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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 TFHMBEALLERIZ, KE 2024.01.05, T HARH LA L 2884 R, AitHliE
27964 1274, LA (2024.01.02-2024.01.05, FF ), 153 X ( 5 5%) 3
MR AAE, THMAEKRLE EAF YTD (£ £ 2024.01.05, FF)
N P A5 3 A 4 -3.93%F9-3.93%, EIHLF A E A A 2.9%F 2.9%.

o NERE, ZEARAS (LABRE. RERS. RERE, TR) KA E£INEH
B, RERBEALSMALRG, 2 RE&E, NEESKZGREIML T REF
¥ #; GARP Ffefi AR 2 A DAL T REF 9B K e, oA, &T7H
RAEASKARD, BHRAZ., REEFLFELLRZ DAY, £
FiEAAT, LHAPALRMTKARS, HRFREHRZ, FEHEsf TMT
HR B 3 B E AR K

o LALA 5 REBRALS A TAHEIHF. L+ LA YTD it —F ik
FIRIFORERRRT RATA 7 R A AT RENFER S R A, KA A
# 4.16%. 4.16%4w 28.27%.

o HAFETHRIZ. ARFARFE, KadEir. Nedtc. A K alpha BF. EAE
ERBAT. TeRBAERATALAELRT IC 22 L BIKAKZ.

o MYTD k# A, 2023 FRILKIF & TATHA LS (A ) BT, Topl0. Top30
F2 Topl0%F AR LB A~ 49 B AL .5 %] A 5.91%. 3.94%A= 2.69%. & K E#E T
KZ, Topl0. Top30 #= Topl0%FARLA 449 R VLA 5 A A 3.42%. 3.41%A=
2.64%.

o EAWMAERI. RTRMKAA LR LR FMENFARALL LA IKE A AR
AL E 5 4 -3.53%F= 0.34%, YTD 25F ik 3 Fo AR 50K 3 5 %) 2 -3.53% F=
0.34%.
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A 3 ) A A A b B A w4 L (2024.01.02-2024.01.05) e, 6
B4 TR FAL A A YTD kA =4I (2024.01.02-2024.01.05) ..o, 7
A5 T F R KM ERAs 4 E B = # R I (2024.01.02-2024.01.05) ............. 7
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A9 TR R A A L R A BRI (2024.01.02-2024.01.05) oo 9
B 10  ARIFREAE YTD KA @A (2024.01.02-2024.01.05) ovevererceccnnes 10
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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
Bﬁ%ﬁ N ”fﬁ]f]xztb gl 7?“)\/’3;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 HERN
1.1 b %%+

% 2024.01.05, EahiHE L4 2884 R, AiHHAE 27964 127, ¥, RER
AR AL EFRIAE LIRS, 554 49%F 56%, Ll R 24 & 4 F bR IK.

LERAA 153 A (&b 5%) EHMALLUTKAEADE. i EZFHRELE LR
(2024.01.02-2024.01.05, TR ) dkz: A= P 12305 4-3.93%F 2.9%, & 5ikH
A 4.74%.

SENE, ZEAL (LBRE, RIS, RERE, TR) YRBEERNK S
i, RERIMNE BRGS0,

Bl AL EAKSFHHEI (2024.01.02-2024.01.05)

Ei ke RRAB AL FAREIVLEL REREEASL
REHE (R) T B wi [l 00
AEAM (L) A S I o« | s [l 7e3s0
B i . -9.88% -b.88% -8.72% -b.85%
10%s- 24 | 0.050 oy -6.45% -5.42% -6.72% -5.42%
2005154 | 025 -5.61% -5.62% -5.829% -5.55%
v dage oo -5.03% -5.05% -5.06% -1.98%
40%%- 13 4 -4.52% -4.60% -h.57% -1.35%
¥ sovrik | U2 -3.93% -.05% -8.91% -B.65%
60%2 4t | ~0.050 -3.31% -B.49% -8.33% 8.11%
70%5 154 | -0.075 -2.74% -2.92% -2.75% -2.50%
80% 4 | o 00 -1.99% $.17% -2.05% -1.76%
90%4 4 £ -0.90% -1.14% -0.65% 9.62%
sox o w = oz o = o
oo 0.00% 0.00% 0.00% 0.00%
10%4 424 [ o gg o . 0.94% 0.97% 0.93% 0.89%
200443 4 1.58% 1.68% 1.58% 1.48%
30%4 14k | 0.06 2.05% 2.10% 2.09% 1.94%
40%%- 43 4 2.47% 2.52% 2.48% 2.38%
= 3t sowaig |0 2.90% 2.93% 2.93% 2.88%
60%- 24k | oo 3.26% 3.26% 3.29% 3.26%
70%% 43 4 3.67% 3.68% 3.65% 3.68%
80%4 13 4 | 0.00 4.18% 4.17% 4.14% 4.20%
90%4 1 44 4.80% 4.79% 4.83% 4.81%
AR 0 10 20 7.98% 7.98% 6.55% 7.31%

