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R URAREEES S
Tel:(021)23219732
Email:fengjr@haitong.com
E£43:50850512080006

AT VT FR AR,
Tel:(021)23219395
Email:zhengyb@haitong.com
£ $5:50850511040004

TR ACATRRAR
Tel:02123183940
Email:fxy15672@haitong.com

FAHFE A B F TOP30 284 YTD A2 %% 9.82%——
4k A AR (2024.01.29-2024.02.02)

BEEE:

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

FHRBLLWEERIZ, B E 2024.02.02, T HHMELEE 2881 R, At
24098 1274, LA (2024.01.29-2024.02.02, TR ), 14 R 3R & A4 %k
#AE., TFHRELAEL EAF YTD (#E 2024.02.02, TR ) K& F 1245 7]
#-6.83%42-14.96%, EH#F L5 F A 5.11%F= 14.3%.

NERNE, ZEAEA (LBRE. BIERAS. RERE, TR) YA EINEH
B, RERBEALSMAZLRG, 2 RE&E, KREEXSKIZGHEIL T I &F
A GARP Fe AR A A A W BRIUE T KA AL, SHEE, &
TGRS TFHHERERELEL, ARERNLASRBEFEIRENEF IR, EX
HAATY, ARk f0E AR E, ERASMf T ERERZ, EHf TMT
HR B 3 B E AR K

LRAER 0 R ZHRBRE P TACFENF.

WARFRIZ. LA, N&£$547. A alpha. AeMABE R T 0KRE AF
BT IC A% ARBFKARG; AFE, NeXfr. AL, €KY
B R AP BRZME T IC Fo 5 KM E RN

M YTD & A, 2023 FRILRIF69 2 T4k ( A ) BF, Topl0. Top30
Fo Topl0% AL A4 R FIK A 9 A 16.72%. 9.82%F= 5.61%. FtTFATE
HERFRZ, Topl0. Top30 #= Topl0%F AR A A A FVL 5 2 5 A 9.79%.
9.58%7#= 7.14%.

AEBERI. ATREEAF AR LR TR FALE LR i fag
FOK 3 4 A 4 -7.96%42-0.83%, YTD £k 5 Fo A HUK 5 4 5] A -15.85%Fw
-0.36%.

AR T, BF RS, BRI, 55U RSO .

5o 1k I L2 6945 B FE Aa ik 42 B 7
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1.1.1 ARIRAE EFAEIB R TIL coovovieiiiceeeeeeee 6

1.1.2 REME ZFHARE LB RIL oo, 8
1.2 AU B et 10
BB FL T TFIRIZ oottt en s 10
FEBRIELZIAS <ottt ettt 11
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HAITONG

Rk TAZAR G, eRk TAZ B4R 3

HEX

A1 T HRB LA E A HAIL (2024.01.29-2024.02.02) oo, 5
A 2 EFHMA LA YTD KA HEIL (2024.01.02-2024.02.02) ovvvvviernee, 6
A 3 R AR A A b B A B AL (2024.01.29-2024.02.02) .o, 6
B4 TR FAL A A A YTD kA = 4RI (2024.01.02-2024.02.02) ..o, 7
A5 R R KM ERA F 4 E B @RI (2024.01.29-2024.02.02) ............. 7
A 6 B A K ME R A A YTD dL# B14RIL (2024.01.02-2024.02.02) ... 8
B 7 TR AR A4 b I BIHE L (2024.01.29-2024.02.02) oo 8
A 8 R A A YTD A @ # AT (2024.01.02-2024.02.02) oovvvceveerceienenne 9
A9 TR R A A L R A B IL (2024.01.29-2024.02.02) oo 9
B 10  ARIFREAE YTD KA @A (2024.01.02-2024.02.02) oveveeeeccecnne 10

B11 L+ B R &= # £ 4 ¥ F £ I ( 2024.01.02-2024.02.02 F=

2024.01.29-2024.02.02 ) .eeeeeeeeeeeeeeeeeee ettt ettt ettt ettt ee e eee e 11
B 12  EAREAAS AR (2024.01.02-2024.02.02) ooeeeeeeeeeeeeeeeeee e 12
B 13  HEAehisa A0 B8 E (2014.01.02-2024.02.02) eooeeeeeeeeee e 12

5o 1k I L2 6945 B FE Aa ik 42 B 7
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F& R

k1

AR A0 oS Ak 25 £ 3N (2014.01.02-2024.02.02) v, 12
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N

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 LM A AENS, EEHRABZLEET, 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 2024.02.02, AR AL 2881 R, AL 24098 12, H ¥, BILR
AR AL EFRIAE LIRS, 554 49%F 56%, Ll R 24 & 4 F bR IK.

LRAA 14 REGREZL LYK EALE, A IZHREZLEL LS
(manw2w4m0L‘Fﬂ)&m%@M¢m&%ﬂﬁﬁﬁwﬁw5n%,ﬁm&
# 4 1%.

