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o FFHMBEALLERIZ, KE 2024.01.19, T HARH LA L 2884 R, AitHliz
26413 1¢74, L/ (2024.01.15-2024.01.19, FF ), 121 2 ( ik 4%) 3
MR AAE, THRAEKRE EAF YTD (£ £ 2024.01.19, TR)
WK P A3 A A -2.41%F0-7.45%, CIHCF 423057 A 2.78%F 6.97%.

o NERE, ZEARAS (LABRE. RERS. RERE, TR) KA E£INEH
B, RERBEALSMAZLRG, 2 RE&E, KREEXSKIZGHEIL T I &F
F 4 GARP. #Mh. mKAHHAE LKA DMEIEN., SHEE, 2FH
A, A e RE R RERN LR E O REINE L., ERELE T, &5k
o F Al BB G, TMT fe P ihld ik, E i L E Ml B 8= #1
S

o LRAXA 0 RLFHRALRE 12 EPFHEAFF.

o REETHRZE., LA, NEEir. Ao R, TORGEE. BREFE
Fol B TTARE T IC An % KR HM AR G, AFE, A& EHEir. CAPM-alpha.
EAREZEATCREFEET IC f2 % Kl RIS,

o A YTD K& A, 2024 FERINRIF4ZFNTITESHFEE T, Topl0. Top30 e
Top10%5 AR 28 4~ 44 A ATIK #5255 4 4.66%. 4.51%F= 3.38%. FATHHKILHI( A )
B F 4, Topl0. Top30 F= Topl0% 3 ARLL4 49 R HVIK 5 5] A 7.33%. 4.41%
#2 3.01%.

o KAWARI. ATRMKAA LR LR FMENFARLL LB AT IE A AR
AL B 5 F H-2.57%F= 0.13%, YTD 2 sF i 3 Fo AR B 35 5 5 H -7.27%F=
0.59%.
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0N /AhTES

\.e) HAITONG ERRIAZA Rk TAZRR 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?“)\/’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 HRN
1.1 b %%+

B E 2024.01.19, T AR AL 2884 2, AL 26413 124, H ¥, BILR
AR AL EFRIAE LIRS, 554 49%F 56%, Ll R 24 & 4 F bR IK.

ERAA 121 A (&b 4%) EHRBLLUTKAEADE. I EZFHRELE LR
(2024.01.15-2024.01.19, TR)) Kk H A P55 H-2.41%F 2.78%, & &Ik
# 4 5.14%.

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

Bl FHMHALLS EAKS=HEI (2024.01.15-2024.01.19)

EmA AL RRAB AL FAREIVLEL REREEASL

REHE (R) T B wi [l 00
AEAM (L) A S B sco0 [l s [l 720530
B i . -10.70% -1b.70% -0.99% -1b.53%

10%5 24 | 0,050 : -4.62% -1.50% -1.95% -.56%

0% 2% | g o2s -3.79% -8.81% -B.87% -8.73%

swentask | -3.23% -8.21% -8.31% 8.21%

40%%- 13 4 -2.81% -0.81% -2.84% $.77%

¥ sz | O -2.41% -p.46% -p.35% -£.36%
60%4 12 | 0050 -2.04% .07% -b.05% .01%

70%% 43 4 | -0.075 -1.65% -1.67% -1.74% -1.53%

80%4 114 | g 100 -1.25% -1.31% -1.31% 111%

90%4 4 £ 0125 -0.59% .69% -0.74% 9.43%

ks 0 0 20 - - -,/D b4

P O 0.12 0.00% 0.73% 0.92% 0.00%

10%4 {2 1.85% 1.88% 2.02% 1.71%

20%% {3 4 0.10 2.13% 2.18% 2.25% 2.02%

30%4 44k | 008 2.36% 2.41% 2.45% 2.26%

4%k | oo, 2.58% 2.62% 2.64% 2.49%

= 3t 5006443 4k 2.78% 2.79% 2.87% 2.74%
ottt | &% 3.02% 3.01% 3.11% 2.98%

70%5 13 4 | 0.02 3.31% 3.28% 3.41% 3.31%

sown g | 3.69% 3.68% 3.80% 3.65%

90%4 1 44 4.30% 4.27% 4.62% 4.23%

e 0 2 40 10.39% 8.93% 10.37% 10.39%

FH R Wind, AHEBIESR T

A LA A A4 YTD (& £ 2024.01.19, TR ) M B Fe =P 45545 A -7.45%
F26.97%. »ERE, ZXA LKA BEIEFR), REFREALSKERS
=) A

T 4ol 3 B XX G 6915 SR E A2 7 O
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ON Ak fa %

