
KA RFRARRE () 1 durzw Hosw  Bosw  [Bosw B 2 ie% f0.550% 0.07% .o
ENE S 1 d631% B3k 183e% (8.3 0.09% & 55% -0.26% -0.51% E -0.05%
FRBRE 1 ds.15% boaw  [fo.0w oo 0.09% '55% -0.26% -0.52% { -0.05%
Rt ii 1 doasw  Boww  fowwn  foan -0.03% B10% -0.37% -0.36% 0.26%
AR 447 FA#MRLS (A) 1 8.57% % 0.32% Fe.14% 0.19% 0.16% 80%
K E 1 7.89% % 0.41% -% 1 0.49% 0.28% P
FA T A% 1 28l3% f0.61% e f0.57% % 0.39% '78%
®RAEA T_alp (CAPMA ) 1 0.37% Boxw floow B ig% f0.58% 2% 0.20% i.zz%
alpha (CAPMA ) 1 41.25% 1820% 20% -0.03% B 100 -0.08% 0.33% -0.16% Pr1%
alpha (FF3A ) 1 -34.20% 6.60%  [16.60% 0.15% |0,44% -0.68% -0.86% -0.61% -0.58%
T_alp (FF3A) 1 21.29% 47.50% [-47.50% 0.04% do.68% -0.76% -1.03% -0.91% -1.49%
T_alp (FF5A1) 1 34.27% -23.99% | -43.99% -0.55% ..69% -0.92% -1.30% -1.05% -2.06%
alpha (FF5A ) 1 -35.72% 7.64%  [17.64% -0.73% & os% -0.96% -1.44% -0.72% -0.91%
alpha ( FF3) 1 Ho.42% 3.64%  43.64% 0.05% -2.19% -0.56% -2.18% -0.44% -1.11%
alpha ( FF5) 1 -20.73% q8.21% [4s.27% -0.41% -2.53% -0.94% -2.84% -0.82% -1.87%
AL & A ik 1 .29% I76% i76% 0.19% is% 0.49% EAQ% 0.19% i1.47%
A b 1 7.03% 0.34%  {0.34% -0.12% 0.32% 0.08% .93% -0.29% 0.10%
R ) 1 3.12% 2% |262%  f2.62% -0.11% 0.16% -0.16% 0.10% -0.09% 0.09%
RAME (&) El 551%  L.71%  j17a%  §171% -0.13% 0.12% -0.12% -0.16% -0.03% -0.17%
e R TEREG A E 1 §esw  18bow  18s0% izo% 0.29% B flo.66% Eaa% 0.30% il.30%
B LY 1 811% b.o00% 15.00%  15.00% i o1% Io.57% i 0o% 01% { o0.55% 4 101%
o 1 d6.26%  D.A9% | 19.49% | 19.49% -0.40% g os% -0.29% f0.62% 0.13% d o.77%
BEE (B0 1 22.60% p.3ow [-{s.30% |-18.30% f0.50% -1.86% -0.02% -0.87% -0.50% -0.97%
BEE (W) 1 Fo.a9w [2D.95% [o.95% [40.95% f0.60% -0.04% -0.51% -1.63% -0.52% -0.91%
TS 1 -d8.62% | -34.55% | -34.55% | -$4.55% -1.90% 5.05% -1.37% -3.11% -1.17% -2.85%
W BT LR 1 -d0.81% | -27.65% | £7.65% | -27.65% -1.16% -3.94% -1.09% -3.18% -0.97% -2.05%
A 1 -31.86% | -34.13% | -$4.13% | -$4.13% -1.65% -3.86% -1.45% -3.37% -0.92% -2.53%

FoH kR Wind, #HBIERHFR T

3. Aok s

KkA, EMA 5EAME G LR TANS M, RBEAEETHERLET,
SFERAARERAE T, LRG0 ALk T, BIFE TR S 30
RAAFRIE, MEKELL, PO EAFFN 3. 6. 0F 12 AR, FHEPH
#. AEH Wind BRI,

LR, kA AT I B AR BIKE 5 A A -1.34%F= 0.15%. A mE ATk E
Fa A8 I 5 3 4 -4.82%F 0.48%, FAnFE A% 3T Ik 3 Fa A BIK 5 5 A b -4.82% F=
0.48%, YTD %43tk 5 A=A 5k 5 53 4 -4.82% A= 0.48%.