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

Bl FHMHELLS EAKSEHEI (2024.01.29-2024.02.02)

EHRARLAL AR Re SEREALE RERINLAE
AeHE (R) 1399 . 444 - 1038
AR (L) £ DTS 0 [l vs0si [l seo07is
FAME 0.05 - -21.10% -21.109 -17.41% 20.119
10% 504 4 iy -11.25% -11.01% -11.639 11.439
200t | -9.76% -9.65% -10.119 -9.68%
30%4 124 | 0. 05 8.65% -8.589 -9.179 -8.56%
40%%-15 4 -7.78% 7.699 8229 7779
W dh 500%4-f 4 | 010 -6.830/%; -6.839 -6.79% -6.839
B0%s bk | o 5,929 -5.98% 5929 5879
70050 i 3 5.09% -5.149 -5.019 -5.07%
80%%- 124 | 0.20 -4/19% -4.269 -4.14 -4.09
0% 2.3 -3.05% -3.209 -2.93% -2.879
R 0 s 1009 0.979 1.009 0.969
EME 000 0.00% 0.65% 0.65% 0.00%
10947 % 2.64% 2.76% 2.65% 2.42%
20%5r 14 | 4 3.42% 3.44% 3.54% 3.33%
30% 41 4 4.00% 4.06% 4.03% 3.94%
aovsrake | 455% 4.62% 4.60% 4.48%
= it 50964 i % 5.11% 5.12% 5.23% 5.03%
60%4 2 3 5.81% 5.75% 6.09% 5.80%
70% ik |0 6.56% 6.48% 6.89% 6.60%
80%4 12 4 7.49% 7.41% 7.92% 7.49%
9006442 2 | 0 8.78% 8.61% 9.14% 9.00%
AR T 17.66% 17.66% 14.70% 17.08%

KRR Wind, ABIERAT T

il 23R A A4 YTD( A ZE 2024.02.02, F R ML & A3 4550457 4 -14.96%
F214.3%. »ERE, ZXELNKEFREHEINEFLE, RFREMNEASKELRF
=] A

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

Rk TAZARG, eRk TAZ 4R 6

B2 ZFHRHELL YTD KA =HAR (2024.01.02-2024.02.02)

EHRARE RERGAELE FERIALE RERILLS
RAHE (R) s s 0ol aall 1038
EANR (L) YTD D S5 0: [ o0 [l eco07as
M -33.80% -33.80% 31.4b% -33.56%
100401 4 0.1 -23.59% -23.50% -24.05% -23.12%
20%- i 5 -21.02}% -20.84% -21.4:6% -20.7?7%
30%4 4 o -18.98% -18.95% -19.40% -18.74%
409%%- 1 2 o -16.8(%% -16.85% -17.2{4% —16.5414%
M 509%% 1 4 -14.96% -14.98% -15.65% -14.68%
60%2r 5% -0.2 -13.23:% -13.45% -12.9:5% -12.9%5%
70%4r 4 3% -11.21% 11.40% -10.86% 1095%
80%~ i ¢ o3 -8.91:,% l9.21% -s.7$:s% »8.413%
90%%- 1 4 oa -5.64% -6.03% -5.48% -512b%
KA 0 2 4 7.4! 7.2! 6.1! 7.4
E N 0.00% 2.04% 1.99% 0.00%
i Ag &AL
10944 £ e 6.43% 6.62% 6.43% 6.02%
20%49 45 0.3 RiFHEM 8.63% 8.69% 8.70% 8.37%
309%%- 4 4 10.65% 10.75% 10.59% 10.55%
40%2- 13 3¢ 0.2 12.52% 12.60% 12.52% 12.49%
14 50% 5 4 14.30% 14.27% 15.08% 14.19%
60%4~ 13 3¢ 0.1 16.05% 15.98% 16.90% 15.69%
70%% 4 4 18.08% 18.06% 18.75% 17.98%
80%%- i ¢ 0.0 20.04% 19.85% 20.41% 20.03%
90%4- 1 4 22.52% 22.48% 22.96% 22.45%
RKAL oo 25 50 33.57% 33.57% 30.10% 32.98%
FoARR: Wind, ARBIEABR AT

1.1.1 RERA B ELEEN

¢ RADERME

KEXR AWK TR E RS, 5484 T7%F 84%, I #1E4 Euikik. ML
Bl AFRBoA A, KEASKAZGOHY &KL, PEFPEASKERKDHRE K.
B HRE IR T A LS.