\é) HAITONG ERRIAZA 2Rk TAZRR 6

B2 EFhRHBEAL YTD KB EHEIN (2024.01.02-2024.01.19)

EHRAaAE BRREAAL LAREAAEL RERINASL

BEHE (R) | o8 - 1400 [ 44 [ 1040

AAEAMR (fLR) YTD T s | 43057 [l 720530

FoNT: - — -19.65% -19/85% -16169% -19154%

1092 4 # ‘| o, 12.61% -1209% 1224% 11/91%

20%% £ 4 0703 R EA -10.$4% -10444% -10827% -10422%

300644 2 0.00 -9.20% -9la5% 9/20% -9l02%

40%2 £ . -8.80% -8148% -8122% -8i06%

e 5004 12 4 7.45% 7161% 7158% 7411%

60%2> 42 4t 9:10 6.62% 6(77% ~6169% 6134%

70%2 £ 4 -0.15 5.73% 5194% -5188% 5139%

80941 4 o0 2.67% ~4{78% “4178% ~4{45%

900651 3 3.87% 3I52% 13140% 2i99%

Bk 0 5 10 6.0 358 o S0 4..’0

oM [ 0.00% 1.34% 1.33% 0.00%

1092 42 # 0.20 3.53% 3.63% 3.76% 3.39%

20%2~ 13 4% 4.53% 4.63% 4.61% 4.35%

30%4 4 £ 0.15 5.44% 5.60% 5.48% 5.25%

40%2 £ 6.21% 6.30% 6.38% 6.03%

= it 500641 4 010 6.97% 7.10% 7.12% 6.80%

600651 3 005 7.76% 7.88% 7.74% 7.68%

70%2 42 4 8.63% 8.68% 8.61% 8.58%

809 2 0.00 9.50% 9.61% 9.38% 9.44%

90% 4 12 4 10.94% 10.92% 10.86% 11.09%

FoR Ak o5 0 20.33% 20.33% 16.29% 20.07%

Wind, #EBAEAH R PT
1.1.1 RERA&ESHRBR LRI
o RAFHRM
KERBNR TR LIRS, 5AA TT%H 84%, NEAE LLRIK, AL

Eldiﬁﬁv@éﬁiéy\ﬁ?%, RKAXSKZEHIG &K, PERPHEESKBE BRI HE K,
B SEREIE T ABRLSE.

B3 R FTARELA RIS @#EIL (2024.01.15-2024.01.19)

EHMAE KL X# + N BRI e
AEHE (R) s . B 513 | 95 | 65
AEAR (LR) A e s i so00.07 | 949.26 | 335.53
R 0.075 -10.70% -9.99% -10.70% -6.94% -4.98%
10064 £ % 0. 050 -4.62% -4.14% -4.85% -8.49% 7.75%
20%4- 43 4 0,035 -3.79% 3.44% 4.23% -4.98% 7.02%
30964 1 - 3.23% 2.93% 3.79% 4.29% -6.90%
40%2 15 3k 2.81% 2,53% 4.42% -4.83% -6.13%
' 50064 1 4k e -2{.41% 2.18% -3.08% 257% §.82%
0%~ 13 4 0050 2.04% -1,.84% 2.71% -3.15% §.12%
T0%4- 43 4 .07 L. 65% 1.46% 4.28% 2.84% “4,51%
80% 5 13 4k -0.100 411’.25% 1.12% -1,.84% 2.30% 4.26%
90%4~ 43 ¢ -0.125 -0.59% -0.49% 2.17% -0.99% -3.60%
e e % o8 ) 2%
oM ‘ 0.00% 0.00% 0.00% 1.08% 2.78%
10964 £ $ at ju 1.85% 1.80% 2.09% 2.42% 4.19%
20%55 43 4 0.10 L * 2.13% 2.06% 2.39% 2.79% 4.55%
30064 1 4 0.08 =2 2.36% 2.28% 2.70% 3.01% 4.94%
40%5 1% 5 2.58% 2.48% 2.94% 3.26% 5.44%
=ik 50%4~ 43 4 %se 2.78% 2.66% 3.15% 3.62% 5.79%
60%4~ 15 4 0.04 3.02% 2.85% 3.44% 3.87% 6.19%
7094 1 £ 0.02 3.31% 3.10% 3.70% 4.25% 6.50%
80964 1 4 - 3.69% 3.44% 4.01% 4.75% 7.12%
Q0% 1 2k 4.30% 3.96% 4.54% 5.28% 8.39%
B KA 0 2 40 10.39% 10.37% 7.01% 6.05% 10.39%

FoARR: Wind, ERIEFFFR BT
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ERR TAZA G, Rk TAZRIR T

MYTD K AFEFSFE, KRELELY MK, MABBIELENH T AKLSE.