FH R Wind, AHEBIESR T

FiA LA 5 4 YTD (£ £ 2024.01.05, F R ) 4k fe e it 15454 %] 4-3.93%
Fa 2.9%. HERAE, ZEXALOKEFDREINLE TR, REREAALKERS
=) A

T 4ol 3 B XX G 6915 SR E A2 7 O
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\9) “Hartong

ERRIAZR 2 ek TRk 6
B2 HRHELL YTD KA =HEKIR (2024.01.02-2024.01.05)
EHRAaAE BRREAAL LAREAAEL RERINASL
BEHE (R) | o8 - 1400 [ 44 [ 1040
AAEAMR (fLR) YTD s - B ac05.11 [l 7e34.20
R -9.88% -0.88% B.72% -0.85%
10%4- 15 % 0.050 ﬁ”[z -6.45% -6.42% 5.72% -6.42%
200441 4k 0.025 5.61% -5.62% -5.82% -5.55%
300644 4% 0 000 -5.03% -5.05% -5.06% -h.98%
40% 513 3k 4.52% -h.60% -4.57% -.35%
S 500644 4k 0028 -3.93% -1.05% -B.91% -8.65%
60% 4 1 £k -0.050 -3.31% -B.49% -3.33% -8.11%
70%%- 43 3 -0.075 -2.74% 2.92% 2.75% -2.50%
809644 4% 0100 -1,99% 2.17% -b.05% -1.76%
90%4- 43 %k -0.90% -1.14% .65% 0.62%
P 0 10 20 _ . ./u .
PN 0.00% 0.00% 0.00% 0.00%
SR IE R
109443 4k 0.08 - 0.94% 0.97% 0.93% 0.89%
20%% 1 £ SSLES R 1.58% 1.68% 1.58% 1.48%
30%% 4 £k 0.06 2.05% 2.10% 2.09% 1.94%
20%5 41 3k 2.47% 2.52% 2.48% 2.38%
= 3 50064 4 4% 0.0 2.90% 2.93% 2.93% 2.88%
60%4 42 4k 0:02 3.26% 3.26% 3.29% 3.26%
70%%H 4 4k 3.67% 3.68% 3.65% 3.68%
809644 4% 0.00 4.18% 4.17% 4.14% 4.20%
90% 44 4k 4.80% 4.79% 4.83% 4.81%
E S 0 o2 7.98% 7.98% 6.55% 7.31%
FARIR: Wind, 8 E AR AT

1.1.1 REARAEHRBEL LI

KA
WA
BRI

P s A =)
%9k, ER

KXo &R A

s T ARASE.

B

R EAARE R G, SA A T7%F 84%, IEEE LILRIK. AL
DR A R R, KA SRS RIKE UK.

B3 R FTARELA RIS @#EIL (2024.01.02-2024.01.05)

EXEC 8- R ¥ A3 Py &
AEHE (R) D I B 513 | 95 | 65
AR (L) LA _- B oaseeo]| 101916 | 372.23
N -d.88% -d.88% -d.85% d.94% 7.95%
10%% 4% $% 0. 050 -4.45% -6.39% -8.84% -68.17% -4.70%
2000912 4 0105 -ﬂ:‘ﬁl% 5.57% -6.00% 4.48% 411%
0% 1 4 0 000 -%.03% -5.019% 5.429% 411% 3.90%
40%4 13 ¢ 452% 453% 487% 3.63% 3417%
e 50041 4 0.0 -3.93% -3.99% 411% 221% 2.30%
60941 4 -0.050 34.31% -4.38% -3.36% 2.72% 2477%
700912 4 .07 -4:‘74% A82% 475% 1.91% 1 269
80% 1 4 B 190% -4.08% 4.02% loaw G osw
90%4 13 4 o -3.90% i oov 102w -d52% 00%
R 0 10 <. Ao B %
P 0.00% 0.00% 0.00% 0.20% 0.00%
0% 12 % 0.08 0.94% 0.93% 1.29% 1.05% 0.32%
2009 1 2 1.58% 1.59% 1.86% 1.53% 0.43%
30%4 £ ¢ 0.06 2.05% 2.05% 2.28% 2.03% 0.82%
40%4 13 oo 2.47% 2.46% 2.87% 2.44% 0.98%
= 4 5004 4% 2.90% 2.88% 3.31% 2.83% 1.36%
60%% 12 4 0.02 3.26% 3.22% 3.78% 3.07% 1.73%
70% 1 25 3.67% 3.60% 4.15% 3.41% 2.01%
80064 12 $ 0.00 4.18% 4.10% 4.57% 3.92% 2.51%
90% 1 45 ol 4.80% 4.72% 5.06% 4.70% 3.13%
B 0 2 7.98% 7.98% 7.09% 6.41% 4.92%
FoatkiR: Wind, #BAERH AT