B3 RETARALEERAKADHEEIA (2024.01.29-2024.02.02)

EFHRHA LA X# ¥ & N B A A
AEHE (R) [ 3N | s12| 95| 64
AEM (L) £ BEEEE: | 271022 seso4|  s21a
FolME 0.05 21.10% -21.109 -19.289 -18.60% -10.24%
10%2~ 4 # s 11.25% -10.559 12,569 -14.50% -6.899
200654 £ 0.00 -9.76% 9.10% -11.22% -13.31% -5.42%
30wt | oo -8.65%;3 -8.239 -10.339 -12.20% -4.89%
40%% 1 3¢ 7.78% 7.27% -9.379 11.37% -4.459
e 5004424k | 010 -6.830/% -6.35% -8.63% -10.629 -3.80%
60965154 -5.92%:: -5.629 -7.809 -10.11% -3.20%
T VP -5.09% -4.829 -6.799 8.64% -2.889
8% % | g 20 -4.19% -4.02% -5.74% -7.869 -2.529
90965455 -3.05% -2.93% -4.269 -4.88% -1.88%
RKAL 0 10 20 1.00% 1.009 0.009 -0.18°/§ -0.589
Fol 0.20 0.00% 0.00% 0.00% 1.47% 1.14%
10%2 4 # 2.64% 2.52% 3.24% 435% 2.80%
20% a4 | 0.1 3.42% 3.20% 437% 5.96% 3.26%
309445 5 4.00% 3.84% 5.00% 7.05% 3.62%
20%5 % | 0.10 4.55% 4.34% 5.75% 8.08% 3.89%
E 50065454 5.11% 4.85% 6.44% 8.68% 4.26%
60%s 423k | 0.05 5.81% 5.41% 7.12% 9.40% 4.65%
7095455 6.56% 6.19% 7.86% 10.31% 5.19%
80%sr 2%k | 0.00 7.49% 6.97% 8.98% 10.93% 5.96%
9096442 3 8.78% 8.06% 10.06% 12.34% 6.87%
KA e e 17.66% 17.66% 15.91% 15.61% 8.09%

FHRIF: Wind, EBIERT T
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HAITONG

ARk TR,

R ITAZ B4R T

MYTD K AFEFSFE, KRELELY MK, MABBIELENZT AKLSE.

B4 AR FTHANBES YTD KA SHHEAR (2024.01.02-2024.02.02)

M YTD Wiz A E#i A &, GARP F=(E A

A LAk,

¥ & %3 by &%
EakE (R) 512| 95| 64
EAME (L) YTD 271422 | 866.04 | 321.41
R . -33.80% -33.80% -33.37% -28.95% 25.79%
109652 4 0:4 Ta -23.59% 22.79% -25.7#% 26.25% -1947?;%
20%4 4 4% - a 21.02% -20.12% 22.98% -23.48% —18.1:%%
30%4r 12 o -18.95% -17.90% 21.55% -21.94% 14.33%
40%5 4% | -4 -16.86% -15.90% -19.96% -20.83% 1373%
e 50941 4% -14.96% -14.20% -18.53% -19.56% -11.65?)%
60% 512 4% 0.2 -13.23% -12.39% -16.58% -18.47% -s.sé%
70%% 45 %% -11.27% -10.55% 14.53% 15.32% -7419}%
g0t | -8.91% -8.38% -11.97% -13.85% 6.25%
0%t | o, -5.64% -5.22% -8.78% -11.68% -3.89?’%
A 00 25 50 74. 7. 4. 4.1 0.94% 2.5:%
Bt 0.4 0.00% 0.00% 0.01% 3.29% 5.40%
10% 443 4 6.43% 6.02% 9.11% 12.25% 7.88%
20%5 % | 0.3 8.63% 7.99% 11.93% 14.37% 8.72%
30%4 1 %% 10.65% 9.90% 14.44% 15.69% 9.23%
40%5 128 | 0.2 12.52% 11.62% 16.14% 17.84% 10.46%
= 3k 50% 44 14.30% 13.43% 17.85% 19.48% 12.16%
60%4 1%k | 0.1 16.05% 15.08% 19.23% 20.61% 13.21%
70% 5434 18.08% 16.96% 20.61% 22.20% 15.37%
80%4 14k | 0.0 20.04% 19.12% 2221% 23.66% 17.59%
90%4 1 4% 22.52% 21.70% 24.86% 26.01% 19.65%
b e 0 s 3357% 32.00% 33.57% 28.88% 24.01%
FoARR: Wind, #HEIEFHI AT
o RKHPERAE
RER A AR LIRS, 254 T5%F 77%, GARP &34 kbR iK.
LR E AR A A, GARP Fe AR L E = AL T AR KA 3 87 K4
A5 XEARKMERASELA L FK S SHEI (2024.01.29-2024.02.02)
E#HMEkE  GARP I h 4 #i Ak PV T8
BEHE (R) . 2881 20| 106 ] 252 [ 68 | 64
FAMAR (f2A) iy SRSl icso22 | 19sa21 | 181047 [NNEEEEE:s | 321.41
Bl i 0.05 -21.10 -19.28% -17.33 -18.60% -21.109 -10.24%
10%4~ £ 44 1125 11.19% -9.59 -12.03% -11.309 -6.89%
0%tz | -9.76 8.57% -7.96 -10.71% -0.88% -5.429%
30% 1% 4% 0.05 -8.65! -7.25% -6.93 -9.78% -8.81% -4.89%
40% 515 4% -7.78% -6.12% -6.08% -8.52% -8.06% -4.45%
s 50%4 4 4% -0.10 -6.83 -5.25% -5.46 -7.52% -7.13 -3.80%
60%% 1% 4% 015 -5.92 -4.63% -4.89 -6.54% -6.23 -3.29%
70%5 15 4% -5.09 -3.91Y -3.87 -5.49% -5.40! -2.88
80%4 1 4% -0.20 -4.19! -3.229 -2.82 -4.45 -4.48 -2.52
90%4 1 4% -3.05 -2.10Y -2.15 -1.96 -3.45 -1.88'
EAAL 0 0 w 1.00 0.43 0.319 1.0094 0.96 -0.58%
RME 0.20 P 0.00% 0.06% 0.69% 0.00% 0.00% 1.14%
10%4- 4 4 o 2.64% 2.32% 2.38% 2.56% 2.68% 2.80%
20%s- itk | 015 J:k 3.42% 2.95% 3.08% 3.88% 3.47% 3.26%
3006515 4 i 4.00% 3.53% 3.67% 4.36% 4.07% 3.62%
40%2 43 3 010 4.55% 4.09% 4.11% 4.96% 4.64% 3.89%
= 50%4-42 4 5.11% 4.53% 4.82% 5.90% 5.19% 4.26%
60zt | 0% 5.81% 5.00% 5.18% 6.57% 5.88% 4.65%
T0%% 45 4 6.56% 6.05% 5.93% 7.61% 6.61% 519%
s fzze | © 7.49% 7.25% 6.54% 8.15% 7.50% 5.96%
90% 51 #4 8.78% 9.04% 8.05% 9.56% 8.85% 6.87%
A oo 17.66% 16.25% 14.50% 15.61% 17.66% 8.09%
PR Wind, @ iEAF R AT