B4 RETFARMEES YTD KHEBDHAR (2024.01.02-2024.01.19)

ELEE-F X & L3 Y4 Py &
AeHE (R) 513 | os | 65
AenE (fLR) YTD s EEE: | coooo7 | 949.26 | 335.53
oM oo = -19.85% -19.67% -19.85% -16.11% -16.18%
10064 42 M 12.61% 11.65% 12.11% 11.t6% -13.48%
20%4 f # 0.05 -10.34% -9.94% 11.43% -10.42% -12.60%
300644 4 0.00 9.20% -8.86% -10.32% -9.53% 11.03%
40%%- fi # oo -8.30% 7.97% -9.49% 8.81% -10.16%
el 50064 42 4 7.45% 7.42% -8.56% 7.83% -9.30%
60064 4 010 -6.62% 6.37% 7.66% 747% 7.90%
70%4 4 4 -0.15 -5.73% -5.54% -6.66% 6.15% 7.28%
80%4- 4 4 . 4.67% ‘451% -5.38% L4.95% 6.47%
Q0% 13 4 -3.87% -3.31% 3.94% 3.67% 55,019
Bk 0 5 10 6.0 4.'7 6.. 151% 1B3%
B o 0.00% 0.00% 0.00% 1.66% 3.80%
10064 45 4 0.20 X '{ 3.53% 3.30% 4.28% 4.05% 5.53%
20064 43 4 Hi 4.53% 4.31% 5.37% 5.16% 6.15%
30%2r 4 # 0-15 5.44% 5.18% 6.56% 5.99% 6.74%
40% 94 3 - 6.21% 5.92% 7.31% 7.46% 7.31%
= 4t 50064 4 6.97% 6.64% 8.11% 8.30% 8.41%
60%4 1 4 0.05 7.76% 7.40% 8.80% 8.85% 8.96%
70064 45 8.63% 8.26% 9.49% 9.20% 9.89%
80%%- 1 4 0.00 9.50% 9.16% 10.38% 10.24% 10.62%
Q0% 4 # 10.94% 10.58% 11.85% 11.03% 12.06%
B KA 0 s 20.33% 18.47% 20.33% 14/59% 14/61%
FoARR: Wind, #HEIEFHI AT

ARKANERAE

RERESGE ML LR Z, 554 75%F 77%, GARP & 34 & bR 1IK,
INE R S A S H A, GARP. AR KA A A B\ E 7 TR,

B5 IR ARKMNERME LA EAKSEHEI (2024.01.15-2024.01.19)

EZHRARE GARP i Bk ) Ak ke
REHE (R) [ e84 201 || 107 | 252 | 169 | 65
EAERR (fLR) R R | worss | 200as3 | 100700 [NNESERE: | 335.53
oM 0.075 -10.70% 7.76% -6.83% -6.94% -10.70% 9.98%
10%% 45 3 0,080 | 462% 4.42% 4.00% 4.76% 4.41% 7.75%
20065743 4 0.006 379% .69% 3.06% 3.95% -3.69% 7.02%
30044 5 0,000 -423% q.07% -zi.ez% -3.56% 3.15% -6.90%
40%4- 43 5 s Z81% Z.70% 4.30% F13% 277% 6.13%
e 509443 4% 2.41% 2.23% 2.03% 2.67% -2.38% -8.82%
60%4- £ 4 e 2.04% bl eom i e3% 215% 2.04% 5.12%
T0%4 43 5 0 -4.65% Hia1 -]&.38% 1.73% B 451%
80%64 1 £ ~0.100 | 1.25% -6.80% -0.84% 1.18% 1.28% 4.26%
90%% 12 4% -0.125 -0.59% -0.33% -0.13% -0.37% -0.68% -3.60%
Bxh ’ N ;. 2 10 {08 3 20%
Fl i 0.00% 0.06% 0.00% 0.00% 0.00% 2.78%
werng  |*"7 1.85% 1.54% 1.48% 1.76% 1.91% 2.19%
20%% 4% ¥ 0.10 2.13% 1.89% 1.89% 2.24% 2.18% 4.55%
3004 £ 5 0.08 2.36% 2.07% 2.07% 2.49% 2.40% 4.94%
40%4- 43 3 2.58% 2.27% 2.26% 2.74% 2.59% 5.44%
4 o | 2.78% 2.55% 2.43% 2.99% 2.78% 5.79%
60%4- £ 4 0.04 3.02% 3.01% 2.62% 3.17% 2.98% 6.19%
T0%4 43 5 0.02 3.31% 3.25% 2.88% 3.48% 3.27% 6.50%
8094~ 3 3 om0 3.69% 3.69% 3.23% 3.69% 3.62% 7.12%
90%% 1% 4% 4.30% 4.30% 4.04% 4.34% 4.13% 8.39%
B RAE 0 20 40 10.39% 6.38% 6.05% 6.10% 10.37% 10.39%
Foatkil: Wind, #BAERHR AT