F 40l ik B LS 6943 S AR FEAn ik 2 B U
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ON Ak fa %

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

B4 AR FTHANBES YTD KA SHHEAR (2024.01.02-2024.01.05)

EHRE AL X# & A BB A

KEHE (R) I I B 513 | 95 | 65
RAM (L) YTD S s | oo | 1010.16 | 372.23
A -9.88% -9.88% -9.85% -8.94% -7%.95%

10%4- 42 4% 0.050 -8.45% -6.39% -6.84% -6.17% 4.70%

2002 12 4 0.025 4.61% 557% -6.09% 4.48% -1.11%

300 1 # 0,000 : -5,03% -5.01% 5429 4.11% doo%

20% > 1 # 4.52% 453% 4.87% 3.63% 417%

'3 50%4r 4 £ oo -3.93% -3.99% 411% -8.21% -2.32%
60%4 12 4 ~0:050 4.31% -4.38% 4.36% 2.72% 7%

0% s | 0.075 2474% -4.829% 4.75% 1.91% 1] 46%

80%A L% |- o 100 ~1,99% -4.08% 4.02% 04% (% 96%

90%4 42 4 s -0.90% 1 00% 1029 -4.52% 1.00%

KA 0 10 < 4745 2B Bow ;%

P 0.00% 0.00% 0.00% 0.20% 0.00%

1094 £ 4 0.08 ; 0.94% 0.93% 1.29% 1.05% 0.32%

2006942 4 1.58% 1.59% 1.86% 1.53% 0.43%

30069042 4 0.06 2.05% 2.05% 2.28% 2.03% 0.82%

40% 912 . 2.47% 2.46% 2.87% 2.44% 0.98%

= 4t 5006942 4 2.90% 2.88% 3.31% 2.83% 1.36%
6002 4 0.02 3.26% 3.22% 3.78% 3.07% 1.73%

7005042 4 3.67% 3.60% 4.15% 3.41% 2.01%

8004 £ 4 0.00 4.18% 4.10% 4.57% 3.92% 2.51%

90%4 £ 4 ool 4.80% 4.72% 5.06% 4.70% 3.13%

P S 0 20 7.98% 7.98% 7.09% 6.41% 4.92%

FARIR: Wind, 835 P
o RKRAMERA
BEEAAGHEFMALE R E, 2 FH 75%F 7T7%, GARP & R4 b Rk,

BB AE A A, GARP FefEA A AL A4 S @ #E )y, mK BT L4
HERKE K.

B5 REAREMMENEEAL E A S DA (2024.01.02-2024.01.05)

EHRALE GARP R Bk ) Ak ke

LHE (R) e | 201 || 107 | 252 | 169 | 65
AEAR (fLR) R I | w2002 | 227a07 | 210060 [NNEEERR s | 372.23
oM 0.075 -d.88% 7.05% 7.96% -8.94% -9.88% 7.95%

109%4 42 2 0,050 -6 45% 3.69% 468% 6.47% -6 62% 470%

200512 4 -8.61% 3.72% 3.73% 4.71% -5.84% 411%

30%4 45 % b -5.03% 2.34% -4.01% 5.14% -8 24% -3.90%

40%5 124 0.000 452% 91% F27% 4.65% 4.80% 317%

¥ 50%2%" 13 4% 0,025 -3.93% -1.60% -1.97% -4.05% -4.31% -2.32%
60%412 4 0,050 -431% 4179% 28w -3.56% -3.74% 1.77%

70%5 45 3 o 2 74% 452% —4.69% 3.07% -d.18% bl 260

80%% 1 2k 1.99% d11% -4.18% A71% 457% 0.96%

90% 4 1 2 e -0.90% s 70% 1o 1 65% d.00%

PN 0 10 2 ! ! o E E - A

B 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

1094 42 2 0.08 ?:Rf 0.94% 0.28% 0.27% 1.29% 1.42% 0.32%

20%5 1% 34 # i 1.58% 0.51% 0.49% 2.06% 1.94% 0.43%

309445 % 0.0 \;K 2.05% 0.89% 0.81% 2.41% 2.36% 0.82%

0% 15 2 o o 2.47% 1.11% 0.98% 2.88% 2.80% 0.98%

@ it 5094 15 2 2.90% 1.42% 1.30% 3.17% 3.14% 1.36%
60%5 1% 34 0.02 3.26% 1.70% 1.69% 3.43% 3.45% 1.73%