Sl Wi I X 25 6945 B E AR B 9



~
o)

N

VAl fE g

HAITONG

Rk TAZARG, Rk TAZ P4k 8

B6 REBRENMERMELEEL YTD kB EHEA (2024.01.02-2024.02.02)

EFHRE LA GARP it Bk LRSS BRA L
REHE (R) 2881 201 106 ] 252 [ 08 | 64
RERE (L) YTD SISl iec02 | 1osa2i | 1s10.47 [JEEEEEss | 32141
B o -33.80% -26.65% -26.46% 32.89% -33.89% 25.79%
10%4 1 4 0.1 fi1h -23.59% -19.32% -17.66% 24.46% -24.06% -19.73%
20%4- 13 4k 0 21.02% 15.00% 14.75% 2217% 21.40% 18.13%
sownas | O° ;i -18.9!%% -13.21% —12.7§% -20.25% -19.4§% 14.35%
40%HEH | g, -16.86% 11.29% -10.62% -18.19% 17.68% 13.73%
Mo 500641 £ »143#% -9.36% -&9&% -15.92% -1591%% -11.69%
60%i 1zt |02 13.23% 7.16% -6.71% 14.08% la.18% -8.68%
o s | -11.271% -4.97% -5.211% 12.54% »12.21?% 7.19%
80%4 1 4k -8.91% -3.59% -3.14% -9.95% -10.26% -6.25%
0% sk |04 -5.64% -0.40% -o.47f% -6.08% -7.61f% -3.89%
Rk 0 2 4 7.4! 7240 7,47! 6190 52!; 253
R 0.4 0.00% 0.38% 1.94% 0.01% 0.00% 5.40%
10% 44 4% 6.43% 3.96% 4.39% 6.63% 7.40% 7.88%
20054 | 03 8.63% 5.21% 5.66% 9.89% 9.48% 8.72%
300641 # 10.65% 6.76% 6.38% 12.02% 11.50% 9.23%
A0% 5 4% 0.2 12.52% 7.77% 7.49% 13.90% 13.39% 10.46%
=ik 500641 £ 14.30% 9.82% 9.15% 15.42% 15.08% 12.16%
60% 5 4% 0.1 16.05% 11.45% 10.60% 17.53% 16.84% 13.21%
70015 $ 18.08% 13.08% 12.89% 19.53% 18.73% 15.37%
80%s sk | 00 20.04% 15.24% 14.32% 21.24% 20.50% 17.59%
9006413 # 22.52% 19.42% 17.76% 24.18% 22.97% 19.65%
Bk 0 3357% 27.18% 26.80% 31.40% 3357% 24.01%
FRR: Wind, HBIERBTT T

1.1.2 REHFEEIHRBLLEIN

ATHE AN FRAREE S, 55 A 57%F 58%, WRER LA eyikF
GHRAK, A AL ABE BRI, MNERAKBEEOROFE, &2THEKLTIE
Afep Rl K e, RREAVESMEFEOREINEF K.