M YTD KB A=A A, GARP FyEA 43 B4k,
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\é) HAITONG B IALAR 2k TAZE IR 8
A6 RERKAEREES YTD i =#EI (2024.01.02-2024.01.19)
EX e ¥ ¥ GARP 1 ## Ak EL S

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

AEAR (LR) YTD R | worss | 200as3 | 100700 [HNESERE: | 335.53
FoME -19.85% -15.75% -13.18% -17.36% -19.85% -16.78%
10%4 4 4 et -12.01% -8.36% -9.08% -12.70% 12.57% -13.48%
20%4 13 4% 0.05 -10.34% -7.08% 7.71% -10.64% -10.63% -12.00%
3006945 4 0.00 9.29% 6.24% -6.60% -9.55% -9.54% -11.03%
40%%- 15 4 -8.30% 5.26% 6.04% -8.38% -8.63% -10.16%

131 50065 1 £k e -7.45% 4.71% -4.19% -7.49% 7.84% -9.30%
60%4 12 4% -0.10 -6.62% 4.40% -3.93% -6.10% -7.02% -7.90%
70%% 45 4 015 5.73% -3.41% -3.33% 6.19% 6.25% -7.28%
80965 1 £k 4.67% 2.53% 2.31% 4.98% 5.27% 6.47%
90%4 1% 34 o -3.87% -1.09% -1.81% -3.40% -4.00% -5.01%
Bk o 5 10 64! 3,!% 3.!/': 6. ! 1% 183%
B 0.00% 0.17% 1.33% 0.00% 0.00% 3.80%
10%4 4 . 0.20 '::R: 3.53% 2.19% 2.26% 3.61% 3.99% 5.53%
20%% 1% 5% X # 4.53% 3.15% 2.98% 4.91% 4.96% 6.15%
30%4 13 4 0.15 ';: 5.44% 3.72% 3.43% 5.89% 5.78% 6.74%
40%% 13 4 6.21% 4.21% 3.81% 6.49% 6.58% 7.31%

= 5006942 4 o1 6.97% 4.78% 4.39% 7.31% 7.31% 8.41%
609641 4 0.5 7.76% 5.21% 5.62% 8.04% 8.06% 8.96%
70%% 45 4 8.63% 6.52% 6.18% 8.95% 8.81% 9.89%
80964 1 £k 0.00 9.50% 7.18% 7.77% 10.04% 9.73% 10.62%
90% 445 # 10.94% 8.75% 8.80% 11.72% 11.12% 12.06%
B RAE 0 10 20.33% 16.01% 11.14% 15.05% 20.33% 14.61%

TRk B Wind, EEEAFFRFT
1.1.2 REMBEIHRBELEN
ATHRELNHETRNBE LIRS, 25 H 57%F 58%, WREA A4 w5k

B RAK, R AR EILRIK., A ERKERERBSA A, 2THE . £3HA .
B R e R E R B A A EF K,

B7 RRE#BEEES ARSI SGHEIA (2024.01.15-2024.01.19)

A AL ik ®HA AR PR

REHE (R) T ey 268 | 175 [l 802
EARA (L) FE R S S soc0 | 16103 | 1esssa [ s270.06
e C RN 0.075 ] -10.70% -4 .98% -4.78% -4.99% -1d.70%
0% 42 — -4.62% 4.47% -4.94% -4.23% 476%
209 £ 5 i 3.79% -3.64% -4.04% -367% Ho2v
30%4 42 4 -3.23% 410% 3.43% -3.42% -3.45%
40%2> £ 3 o -2,81% 2.72% -2.93% -3.03% -2,90%
50%4 4 4 o -2,41% -2.36% -2.47% -2.55% -2%41%
60%4 1 ¢ 0050 -2,04% -2.02% -2.06% 2.22% 2.06%
0% 1 4 %0 +1.65% 1.67% 11.46% 177% -J,f.sl%
80%4 1 4 0.100 Hosw 14,20% .00% 134% Ji20%
90%4 4 ¢ oS -4.59% -4.72% -0.04% -0.25% Ga6%