0% 45 % 3.67% 2.00% 2.10% 3.84% 3.89% 2.01%

80%4 £ 0.00 2.18% 2.41% 2.74% 4.32% 4.33% 2.51%

90%4 1 2k o 4.80% 2.93% 3.49% 4.95% 4.91% 3.13%

AAL 0 0 7.98% 5.74% 6.82% 6.65% 7.98% 4.92%

KRR Wind, ABIERT T

M YTD Mz A= # A, GARP Ao iMAR K43 B4,

Sl Wi I X 25 6945 B E AR B 9
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\d) HAITONG B IALAR 2k TAZE IR 8
A6 RERKAERAELES YTD i =#EI (2024.01.02-2024.01.05)
EET T U GARP s i Ak B

REHE (R) (e | 201 || 107 | 252 | 166 | 65

AEAR (LR) YTD I | w2002 | 22707 | 210060 [NNEEERE s | 372.23
P -9.88% 7.05% -j.ge% -8.94% -9.88% 7.95%
0% 2 3% s -6.45% 3.69% 4.68% 6.47% -6 62% 470%
200412 4 -8.61% 3.72% -3.73% 4.71% -8.84% 411%
30%4r 45 % 0.2 5.03% 2.34% -4.01% 5.14% §.24% 3.90%
0% 45 2 452% 91% F27% 4.65% -4.80% d17%

e 5094 14 2 00 -3.93% -1.60% 1 97% 4.05% 431% 2.320%
60%5 12 3 s -431% 7% . 28% 3.56% 4.74% 4 77%
70%5 45 3 274% 452% —4.69% 3.07% 4.18% b 260
80% 15 2 0.4 1.99% d11% -4.18% 471% A57% 16.96%
90%4 1% 34 -0.90% 1')5% 70% -1.11% -1.65% d.00%
A Ge2sse ! ! ) B E A
B 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0% 2 3% 0.08 ?:Rf 0.94% 0.28% 0.27% 1.29% 1.42% 0.32%
20%4- 2 3 i 1.58% 0.51% 0.49% 2.06% 1.94% 0.43%
309445 % 0.0 \K 2.05% 0.89% 0.81% 2.41% 2.36% 0.82%
0% 15 2 o o 2.47% 1.11% 0.98% 2.88% 2.80% 0.98%

@ it 509 14 2 2.90% 1.42% 1.30% 3.17% 3.14% 1.36%
60%4 1 2 0.02 3.26% 1.70% 1.69% 3.43% 3.45% 1.73%
70%5 45 3 3.67% 2.00% 2.10% 3.84% 3.89% 2.01%
809 £ 3 0.00 2.18% 2.41% 2.74% 2.32% 4.33% 2.51%
90%4 1 2 o 4.80% 2.93% 3.49% 4.95% 4.91% 3.13%
R 0 0 7.98% 5.74% 6.82% 6.65% 7.98% 4.92%

AR R Wind, #BIEAFFR AT
1.1.2 REBRIHRBELEA
ATHEEANK TR E RS, 25 H 57%F 58%, WEEA L4 t5ke

b R AR, fr/‘zjﬁ‘@iﬁéﬁ%/ﬁi‘ﬁkbﬂimo M LR G R A, 2T HEREKE
BE, B AR, RFERERERSWEADRERIEE .

B7 RRE#BEEES ARSI SGHEIA (2024.01.02-2024.01.05)

EHREAE EaNiE) oA R PR
REHE (R) T ey 268 | 175 [l 802
EARA (L) FE R S S s s | 12007 | 17as.07 [ seer2o
i P ' -d.88% -8.24% -d.86% §.43% -d88%
10065745 % 0.050 -6.45% -5.86% -6.87% 7.43% -4{.94%
20069745 5 oG58 o 61% -5.05% -6.10% 4.81% -4.12%
3004 £ 4 0000 o -5,03% -4.56% 5.32% 6.42% -j.47%
40% 1 3 4.52% d.91% -4.68% 6.02% 5.02%
5096944 % L -3,93% -3.33% 4.03% 5.68% -455%
60%2 1 4 0.050 -3.31% -2.86% -3.53% H5.27% -4.14%
7009742 % 0,075 4. 74% 24.28% 24.80% 4.55% -:{‘.51%
80%4 £ 4 o100 ~1,99% -1.66% 1.97% 4.58% -2%‘.96%
90%4 £ % -0.90% -0.61% -0.17% -1.99% -1.86%
o RETIT dran drane 4 )
= it R 0.00% 0.00% 0.00% 0.00% 0.00%
1094 £ % 0.08 0.94% 0.83% 0.83% 1.74% 1.52%
20094 % 1.58% 1.34% 1.68% 2.73% 2.20%
30064 1 4 0.06 : 2.05% 1.76% 2.26% 3.26% 2.70%
40% 4 ¢ 2.47% 2.10% 2.75% 3.61% 3.01%
5006942 4 0 2.90% 2.44% 3.17% 4.18% 3.28%
60%4 £ 4 0.02 3.26% 2.90% 3.49% 4.45% 3.68%
70%9r 42 4 3.67% 3.27% 4.05% 4.71% 4.11%
80%4r 42 4k 099 4.18% 3.71% 4.48% 5.06% 4.59%
9004 42 2k i 4.80% 4.34% 5.00% 5.42% 5.07%
Rk 0 20 7.98% 7.31% 6.82% 6.12% 7.98%