B7 FRBEAL EAKBSEHEAA (2024.01.29-2024.02.02)

EXLE S ) A e S fRE
AEHE (R) | B 268 | sl so2
At (L) F il Az -36.46 | 1062.64 I 1473.24 - 7455.34
o Rl A 0.05 -21.10% -20.119 21.109 -15.88% -16.97%
10%2- 4 # BT -11.25% -10.879 -10.649 -11.98% -11.899
20z | " il -9.7s%j -0.18% -9.73% 10.719 10.47%
30%0 8 | 0.0 i 8.65% -8.219 -8.689 -9.74% -9.32%4
40%% 1 7.78% 7.20% -8.029 8.77% -8.469
sossims | 010 -6.83% 6.27% -7.06% -8.229 -7.559
60%4 125 | g 15 -5.92%:3 -5.520% -6.029 7.17% -61549%
70%% 4 4 -5.09% -4.79% -4.959 -6130% -5.699
s0%a gk | 020 -4.19% -4.00% -3.93% -5.309 -4.709
90%A | g g -3.05% 2.87% -1.89% -4.009 -3.37%
KM 5 10 1004 1.009 0.439 081% 0.249
14 oM 0,20 . 0.00% 0.00% 0.00% 0.70% 0.00%
109%2 4 # it %3 2.64% 2.53% 2.05% 2.92% 3.01%
2006024k | 0.15 ?J; 3.42% 3.34% 3.12% 3.85% 3.67%
3095455 4.00% 3.88% 4.11% 4.16% 4.35%
20% 425 | 0.10 4.55% 4.41% 4.47% 4.73% 4.99%
50065454 5.11% 4.89% 5.12% 5.63% 5.64%
60%5 4 3¢ 0.05 5.81% 5.52% 5.66% 6.14% 6.44%
70%4r 455k 6.56% 6.34% 6.39% 6.71% 7.16%
goves s | & 7.49% 7.16% 7.45% 7.73% 8.05%
909445 3 . — 8.78% 8.48% 8.20% 9.11% 9.50%
Rk 17.66% 17.08% 17.66% 12.73% 13.45%

KRR Wind, ABIERAT T
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ARk TR R,

Ak TAZ B R 9

MYTD KaAE ik, &7HEhek Ny, RERK

B ER IR,

A8 AREIAS YTD A \BAIN (2024.01.02-2024.02.02)

EXECE - X 2T oA S S ¥ RE

AesE (R) - 1637 I 268 I 174 - 802
AeAM (L) il A -)6.46 I 1062.64 I 1473.24 - 7455.34
R -33.80% -31.42% 33, 54% -31.46% -33.80%

10%2 4 4 %1 -23.59% 22.19% -23. 2 % -26.49% -25‘011%

20%4 45 4% 020 -21.02% -19.49% -21.29% -23.79% -22.37?%

30%% 15 £k -18.95% -17.12% -19.50% -21.83% -20.7(1)%

40%4 4 4 0.1 -16.86% 115.22% -17.48% -19.80% -19‘04%

[ &1 509442 4% - -14.96% -13.60% -15.59% -18.66% —16.9:?[%

-0. |

60%4 15 £k -13.23% -11.90% 13.97% -17.67% 15.03%

70%5 42 4% <023 -11.27% -10.15% -11.749 -16.21% -13‘29}%

80%4 12 4% -8.91% -8.16% -7.999 -12.69% -10.7&%

90% 55 4% 0.4 -5.64% -5.19% -3.949 -6.86% -7.69?)%
R KA 00 %3 %0 7470 7470 2.4 3.5!{1 4.2i

Tt 0.4 0.00% 0.38% 0.01% 2.13% 0.00%

109445 ¢ 6.43% 6.05% 6.46% 7.74% 7.43%

20%5 42 4% 0.3 8.63% 8.04% 8.81% 12.74% 10.03%

30%4 12 4¢ 10.65% 9.68% 11.19% 15.23% 12.36%

40% %42 4k 0.2 12.52% 11.28% 13.46% 16.38% 14.50%

2E:3 50% 442 4% 14.30% 12.94% 15.16% 17.70% 16.26%
60941 4k 0.1 16.05% 14.54% 16.60% 19.53% 18.36%

70%25 45 4% 18.08% 16.22% 18.88% 20.78% 19.86%

80% 412 4% 0.9 20.04% 18.73% 20.50% 22.48% 21.49%

90% 442 4% 22.52% 21.25% 22.72% 25.51% 24.16%

b e 0.0: 25 .50 3357% 30.83% 31.59% 30.61% 33.57%

Forb kIR Wind, #HBIERHFR T

BREELY, FirsliEe
Vi /\méiﬂz,?ﬁw H R ARG
R e

HHEFNE LIRS, HE
LA A R 2, EHA TMT MK # 3R

KRZ, M EEKBEAEHS

B9 RAERELAL FAKBEHEEI (2024.01.29-2024.02.02)

T™T A M &g &2 iH 3 Ak

AAsE (R) 111 sofl 333 120 159 29

AAMM (fLR) 1061.22 o504 | 237103 1198.12 2009.33 155.81
M 0.05 -15.25%) -16.97" -15.76¢ -14.59 -15.72 -12.37
10% 44 # -12.47%) -13.42 -12.06¢ 11,72 7.27 -8.45
200t | %0 -11.82% -9.59 -10.75 -10.79 -6.10 5,64
e S . -10.80%) -8.02 -9.57 -10.31 5,58 -5.23
40% 513 4 -9.65%) 7.02 -8.76 -9.76 -4.91 -4.93