N L 0 a1 ] s
= it R 0.12 e 0.00% 0.00% 0.00% 0.39% 0.00%
10%4 4 010 1.85% 1.84% 1.63% 1.94% 1.90%
2094 15 4 2.13% 2.10% 2.01% 2.23% 2.25%

0.8 o 2h

30%4 4 4 2.36% 2.30% 2.37% 2.56% 2.48%
40%2 £ 4t 0.0 2.58% 2.52% 2.65% 2.78% 2.73%
50%4 t £ 0 0s 2.78% 2.70% 2.90% 2.96% 2.95%
60%4 1 £ 3.02% 2.89% 3.12% 3.14% 3.25%
0% 4 £ 60 3.31% 3.17% 3.42% 3.28% 3.53%
80%4 1 £ 0.00 3.69% 3.55% 3.87% 3.56% 3.86%
90%4 1 ¢ 4.30% 4.19% 4.39% 4.08% 4.50%
kA o 10.39% 10.39% 9.20% 10.37% 8.70%

FH R Wind, AHEBIESR T

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

HAITONG bR IR ARIAZARO
IYTD KB A=A A, 2T HRERNEST, REA LS KIET.
B8 AR EAL YTD LA B#H AN (2024.01.02-2024.01.19)
EX L8 -9 X ) ®HA R R FRE

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

AEMM (L) KR I - | 16103 | 164554 ] s270.06
FoMh 010 -19.85% -18.14% 17.42% 19.67% -19.85%
1004 £ 4 \ -12.01% -11.08% 12.61% -13.63% 13.54%
20069745 % 0.05) -10.34% -9.56% -10.11% 12.42% 11.26%
30%4- 4 4 0.00 -9.29% -8.49% -9.79% 11.50% -10.00%
40% 45 B¢ .06 -8.80% 7.65% 8.74% -10.43% 9.12%

e 5096442 % ) 7.45% -6.88% 7.63% -9.32% -8.33%
609442 % e -6.62% -6.20% 6.92% -8.48% 7.34%
70944 % 015 5.13% -5.36% 5.83% 7.45% 6.49%
809442 % 0.20| 4.67% 4.48% 010 5.46% 5.34%
909442 % 025 -3.87% -3.82% -2.65% a49% 3.66%
ey 0 5 10 6. 3.'/0 6. 0.41% 3'/
R o 0.00% 0.13% 0.00% 1.39% 0.00%
1094 £ 4 0.20 ; 3.53% 3.41% 3.42% 3.83% 3.96%
2004 £ 4 4.53% 4.30% 4.63% 5.22% 5.07%
3004 1 4 0.15 5.44% 5.07% 5.76% 6.89% 6.12%
40% 445 4 6.21% 5.77% 6.61% 7.73% 6.94%

= ik 5096442 4k e 6.97% 6.45% 7.52% 8.82% 7.80%
609542 2k 0.05 7.76% 7.18% 8.30% 9.71% 8.55%
70%4 £ 4 8.63% 7.94% 9.11% 10.37% 9.26%
8004 £ 4 0.00 9.50% 8.82% 10.02% 11.27% 10.22%
9096542 £ 10.94% 10.09% 11.99% 12.29% 12.09%
R AL o 10 20.33% 16.29% 15.81% 17.01% 20.33%

FRR: Wind, HBIERBTT T

PREASY, PHALOH IR ERRS, HEAZ., AERAKAZFEDHS

A A

é@%ﬁ%ﬁ%&*ﬁ‘
= AR K.

TMT Fe ¥ 2541

#RZ, Efﬁﬁuizﬁ%ﬂ%q*&ik’]i 3 K

B9 ARE#ALAFAKISDHER (2024.01.15-2024.01.19)