FH R Wind, AHEBIESR T

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

ARk TR,

Ak TAZ B R 9

MYTD MBARHSH A, £ HEERINESF, RERL

@7

A E A,

A8 ARAEBAS YTD A \RAIN (2024.01.02-2024.01.05)

EHhma ke ) ®HA AR FRE

KEHE (R) I e 268 | 175 [l 802

AEMM (L) KR I S s: = | 123007 | 17a497 [ se01.20

A -9.88% -8.44% -8.86% -8.43% -eé.ss%

10%4- 1 4 0.050 -8.45% -5.86% -8.87% 7.43% “6.94%

20% 41 4 0.025 H.61% -§.05% -6.10% -6.81% -j.lZ%

300445 4k - -5.03% -4.56% -5.32% -6.42% -§.47%

40% 515 4k -4.52% 3.91% -4.68% -6.02% -5.02%

[IE-1 509612 4 98 -3.93% -3.33% -4.03% -8.68% -4.55%

60%2% 1 4 0.050 -3.31% -2.86% -3.53% 5.27% -4.14%

70%% 12 4 -0.075 -2.74% -3.28% -2.89% -4.55% -3.51%

80% %12 4 0,100 -1.99% -1,66% -1,97% -3.58% -4.96%

90% %1 4 -0.90% -0.61% -0.17% -1,99% -1.86%

T | am m m m

B 0.00% 0.00% 0.00% 0.00% 0.00%

10%4 1 4 0.08 0.94% 0.83% 0.83% 1.74% 1.52%

2004 1 4 1.58% 1.34% 1.68% 2.73% 2.20%

30069 4 4 0.06 2.05% 1.76% 2.26% 3.26% 2.70%

20%% 1 4 2.47% 2.10% 2.75% 3.61% 3.01%

= 4k 509651 4 oo 2.90% 2.44% 3.17% 4.18% 3.28%

60054 4k 0.02 3.26% 2.90% 3.49% 4.45% 3.68%

70%% 1 4 3.67% 3.27% 4.05% 4.71% 4.11%

8004 £ 4 0.00 4.18% 3.71% 4.48% 5.06% 4.59%

90% 41 4 — 4.80% 4.34% 5.09% 5.42% 5.07%

B KA 20 7.98% 7.31% 6.82% 6.12% 7.98%
FRR: Wind, HBIERBTT T

K

/\‘-‘F ‘-‘Fﬁ?% LOE Y ﬁ‘z%)u#%:]}tbﬂim, B wRZ, M_ERIKEFEFn

A A J:W%Fl%ﬂﬁw/\mﬂtbﬂifi B, HRAEHRZ, Fiflif TMT ASLER
TREIHE K.

B9 ARE#ALAFAKISDHER (2024.01.02-2024.01.05)

AL ™T R R i E# i % Y
BAHE ( N soz | 111 | so i B 120 | 159 29
BAERM (L) i 4 A Bl scovo | 1283.64 | 78420 ] 283476 | 142843 | 210036 169.90
Fe 0078 -9l88% -9l88% -6/01% -8l65% 2474% -6{77% -4to3%
10%4 4 4% 0,050 -6194% 7\ 72% -4{74% ~7{19% -5{34% -5143% -4122%
2005 4 ) 6j12% Ti23% 3jo3% 6]49% “alos% -alos% 3i77%
30%4 4 4% o0 -5147% -6{84% -3{18% 6{09% -4{50% -4i59% 2143%
40%2 15 # 0000 5i02% 6i52% 2(81% 5/51% “4f31% “4i15% 2i23%
(¥4 5004 1 4 0.05 -4{55% 6{11% 2{28% 5{14% -4{10% -3182% -2/09%
60%5 i 4 -0.050 4}14% 5{55% 1{76% 4j79% 3]55% 3j3s% Ajzon
T0%3 45 4 0.075 3}51% 5/35% 1}10% -4126% 3132% -2{98% -108%
80%4 £ 4 o 2l96% -als2% -0f22% 3l51% 3j03% 2i61% -0i51%
90%s {3 4 faise% “afa2% 186% 2}18% 2{00% falsso 186%
EAM » ] 313% 4! 2ff of24% 2f 1%
ey 0.00% 2.02% 0.15% 0.00% 1.52% 0.00% 0.00%
10%4 4 4% 0.08 1.52% 3.10% 0.52% 2.06% 2.33% 1.37% 0.21%
2005 4 2.20% 3.50% 1.10% 2.81% 2.67% 1.69% 0.51%
30%4 4 4% 0.06 2.70% 3.94% 1.84% 3.13% 2.94% 1.98% 0.71%
40%2 15 # 3.01% 4.15% 2.08% 3.61% 3.11% 2.21% 0.87%
= it 50%4 4 4% 0.04 3.28% 4.38% 2.28% 4.06% 3.24% 2.53% 0.95%
60%7 {3 ¢ 002 3.68% 4.64% 2.46% 4.29% 3.42% 2.69% 1.24%
70%% 4 4% 4.11% 4.98% 3.05% 4.64% 3.52% 2.88% 1.51%
80%% 1 4 0.00 4.59% 5.32% 3.26% 4.88% 3.87% 3.13% 1.90%
90%4 {44 5.07% 5.88% 3.39% 5.55% 4.28% 3.49% 2.95%
R A c @ 4« 7.98% 6.95% 4.73% 7.98% 6.55% 4.73% 3.79%
Fr R Wind, #RBESHFR AT
IYTD kB A= A, Laf Bl ife e ek PB4 5, Firsliad TMT R