I 50%4 154k | -g.10 -9.15 -6.36 -7.88 -9.28 -4.27 -4.01
60%4 15 4k -8.49%) -5.85 7.1 -9.01 -3.97 -2.98
0% 8 |05 -7.85% -5.33 -6.30¢ -8.50 -3.44 -2.40
80% 413 4% -7.09% -4.67 -5.46 -8.03 -3.12 -1.70
oovrtas | 3.37%) -6.37%) -4.13 -4.23 -7.46 -2.42 -0.38%
AR 0 10 20 0.24%) -3.63% -2.05! 0.03% -3.18 -0.05% 0.24%
M 0.00% 2.50% 1.93% 0.00% 2.63% 0.86% 0.75%
10%4 1 4 0.150 3.01% 4.09% 3.27% 2.77% 6.52% 2.86% 1.57%
20%5 154 | 0 :75! 3.67% 4.86% 3.91% 3.34% 6.95% 3.22% 2.66%
30%A 44 | g 100 4.35% 5.63% 4.60% 4.23% 7.39% 3.63% 2.87%
aowirtast | 4.99% 6.19% 5.19% 4.84% 7.61% 3.93% 3.61%

14 50941 4 5.64% 6.70% 5.62% 5.41% 7.97% 4.19% 3.90%
T e 6.44% 7.42% 6.03% 5920 8.18% 257% 2.97%
70%5 44k | 0.025 7.16% 8.12% 6.56% 6.63% 8.73% 5.06% 5.33%
80%4 154k | 0.000 8.05% 9.53% 8.82% 7.58% 9.21% 5.47% 6.82%
90%s A H | oo [ 9.50% 10.17% 9.85% 9.32% 10.43% 6.45% 8.19%
JRKAL o o ® 13.45% 12.66% 12.56% 13.12% 12.37% 13.45% 9.55%

FAP R Wind, BB 5BFR P

MOYTD s fr = oA A, axdksl = 0 F A Lok B DA A, F # 4l A TMT

Sl Wi I X 25 6945 B E AR B 9



N

ON Ak fa %

Ak TALAFR, £ hk A2 B3R 10

YEA. AmES

FER e R K.

B10 AR EEL L YTD I H =HEI (2024.01.02-2024.02.02)

R R A T™T L B ik E 25 iH 3k Rk
AAHE (R) B e 111 sofl 333 120 159 | 29
RAEME (L) il 4 Bl 745534 1061.22 o504 | 237103 1198.12 200033 | 15581
ol i -33.80 -33.80 22.99 -33.18 28.57% 21.64% 20.77%
100474 o1 ut -25.01 29.22 20.75 -26.09 24.28 15.39 16.22
20%4 4% 22.37% 25.85% 19.70% 23.25% 22.82 -14.20 8115
30%%1 4t 0.0 -20.70% 24.14% 16.74% 21.16% 21.91% 12.54% -6.11%
a0%a it | o -19.04% 22.68% -14.85%6 -19.49% 21.18% -11.89% -4.69%6
e 50%%1 4 -16.91% 22.04% -14.14% -18.24% 20.23% -10.76% 412
60%srfidt | 0.2 -15.03 -20.60%6 -13.38%6 -16.2506 19.43% -10.09% -1.98%
7% 4 -13.29 -18.65 -11.02 -14.83 -18.78% -1 -0.60%
sovrsk | -10.70 17.42 -8.35 -13.29 -17.08 787 1.48
0%t | 0.4 -7.69% 14.10% -3.59% -9.16% 15.99% -6.58% 3.05%
A [ T 426 -8.93% 167 a26f 7.76% 2449 3490
BME 0.4 0.00% 7.34% 6.27% 0.00% 8.29% 2.90% 1.94%
10057434 7.43% 13.81% 8.24% 9.53% 15.32% 6.21% 2.44%
20%sr i | 0.3 10.03% 16.71% 10.95% 12.62% 17.13% 7.13% 2.78%
30%4r4i ¢ 12.36% 18.15% 12.25% 14.41% 18.20% 8.06% 3.820
40%s ek | 0.2 14.50% 19.31% 13.20% 15.63% 18.98% 8.79% 4.97%
P 50%4r 44 16.26% 20.68% 14.44% 17.25% 19.57% 9.48% 5.33%
60%4adt | 0.1 18.36% 21.50% 14.91% 18.83% 20.65% 10.52% 6.24%
70%4r 4 ¢ 19.86% 22.70% 16.34% 20.30% 21.36% 11.39% 9.15%
80%srfisk | 00 21.49% 25.03% 21.03% 2221% 22.32% 12.60% 13.50%
Q0% 4 24.16% 27.81% 21.72% 25.02% 23.94% 14.61% 15.82%
KA 0 s 1o 33.57% 31.64% 23.57% 33.57% 28.06% 22.45% 19.71%

Forb kIR Wind, #HBIERHFR T
1.2 €1% A4

RHFHFHEAETL A, LR E IR AHEARERT EH5RG EGAE. Bt
B, EREHR O REAAIS.