AL ™T R R i E# i % Y
BAHE ( i soz | 111 | so i B 120 | 159 29
AEAS (L) Bl s2r006 | 110784 | 72804 ] 267850 | 1sres2 | 2130.80 156.56
PN 10770% -6118% -6.pa% -10.f70% 7.ho 4b6% aho%
10%4 4 4% 0.050 -4.76% -4.16% 5.17% -5.118% -5.08% -2.l76% 3.89%
209 4 £ 0.025 3b2% 3o 4hase a2 4.05% 259% 263%
30%4 4 4% 0. 000 -3.45% -3.60% -4.60% -3.173% -3.60% -1.87% -1.89%
20% 41 4 0.0 2.b0% 2.82% apa 3h1% 3B6% b5 ALpaw
[t &3 50%4 4 4% 0050 -2.81% -2.40% 3.82% 2.{76% -2.96% -1.A1% -0.84%
60%4 2 4 oo “2.p6% 2% 356% 2.81% 256% Apase -0l59%
70%4 4 4% ne -1.61% -1.80% 3.38% 1.83% -2.88% -1.01% -0.84%
80%4 2 4 e -Lpo% Lhew 3% b7 Lbow -olf6% 5%
90%s {3 4 015 -0l6% -0114% 2.16% -0lo% AB1% 0p7% 0.p6%
EAM ¢ noow 3] g ] 1.60% .| -0r7% 0% ofe%
PN 010 0.00% 1.22% 2.27% 0.00% 1.39% 0.71% 1.02%
10%4 4 4% 1.90% 2.20% 2.81% 1.92% 2.43% 1.69% 1.20%
20%4 {4 0.08 2.25% 2.34% 3.09% 2.25% 2.78% 1.87% 1.41%
30%4 4 4% 0.06 2.48% 2.56% 3.30% 2.51% 2.91% 2.14% 1.55%
40% £5 4 2.73% 2.90% 3.53% 2.78% 3.22% 2.33% 1.90%
= it 50%4 4 4% 0.04 2.95% 3.18% 3.60% 3.03% 3.54% 2.48% 2.02%
60% 44 £ ) 3.25% 3.36% 3.69% 3.20% 3.81% 2.62% 2.35%
70%% 4 4% oo 3.53% 3.50% 4.23% 3.55% 4.04% 2.75% 2.61%
80% 44 & 0.00 3.86% 3.74% 4.81% 3.97% 4.53% 2.96% 3.68%
90%4 {44 4.50% 4.32% 4.99% 4.51% 5.19% 3.35% 4.01%
A 0 S 8.70% 6.25% 6.38% 7.01% 8.70% 4.66% 4.04%

wind, #BIEAAFR AT

M YTD KA AT F,
FHE A EHER K.

AR K P A B R

3z

‘ér%

, P

HH 1 Fe TMT

Sl Wi I X 25 6945 B E AR B 9
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B10 RERFE LA YTD LB B HEAIN (2024.01.02-2024.01.19)

P A e T™T R R i E# ¥ Y
BE%E (R) L] 802 | 111 | Y | 333 | 120 | 159 29
AEAS (L) i A Bl s2r006 | 1107sa | 72804 ] 267850 | 1sres2 | 2130.80 156.56
PN -19.89% -18.60% 12.09% -19.85% 14.70% 11.51% 12.03%
10944 4 0.05 ””H 5 -13.24% -15.30% -9.73% -13.93% -11.09% -8.07% 9.10%
209441 4 - 11.2d% 13.94% -8.64% 12.34% -10.04% 7.41% -6.84%
30%4 4 4% -10.0G% -12.83% -8.04% -10.9G% -9.54% -6.72% 5.29%
40%2 15 # 0.05 9.13% -12.03% 7.31% -0.64% 9.14% l6.38% 47d%
¥ 509441 & <10 8.23% 11.38% -6.68% -9.08% -8.48% 5.98% 3.36%
60%4 1 & 7.34% -10.58% 5.94% -8.14% -8.09% 5.34% -3129%
70% 441 & o l6.4d% -9.94% 3o 7.40% 7.5d% .84 -2.54%
80% 44 & -0.20 5.34% -9.58% B l6.2i% 7.44% 441% -1.4d%
909441 & . -3l66% 8.07% .71% -3/88% le.a1o% -2.83% -0.70%
AR 0 o “ 3540 -3128% 0.48% 35:! -2.93% 178 0.3%%
PN 0.00% 3.11% 3.14% 0.00% 3.48% 1.33% 1.35%
10%4 4 4% .20 3.96% 8.13% 4.22% 4.45% 6.25% 3.36% 1.51%
209441 4 5.07% 9.04% 5.62% 5.74% 6.88% 4.04% 2.19%
30%4 4 4% 0.15 6.12% 9.50% 6.02% 6.68% 7.41% 4.38% 2.45%
40% 15 4 Clante 6.94% 9.86% 6.34% 7.69% 7.86% 4.92% 3.04%
= it 50%% 4 4% o.10 7.80% 10.43% 7.18% 8.47% 8.12% 5.48% 3.30%
60%4 45 & 005 8.55% 11.13% 7.47% 8.95% 8.55% 5.91% 4.29%
70%% 4 4% 9.26% 11.81% 8.02% 9.88% 8.93% 6.30% 5.98%
80% {i 4. 0.00 10.22% 12.80% 8.92% 11.14% 9.40% 6.80% 6.31%
90%4 {44 12.09% 13.75% 9.74% 13.56% 10.29% 7.61% 8.80%
AAM 0 woon 20.33% 15.95% 11.73% 20.33% 14.00% 10.21% 10.86%

Forb kIR Wind, #HBIERHFR T

1.2 8% AL

RFGAELEL Y, LR ERE(SELD T REEASR S SEGEE, Biir
B, EREHR O REAAIS.