Sl Wik I X 2B 094 B R Ak A2 B R
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VAl fE g

HAITONG

Ak TALEFR, 2 fk TAZ IR 12

B 12 Ae4hikia o ek i % (2024.01.02-2024.01.12)

0.00%
- HBP
2.00% -1.34% 1 5096
-3.00%
-4.00%
-5.00%
-4.82% -4.82% -4.82%
-6.00% -5.30% -5.30% -5.30%
AR MTD QTD YTD
MRk A A 04 B Windh AR A L A 453k
FH R Wind, BBIESFFR T
B 13 £ ek n b6 Rit4{E (2014.01.02-2024.01.12)
6 2
1.8
5 1.6
4 1.4
1.2
3 1
0.8
2 0.6
1 0.4
0.2
0 0
Q Q Q Q Q Q Q Q
& & & & & & & & 30 30
. %\\'L o g (o\,\w R $& \/\\,\ﬂ/ . N R OJ\,\‘L ; N . o qyw ; {b\\w
P ¢ ¢ ® P P P P P P
FORG A —f 0L e—\\NO R AT RS A 6 S
TR B Wind, EEEAFFRFT
% 1 ASREMAHHFELEEI (2014.01.02-2024.01.12)
. wind 48 BB A AR - %k - C2 Calmar
% 4 A . . .
TR A F YV WE REmRE el RE e
2014 28.57% 22.24% 6.33% 3.70% 3.34% 1.7 8.6
2015 46.94% 43.17% 3.77% 6.40% 10.37% 1.2 45
2016 -8.25% -13.03% 4.78% 2.64% 1.47% 0.3 5.6
2017 20.81% 14.12% 6.69% 2.25% 1.99% 1.9 10.5
2018 -20.84% -23.58% 2.74% 2.87% 1.68% 1.0 125
2019 52.32% 45.02% 7.30% 5.34% 4.67% 2.7 11.3
2020 73.04% 55.91% 17.13% 4.14% 2.86% 3.1 25.8
2021 24.36% 7.68% 16.68% 6.59% 3.40% 1.1 7.2
2022 -17.59% -21.03% 3.44% 6.61% 6.18% 0.8 2.9
2023 -8.75% -13.52% 4.77% 3.94% 3.67% -0.8 -2.4
2024 -4.82% -5.30% 0.48% 1.62% 0.15% 5.7 -492.4
4RE#E  15.55% 8.47% 7.08% 4.76% 10.37% 0.8 0.3

FoA KR Wind, #8AE 57 AT

4. R

BT R 2K, HEARIRRA S, 5 L5t E SR,

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.

BHET

AAREAE BB RSN A PR3] (AT RARARAE)") B PAER . ANE) RRBERAKE| RRERNLHEP . 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%

AN, BRFER. AREPTRGE L, AL AR TR P AL, TR, LEAF BRI E P 4k
BR AR MEFRAREZ, EF BFHEARE T OEMELSENETH LR, EREFTORUT, HEiEAZELTE
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
KBE RO LE P ik, REFRIERFFLATH @BEAR, AFFLIRE QEFTH 3 RIFE T XAEAETH XN S
A, BB RYBLIEMIAA, SOAEFTRACK N 3] AR A7 KA . T AIRE PARLA G BIAR. IRSATILAATITI A A
S TEAT. IRFAFILEATIC. oG AR RALNE, S LS HRIELFTHTHFAFHT, SFF A B EBERAFLIT, B
TR AT AT B R 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