2. %I B 3R

AR BABRA — LR A R A A X2 ETE T, LHRIREMNGRIL.
e W RIFLT BT, RMF R L3,

%R T ﬁﬁu;&/\éﬂ/\%giﬁ%ﬁmﬁ Y EHRE LA, BFINEAHFEM.
TiF, 45 AFICH Rt LR, AEs . TinEhfEmEL. 6755 kBRI
2 5A) 2t AL E F AR K BN HEA B 49 topl0 S AR 2L A top30 S ARLE A A= top30% S AL 204~
Hd, REABLEEHINRALSMGFRES, (2 TAFAR TG LELFT S
CARFEE A EE, BF, IC A% kABFKAAAE;, HAAMK, BFRIAL.)

LA, Ri&kiE4r. A K alpha. ReiBE R ECREAERT IC A% kARH
KRS AFE, N X4, Aeit, F0RE AFEPRFIRAEBTHET
IC Fo % Skl B Z M.

M YTD #ci A, 2023 FEILRIF L FATMIR# (A) BT, Topl0. Top30
F2 Topl0% S AR LAt B LA 55 A 16.72%. 9.82%F= 5.61%. “FLFATk s FE T
K Z., Topl0. Top30 #= Topl0%F AR LAt A AL HE 5 A A 9.79%. 9.58%F= 7.14%.

B EMEAWIC XA, EEER (12 A&) BFEA LR, 1 AmEAUAE 1 AmEAKE XA 48 % 4 3 SFmE 449 IC ZLH, 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 %
\9) “Hartong

Rk TAZAT 5

Aak A2 B4R 11

B11 LR B S EAHEF LRI (2024.01.02-2024.02.02 F= 2024.01.29-2024.02.02)

B 3 i % kAR A
B F %51 B F 5 4 7 & IC_LF IC_MTD IC_QTD IC_YTD Topl0_Lt 5 ToplO_YTD Top30_ /& Top30_YTD Topl0%_Lt /A Topl0%_YTD
WAt RFICEBEE (A) 1 066% -1003%  gl60% I.GO% | 024 J202% I 066% 423% 0.66% . 4.07%
Hdkk 1 -1843% -9121% -§.54% 8.54% -1.13% ‘ 1.80% | -1.32% 1 0.14% -054% | -0.08%
RRIBLFE 1 -1541.44% -8.93% -8.69% -%8.69% i -1.13% ‘ 1.80% 5 -1.47% g -0.26% -0.42% : -0.08%
Ritic s 1 0479  -848% 88% I.ss% | -1.70% 067% || -2.07% ii.zo% -0.39% } 0.35%
R 46 47 TFATHE ) (A) -1 32i% 6121% 4 A7% 3.48% 2% 1.60% isAel%
FATAT RS E 1 44. -10.64% 5 3.58% 9% 3.67% =a% 2.61% 14%
EERE -1 3368k  -8.23%  39M8% 3= = 3.07% 9% ’254% 2% 1.65% =Asg%
B ] T_alp (CAPMA ) 1 -1182% -876% 1 7% 07% I—O.Zl% 3.85% r 0.80% 78% 0.77% '4.23%
alpha ( CAPMA ) 1 1% -7.16% 1601% 1% i -1.70% 0.67% -1.41% 0.13% -0.12% ‘ 2.13%
alpha (FF3A ) 1 9%  0.10% .01% 01% 2.31% -1.52% 2.14% -3.53% -0.85% -2.16%
T_alp (FF3A) 1 -155% 5|91% -10.78% -10 78% -2.40% -1.86% -2.31% -3.76% -1.47% -3.27%
T_alp (FF5A) 1 -10.10% 5|17% -1 A45% -115 45% | -1.28% 0.90% 2.17% -4.07% -1.26% -3.61%
alpha (FF54 ) 1 8'38% -3.19% .90% bgo% -1.05% 0.94% -2.34% -4.39% -0.91% 2.27%
alpha (FF3) 1 Lfe 1%  -6.20% 02% 4 02% -3.32% 6.72% 2.46% -5.62% -0.80% -2.65%