2. %I B 3R

AR BABRA — LR A R A B A X2 ETE T, LHRIREMNGRIL.
e W RIFET BT, RONF R LA

FERFR AR A EMENE TR RGN EHRELELN, BFHREHDEFER,
TAY, 45 BAF IC'H A E LA, AmES. FESfEmEl. 675 KRIK
2 AT R B T MK B HEF 69 topl0 AR LE A top30 S AR AL A F7 top30% S AR A4,
Hb, REARREN IR AL EREL. (2 TAAB-FAELFT @3
CARBEE A EG, BP, ICAS KRFKAAAHE, HMAMK, B-FERINAALT.)

LR, REEE4EAF. Rk, TCRELE. FRETEAFKAETRKET IC
A% KRGO B, AR, Re L4545, CAPM-alpha. A Afz & ECKRE A5
BT IC A= % Kl s R I H.

M YTD dk i A, 2024 FARNRIG ) ZFAT/TMEZHEE T, Topl0. Top30 #»
Topl0%SF AL A~ AR B 3 5 5 h 4.66%. 4.51%F= 3.38%. TFATHskes (A ) B
Tk, Topl0. Top30 #= Topl0%3F AL LL&~ 49 A2 BUK 5 5 % 4 7.33%. 4.41%4= 3.01%.

VER. AMEAVUBEMEAWIC ALY, LEAKR (12 AR) BFEfLR. 1 AMEAUE 1 AMEAKBZ A% R 3 FEL ICELA, 2023
12 A BFEA T —AF AR R A 648 K A RO 1A,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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B11 LR B S EAHEFEI (2024.01.02-2024.01.19 F= 2024.01.15-2024.01.19)

B R % %k ARFIE

B F %5l B F 4 # 5 IC_EA IC_MTD IC_QTD IC_YTD Toplo_E Toplo_YTD Top30_k/ Top30_YTD Topl0%_k /A  Topl0% YTD
e AHK AR (A) 1 1.15% 0.16% 66% 0.28% 2.54% 0.19% i 2.20%
EE 1 1.56% 0.23% 1.70% 0.14% 0.80% 0.07% | 0.09%
ERELE 1 1.85% 0.23% 1.70% 0.04% 0.63% 0.10% j 0.09%
it 1 1.14% 0.15% 1.27% 0.37% 0.27% 0.08% i 0.38%
R 45 47 FA T AT R E 1 0.76% 4 i o.ssw i 1.03% 1§ 07% i.sa%
AR (A) a beow 3 B 130% | 0.44% 1% 0.26% -301%
Bk B i 1 0.45% 3 d o78% | 0.46% 0% o044  B28%
AL T alp (CAPMA ) 1 0.37% 1 0.25% 0.29% 73% 0.05% i 2.24%
alpha ( CAPMA ) 1 0.27%  18l64% 64% . 64% 0.15% 121% | ossw f osaw 0019% | 117%
alpha ( FF3A ) 1 471%  7.49%  {7.49% | i-7.49% 0.08% 0.46% 0.57% -1.38% -0.32% -1.00%
T alp (FF3/) 1 3.45% 46.23% | 416.23% -0.22% 0.43% -0.55% -1.54% -0.24% -1.68%
T alp (FF5/) 1 1.87% -0.48% 1.20% -0.33% -1.69% -0.02% 2.03%
alpha (FF5A ) 1 7.24% -0.26% 0.96% -0.49% -1.87% -0.25% 1.11%
alpha ( FF3) 1 b.45% 0.41% 1.78% 0.07% -2.10% -0.07% 1.14%
alpha (FF5) 1 0.99% 0.51% -2.03% -0.07% -2.86% -0.16% 1.97%
AAA & KA AAR % 1 Is.os% 0.81% -31% 0.33% .73% 0.04% i 1.45%
FIRCE S S 1 7.57% -0.48% -0.14% -0.19% 0.72% -0.30% -0.16%
EAmE (i) 1 b.92% d o.e5% 0.78% 0.27% 0.35% 0.20% 0.29%
KA (L) 1 h.46% 2.06%  {2.06% 0.14% 0.24% -0.43% -0.57% -0.04% -0.24%
e A FAME AR 1 | 71% 9% 29% 0.57% 8% 0.31% 2.14% 0.17% i 1.47%
HEES R 1 o3 4%  11.14% §-1.14% 4 o.9% 1.47% 0.27% 1.24% 0.09% ’ 1.05%
BEE () 1 boaw [aba1% |“36.41% | 416.41% 0.04% 0.03% @ 1.06% -0.65% 0.28% -0.58%
W 1 31.02% | 21.68% | -41.68% | 421.68% -1.46% 0.17% 1.41% -0.74% -0.93% -0.20%
BEE (B 1 Dolw -ad3sw |da.38% | 414.38% 1.37% -0.61% 0.02% -0.87% 0.13% -0.93%
E RN 1 ia% 20.02% | -40.02% | 420.02% %2.67% -2.49% i 2.01% -1.20% i 0.96% 1.82%
W 38 Tk Py 1 8% |-20.94% | -40.94% | 420.94% 1.54% 230  J213% -1.36% 0.90% -1.63%
AR 1 16% |-10.91% | -49.91% | 419.91% 1.93% -2.00% ' 1.56% -1.69% 0.66% 1.33%