AW IR K.

Sl Wi I X 25 6945 B E AR B 9



N

ON Ak fa %
9/ “Haitone

Ak TALAFR, £ hk A2 B3R 10

B10 RERFE LA YTD LB B HEIN (2024.01.02-2024.01.05)

P A e T™T R R i E# ¥ oL Y
EAERE (R) N soz | 111 | so i B 120 | 159 29
BARM (L) i 4 A Bl scovo | 1283.64 | 78420 ] 283476 | 142843 ] 210036 169.90
e 0078 -9l88% -9l8s% -6/01% -8l65% 2474% -6{77% -4to3%
10%4 4 4% 0,050 -6194% 7\ 72% -4{74% ~7{19% -5{34% -5143% -4122%
2005 4 ) 6/12% Ti23% 3jo3% “6l49% “alos% -alos% 3i77%
30%4 4 4% o0 5147% 6{84% -3{18% 6{09% -4{50% -4i59% 2143%
40%2 15 # 0000 5i02% 6i52% 2(81% 5l51% “4f31% “4i15% 2i23%
(¥4 50%4 3 4k -0.025 -4{55% 6{11% -2{28% 5(14% -4{10% -3{82% -2{09%
60%5 i 4 -0.050 “4i14% 5{55% fj7e% 4j79% 3/55% 3j3s% Ajzon
70%4 13 4 0.075 3151% 5/35% -1410% -4126% 3132% -2{98% -108%
0% i 4 . 2l96% -als2% -0f22% 3l51% 3j03% 2i61% -0i51%
90% {3 4 faisen “afa2% 186% 2j18% 2{00% falsso 186%
EAM 0 » ] 313% 4! 2ff of24% 2 1fa%
Py 0.00% 2.02% 0.15% 0.00% 1.52% 0.00% 0.00%
10%4 4 4% 0.08 1.52% 3.10% 0.52% 2.06% 2.33% 1.37% 0.21%
2005 4 4 2.20% 3.50% 1.10% 2.81% 2.67% 1.69% 0.51%
30%4 4 4% 0.06 -—. & 2.70% 3.94% 1.84% 3.13% 2.94% 1.98% 0.71%
40% 443 5 R 3.01% 4.15% 2.08% 3.61% 3.11% 2.21% 0.87%
= it 50%% 4 4% 0.04 3.28% 4.38% 2.28% 4.06% 3.24% 2.53% 0.95%
60%5 i 4 002 3.68% 4.64% 2.46% 4.29% 3.42% 2.69% 1.24%
70%% 4 4% 4.11% 4.98% 3.05% 4.64% 3.52% 2.88% 1.51%
80% 4 £ 0.00 4.59% 5.32% 3.26% 4.88% 3.87% 3.13% 1.90%
90%4 {44 5.07% 5.88% 3.39% 5.55% 4.28% 3.49% 2.95%
A e & 4« 7.98% 6.95% 4.73% 7.98% 6.55% 4.73% 3.79%

Forb kR Wind, #HBIERHFR T
128\ H AL

A H AR A, LA AR FEAR T RLESRG AGAE. RILF
f, EREA 5 REAELH G, CMeLG RN TRAF. L+, LA, YTD feif—
BB RILFIF R B R RN RT A T RH A T TRAFE S 5% A, a5 F
# 4.16%. 4.16%%= 28.27%.