| ‘

alpha ( FF5) 1 13.00% -6.90% -16.57% -116 57% | -3.33% -6.67% -3.01% -7.08% -1.45% -4.17%
AAEE AEAA & 1 13i;9% 2{04% 0% 1ixo% l 2.04% -22% 0.76% i.oe% 0.74% i 3.21%
Aama (&) 1 2|42% 3{30% :26% I;.zs% | 1.34% I 1.98% 0.42% 0.81% 0.50% 0.79%
ML 5 1 -10,09% -1422%  -4.37% %4.37% 082% | -1.01% 0.27% 0.69% -0.67% -0.52%
EEMA (&) 1 i%:% sbs% .80% I;.so% I 0.82% ‘ 1.23% -0.20% -0.61% 0.01% -0.34%
HERM TOMRE A F 1 17§88%  5{71% 2.8% I 3.12% is% 0.97% i4.33% 1.26% ' 3.69%
kPR 1 5|90% 13'0% 0.98% b.gs% -3.43% -3.14% -1.36% -0.22% 0.28% | 1.73%
BFFE (RiL) 1 -11.54%  7908% -14.44% -14.44% -0.98% -1.11% -0.93% -1.50% -0.97% -1.59%
®EFE ($2) 1 -15.42% 4E7% -15.04%  -15.04% -3.99% 5.17% 2.56% -3.48% -1.32% -2.70%
ECACiY: 4 1 -41.74% -305,88% -29.30%  -29.30% -3.79% -3.34% -4.68% -5.27% -2.19% -2.55%
ZHheh 1 -11.42% 28.% -17.34% -17.34% -3.12% -5.38% -0.69% -1.49% -0.74% -2.82%
M T K A7k E 1 -5.46% 17.9% §.80% 8.80% -1.62% -3.91% -0.07% -1.69% 0.10% -1.08%
IR 1 -8.55% 29.% -18.83% -15.83% -2.40% -3.93% -0.60% -1.73% -0.49% 2.31%

FHRF: Wind, ABIERT T

3. AehikEs

KIRA, iiﬂ’iﬁ%)’] 5%414% ERBTRIEZM], RIFBEAEE %#J}%ké B,

FE R IRE B > IR ) £ A A IR TIE

TR . A Wind 1k IRE A 24840,

EJB, AR LAY 43T Ao A FUM 3 5 A -7.96%47-0.83%. A A1 E A4l s
Fo R HIL B 5B 4 -2.04%H2-0.17%, Z4n E A b3l 5 A28 L5

-0.36%, YTD #3105 Fn 8 UK 5 4 %) 4 -15.85%F7-0.36%.

4 A A -15.85%F=

S5 30
RELERRE, ﬁgﬁﬁm . AL EAEEN 3. 6. 9F 12 AR, RFEEE

4ol 13k LG W91 B E A kAR F 9
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ON Ak fa %

\4) HAITONG LB IR AR IAZER 12

B 12 Ae4hikia o ek i % (2024.01.02-2024.02.02)

0.00%
-2.00% 1
-4.00% -2.04%1.88%
-6.00%
-8.00%
-10.00%
-12.00%
-14.00%
-16.00%

-18.00%

-7.13%
-7.96%

-15.85945-48% -15.85045-48%
KA MTD QTD YTD

B A Ams B WindMk RS A 55

FAPRR: Wind, F@IERFFE AT

B 13 A etk a6) Rit4{E (2014.01.02-2024.02.02)

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
S o S S o S o S o
W W W W FFF
O S A P LG SR A AN SO L
™ N o '\ '\ N o N v d N4
Vv Vv v Vv v v Vv v Vv

AOAF AL om— i 20 G e \\ NG R LAY ARG

KA SRR Wind, #HBIERFRLFT

1 AethikaAeh o E ek £, (2014.01.02-2024.02.02)

wind 4a B4 A 46 "X )5 Calmar
. o . - S
FEORBES Ty e WE mmRE  AAE wE A
2014  28.57% 22.24% 6.33% 3.70% 3.34% 17 8.6
2015 46.94% 43.17% 3.77% 6.40% 10.37% 12 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% 19 105
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% 27 1.3
2020 73.04% 55.91% 17.13%  4.14% 2.86% 3.1 258
2021 24.36% 7.68% 16.68%  6.59% 3.40% 11 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  -15.85% -15.48% 036%  3.18% 1.18% -4.0 701
£RE 15.39% 6.54% 8.84% 4.75% 10.37% 0.8 03

KRR Wind, ABIERAT T

4. R

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 RSN A TR 8] AT MARANE") (F PR, A d) RR BB AKE KRS ML 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%

THH R, ERF B, AREFRAE G AL R R R PSS, THRZTEN, LRAF REANFEP kY
BE A MERARE L. B/ LHRARE T OETE LSRR TH LA TRA, BEAFTORAT, BBIEFBLIE
KIEAA T A8 2FFH I T AR E) 690 8) BT ZATOIE A FFAAT R, 37T A6 29 1X 86 0 3) R FARATIR G- R AR 5.

AR RO TE P ik, REBBIEFHTAH @R, FARIRE AT TR T KFEETH X9 HEN . LR
e, RBRSELETIMA, ROAEFTIRICALN G A G Hpb 7y XALF . PR ARE TR AT TRSATFICRARITIE A A
S AT IRSATILEATIT, doik 3| AR RAL AR, F LA EBIESRIPTTRFHT, FF N B A FEBIEAHFLT, B
AAFAT R SHATH B R Z 49 5| A ol 2.

AR P EE S ALK M BB RS ST, R AE A I PR ) 89 2 8 T B LIEE AT B L 4.

W4 1 i E XX E 6945 B TE Ak R