FHRF: Wind, ABIERT T
3. A ehikias

KR AE, hBERHHEAE EEETFANEM. RBEXALEFHEXLAT,
FERI SRR ZALE TR, Ak EhRALERT, AFHEETHIREHE 30
RAGFHEE, Withtms. Ao EHEEH 3. 6. 9 12 AR, REEVY
TR . A Wind 15 BORA A48 2L

LR, KA 4TI B A AR BB R A -2.57%H= 0.13%. A E A4S
FaFEHNE A A -7.27%H 0.59%, F 4 FE A% 3TN E FoAR B 5 5 5 4 -7.27%F=
0.59%, YTD %3tk 5 A4 Ok 5 55 4 -7.27%F= 0.59%.

Sl Wik I X 2B 094 B R Ak A2 B R
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B 12 Ae4hikia o ek i % (2024.01.02-2024.01.19)

0.00%

-1.00%
-2.00%

-3.00%

-2.57% 2. 70%
-4.00%

-5.00%
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-7.00% I I I I
-8.00% 7.27% -7.27% 7.27%
-7.86% -7.86% -7.86%

-9.00%
A MTD QTD YTD

Wi AAms  BWindfm AR %A IR 484

FAPRR: Wind, H@IERFFE AT

B 13 A ethkmb6) Rit4{E (2014.01.02-2024.01.19)

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
o o o o o o o o o o o
,\"1/ '\q/ ’\q/ '\"), ’\q/ '\q’ '\’L \"), ’\q/ '\(1’ '\IL
&) N &) &) AN > &) Q N » )
'\ N S\ S N S ) N v g v
P P P P P P P o o o o
A8 2 418 Mikins  e—\\ind i IR AR A FE 5K

KA RR: Wind, #HBIERFREFT

1 AethikaAah o E sk %, (2014.01.02-2024.01.19)

.. Wind 45 B RA AH 48 "X )£ Calmar
PN A .
R ORRAS 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 -7.27% -7.86% 0.59% 1.81% 0.22% -5.3 -336.1
AR 15.45% 7.52% 7.94% 4.76% 10.37% 0.8 0.3

KRR Wind, HBIERAT T

4. ReRF

B F R, BRGNS, 5 R R .

iE G ol ik B LB 6945 B A kA2 B 0
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\¢) 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

AR BB RDA TS AT MARANE") BF PR, A d) RABERAKE KRS mALE AR P . AAEFHELT,
AR b 6915 B RAT AR 4 F LI R ARIHERT ARG TN, EETHIUT, A8 FAHEMA R R AR F a9 44T A 2P7 5] 5
HAEATIR K R AEAT AL,

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%

TR A, BT, AREFTBGE & MHALERARBRFRE PSS, TR, LR HEEINAE P 5ok
HF A MHERARE &, B EH EARE FOETELRENREHELFTRL. EBEFFTHRAT, HEIEFRLIE
KIEAA T AERHFA 4R F IR 2V 89 8] PTEATIE S FT AT R Gy, 18T A8 o X e 8] R FARATIR S S AR S5
AIRE RO IR P AL, REEBIESRTPTN B @A, ABTARE G T3 TAFAERT 77 KA Xa9 25 . Z P 3
AHlde, RFRSELAEATIALNA, SOMMEFTRACA 8] AR ) 46T KA . PR AARE TR BAT IRFATITEATITH A A
S 4 TAT IRAGARITEATIL. SoBRG| AR BRAL AL, F o RS EEBAESAT TP RATE T, T F 2B BBIERATTAT, 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