(1 #ERFHHEIHRELEL (RE 2024.01.05)

AR AWK
519191.0F 7 R A
519212.0F REMAFN S R
519185.0F 7 Rk A
004685.0F N =S
165531.0F FATRIR S R A

renm LAK#A  YTDK#A w—HKHE KhE RKRAME REXR

%5 4.16% 4.16% 27.79% X # GARP LR
*if 4.13% 4.13% 28.27% K& GARP LR A
. LA A+
S 0, 0, 9
¥ ik 3.95% 3.95% 28.01% X# GARP P
ik 0.07% 0.07% 22.89% & RO AT
RS -0.23% -0.23% 17.21% N EE H 2T

AR Wind, EBIESFFT T

2. B FIRIF

ARHREIA — R R ABA X ZNET AT, THRIFEMN RN,
& Wi RIFLT A AT, KAV LA

PRFNRAESBMESMEY R TR ASHIHREL L, BTFREAHATEN.
TAT, 45 BAF ICHASE LA, AmES. EmEbSFfnEl, 65 % K2HIK
AR R K E] D HEF S 8 top10 F AR LA A top30 F AR L A-F7 top30%F AR L4,
Hd, REATFRENEIHRALSEFARAS. (2 TEIAR T EGEES 6
CAAEAHIEE, BP, ICAe % KRPLAAAIE;, HAAMK, BFEINAALT.)

LA, Re4847. ka4, A alpha AF. ARZERXAFFAERT IC
o % KRPMBEK G, AFE, ReEir. kAR AK apha BF. AR E
Fato B B BT IC Fo % KB RN

M YTD A, 2023 S5 R RAF 692 FATHIR 4 ( A ) B-F 4, Topl0. Top30

VYR AMELUREMELHICELS, LEEKR (12 AK) BF M LA, 1 AMESVUA L AMELKAZN KL R FMESHICZLAY, 2023
12 A B FAAAT —AF KA R0 6948 % & H3MA.

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



N

ON Ak fa %

& ) HAITONG e IEMR ek TEER 11

Fo Topl0%S AR L0 A~ 09 AB SR M 72 40 5 4 5.91%. 3.94%F= 2.69%. & KEH#E FAZ,
Top10. Top30 #= Topl0%H ML & 492 I 47 H 3.42%. 3.41%F 2.64%.

B11 L A ESmEAWHBFEAI (2024.01.02-2024.01.05 = 2024.01.02-2024.01.05)

B F % KA HI A

F %5 F 4 4 F IC_L IC_MTD IC_QTD IC_YTD ToplO_tJ  Topl0O_YTD Top30_L /8 Top30_YTD Topl0%_Lt /i  Topl0%_YTD
I i 45 A7 ARG AIENR (A) 1 1.27% 1.27% iLas% .83% 1.89% izoo%
B S 1 1.51% 1.51% I 0.96% 0.96% 0.49% ’ 0.43%
RREE 1 . 1.51% II 0.87% 0.87% 0.48% I 0.43%
Ritic s 1 I 0.29% 0.29% %.78% I 0.65%
R 45 47 ATk (A) -1 1% % .54% i.se%
K@ i -1 s -11% 1% ‘ .49% ..64%
FACT AR F 1 o o7 7% 35% !442%
EY %) T_alp (CAPMA ) 1 1.53% i1.53% ing% .99% 2.03% -ona%
alpha ( CAPMA ) 1 1.26% M 1.26% | 0.43% | 0.43% I 1.08% ' 1.27%
alpha ( FF3/ ) 1 0.32% { 0.32% -0.22% -0.22% 0.00% -0.01%
T_alp (FF3A) 1 9.45% 0.69% 1 0.69% -0.32% -0.32% -0.77% g -0.71%
T_alp (FFSA ) 1 -16.10% . .26% .26% -0.53% -0.53% -0.97% g -1.04%
alpha (FF5A ) 1 .20% l.zo% .1.99% 1.99% -0.54% -0.54% -0.10% i -0.22%
alpha ( FF3) 1 2.24% 2.24% 2.24% -2.28% -2.28% -1.67% -1.67% -0.39% -0.62%
alpha ( FF5) 1 -10.68% 10.68%  410.68% -2.16% -2.16% -1.99% -1.99% -1.00% -1.08%
EAME & A AN % 1 60% 60% 60% .60% .42% .42% i.os% .05% i 1.36% . 1.37%
AR S 1 5.27%  #5.27% 5.27% 5.27% 0.45% 0.45% . 0.86% 0.86% 0.25% i 0.35%
AAp| (&) -1 5.70%  §5.70% 5.70% 5.70% 0.27% 0.27% 0.25% 0.25% 0.15% a 0.19%
AERAR (43) -1 6.07%  6.07% 6.07% 6.07% 0.23% 0.23% -0.04% -0.04% 0.07% ‘_ -0.03%
H A A TR HE 1 15% 15% .15% .15% 7% 7% l 1.27% 1.27% i 0.95% I 0.98%
oA -1 -1.86%  {-1.86%  {-1.86%  {-1.86% .1.55% .1.66% I 0.90% ' 0.90% I 0.81% I 0.73%
S R 1 -13.27% -13.27%  413.27%  413.27% -1.32% -1.32% -0.05% -0.05% | 0.34% | 0.38%
#FF (1) 1 -9.42%  19.42% -9.42% -9.42% -2.47% -2.47% -0.86% -0.86% -0.57% -0.52%
BFE (RiL) 1 -8.98%  1-8.98%  [-8.98%  {-8.98% -0.63% -0.63% -1.18% -1.18% -0.42% -0.43%
2k 1 -27.60% -P7.60%  427.60%  427.60% -3.33% -3.33% -1.85% -1.85% -1.75% -1.77%
I Tk %M A 1 -p4.80% = -24.80% | 424.80%  424.80% -2.37% 2.37% -2.04% -2.04% -1.57% -1.65%
AR B 1 -16.67% | -16.67% | 16.67%  416.67% -2.90% -2.90% -2.19% -2.19% -1.22% -1.18%

FeAr kIR Wind, #HEBIEAHER T

3. Aok s

Kk FE, AREHNEEAMZELR FRABM. REIAHERFHERELRAT,
FERASFINRAR T1F0. AL isRaLekd, 2FEHFHE»R S 30
RESFREE, MELLAs. A EAEFF0 3. 6. 94 12 Ak, REEPE
TR . AEAH Wind 8RR A AT 4.

LA, ik b th b3t E e A UK B 9 A 4 -3.53%F= 0.34%. A EA %I E
Fa KON 3 5 7 H-3.53%F 0.34%, ZAnF A3t lL B A K 5 9 5 4 -3.53% F=
0.34%, YTD %31k 3 A48 HUIK 5 45 4 -3.53%F= 0.34%.

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



N

ON Ak fa %

\4) HAITONG LB IR AR IAZER 12

B 12 Ae4hikia o ek i % (2024.01.02-2024.01.05)

-3.30%
-3.40%
-3.50%
3.60% -3.53% -3.53% -3.53% -3.53%
-3.70%
-3.80%
-3.90% -3.86% -3.86% -3.86% -3.86%
A MTD QTD YTD
Btk A A s BWindfk R A R A58
FoHRIR: Wind, #BiEAHFR AT
B 13 AeHakiasay R it444 (2014.01.02-2024.01.05)
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 Q Q Q
N o N P P o A o N AP P
\{b\'\ bX\ oJ\’\ \'\ ,\\’\ \‘b\\ K %\'\ Q\’\ o \\’\ (‘0}'\ o 'b\\
P P P S 03 P P P P P P
A8 2 418 k24 Wind i BE R AR A 464

KA RR: Wind, #HBIERFREFT

£ 2 AAthihiaAeh oS sk %, (2014.01.02-2024.01.05)

.. Wind 45 R4 AH 48 "X )£ Calmar
PN A .
R ORBAS T kew KE OBERE  AMEE E A
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 4.5
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 -12.5
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 -3.53% -3.86% 0.34% 1.66% 0.02% -26.9 -3610.8
AR 15.55% 8.47% 7.08% 4.76% 10.37% 0.8 0.3

KRR Wind, ABIERAT T

4. ReRF

B F R, BRGNS, 5 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

AN EiEA WA T IEAR R E NP TAL, ASBAIRLAE, R, B0 LARE . KIREFFRA 3R FE 8
Mk THATAEE, AATARIEZEME LOUERR TR, SATEI R TAEH 0 ISR AR, Wi M R T 44 a9 AR A L5,
B RZAEATE ZF5 IR ERFR, 45k F .,

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

ASRA PR T BB A ) FARA AR S B BT, KR PSS KA TARH 60 A A TN T fe
ks, EARRM, KA TA S AREFFRIA. LIS RS 9IRS

THARE, HAFER. AREFTRAE & AL AR R P AELE, THARETEN, LEAH BRI P 4k
HR A MHERAREZ, BF BHEARE T OETELRERR T FOLBETRA, EEEFTHRAT, HBEEARLIE
KIEAAMY T o2 F A R F 422 0920 8) BT KATHYIESFFFHAT K Jp, 7T 8 A X 400 8] AL FTARATIR 5 R AR S5
ABAERCVERE P ABE, REFBIEFFRTIT B @A, FARTIRE QAT 3) TAFAERT 7 KBTS X935 . SR 3
MG, RFRGEBAEATEALN, SOMEFTRACK 3] A ) ATy KA . PR AARE TR BAT. IREATITAATITH A A
B AT IRSAFIRAATIL. 2ok T A REBALAR, FLBREEFRIELB LI RATHET, FF AR HERIEAATIT, B
AAFRE A SATA MR8 51 A A=A B

ARIE T EHE AR ) BB IEA A ST, EAE AR A PR3] 69 28 0 B S AT E 8 Ak 4.

W4 1 i E XX E 6945 B TE Ak R



