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400.00 4
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300.00 A
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200.00 A
ol m B m m m B A 1]
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KRR Wind, #BIERFT AT
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212 AALEE

MAF PHBEREEARE, DETHPHERT S5 T HREB T BT KRFGE
—ZEF, RIFE GEABRTLESA LRI HR R HIET] (2022 5157 ), EHRET &
S ERIEPRR HHLEEDF CFFLCRERSE, BRI A: ASEETRHE A4
B Ay = b I S M ARE kkﬁAﬁﬁhfwﬁﬁﬁzma%Aﬁﬁﬁxwamx
%(r@%%ﬁ)%ki%%Qﬁﬁﬁxémxfikiax%a%éﬁﬁéﬁ%M%
¥, MW PHF RS LASE S T IRE, AMEA AL P IFIMEST LT,

MBF PRI RE, NETHPHER T AELSR PP -FRE SO A A#Ae A, F
RSt T RIS BRI K Z A “BREBT K KhT EMEA S kk-HagmhEeg
1] 38 B /£ 80%-120% 8] 7, 2019 4 /& Rk e T 3 7 M F vk B oexh Fad b ko 6g #ik 1)
A BAES KEATMERFIRBZLT L LTMEE X4 R /If%'fﬁbbfﬁl |89 ST
0%-10%". TAE S|, FHYTHFHEE T BASF TR REGH T AW, 242
i T 2015 SR TG, #AATH TP R I AIRE] T A ke T Ak, RidE
ERRBAE T, B BT RATE T35 P MR = A AE M Y b B kR E L.

MEREIAGRABERE, BN TH LEL G 23R THPHRBZHFAH 13 2
EHFRAHX, RT6 10 APH 2RAFAH a0, L4 8 A AT, ﬁ%
FHESFRERESL KT RORRZALET, A2 EEZRBEARG Y HED
BB S w Rty kt, HFRFEAEME %A%ER%%E%ﬁ%%hW%MA
uurﬁ)@WT,%Wﬁ-Tu%MH%ﬂ%ﬂ¢%fm@M%%fnw oo &F F
KRBT, Ae2BEMEt LT ETIRMNA TG ARG S, 25 £ kAT
ARXERE, Ko Z2MPaREIF0REFTF AT LT F K+, EF2FRELR
AT AR AT K, FEALZHH R, F BRI+ 7 B4R FELC MY, RAL

TR BVEARE XA B TREEEGE .,

MFEGRERA,
T ER G RN T I,
1.00%-1.20%. 4] .

NFRT P R T e MO AR AR AL SR B B4R, PR R
AT 2l AXETHFTHAR TR E B2 FEYAE

R2NEFTHPHRRAELEAREE (B ZE 20234 K)

AR PN Rid | BHRK IS ERRE | 202 PRERAKR
000414 ERATICE R A 20131206 F X IRAHREH 5 R 1.00 1.70
000585 Exsta a4 A 20140516 ZHTFAR WA TEFT 5 & 1.00 0.55
000667 TR A A 20140626 Tk, - 1.20 0.72
000753 sez gt A 20140917 Tk, - 1.00 2.41
519062 g BT Rkt A 20141120 TR - 1.20 3.52
000844 7 sl A R 20141201 TIATFA A2y E A 5 R 1.00 0.84
000992 I & stk A 20150206 7 I K, B AL X E T 5 K 1.00 0.67
001073 ELF N R A & 20150629 ZHFF A, WA TEFT 5 & 1.20 0.37
001641 5 BT A S R A 20150917 A REGHREE 1 R 1.00 1.02
001791 KL A A 20150923 Tk X, - 1.20 0.28
002224 L AR LS 20151230 TIATFAA N HRAHEF 5 R 1.00 0.47
002804 i Rt F A A 20160526 FIFFAR K RAHREF 5 K 1.20 0.37
000762 SLIRE dat R vk A 20170315 [ F €N 6 A xR 1.20 41.29
005280 ZATAAENT Rk 2T A 20171206 TIATF AN HRALHEF 5 R 1.00 0.54
008831 g B BT A 20200122 T X - 1.20 1.04
008835 & BB FEZAA A 20200225 AT - 0.80 3.03
008851 FIRK I F AT F = A A 20200227 TIATFAA X HRALHEF 5 R 1.20 0.77
860010 SR FAFAF AR 6 AN A A 20200325 A4 - 1.50 2.33
008895 W 77 E AT S AR Rk 20200325 T - 1.00 0.56
008848 BRAF At R 3 A A A 20200403 AT AR HGEA 2 E A 5 R 1.20 0.10
008838 FEIBAE o FE A 20200429 Fak X, - 1.00 0.23
008856 S F g hat b Rk 3 A A R 20200605 ZHTFAR, MR E B 1.20 17.03
010668 TARIRERET A A 20201230 TR, - 1.20 2.80

FHRF: Wind, #HBIEART AT

2.1.3 FHAALMH

T 4ol 1838 I LB 6914 &

AR FE AR B
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ARER e T RIRE 12

IR ANEMEG FAERA, BE 2023 F5F, UM F Xt Fhegaitid
PHRE R H L BUNAREEZAE, LR ATHEAENABGEIR, i, A
MEPFHFRITERGAALTE E LA 56.61%, B IKTFHARAR F X it £ ag1i,
FAEX—NEHREEEL, LR % DK HE R AL 2023 F 5 e HAEA 55.04 12
G, GRATHREFTREIEGAENR, MiZ7T RIHZFTE E LR 2%, HH
AR Fa fa] T3 A Bkt A A £ R K.

MFE EkE, 2015. 2020 F= 2021 £ RNE W b M RSB BLEE Lbie
SR FH, BiE50% mERFOARTHFIHREERUAANAABRTEZES.

B7 ANETHFRRAEREHAALHN (FAEMR)

B8 AETHFHRBEEFAALN (HEFH)

R R F Sk mANARK E Sk

AR H B e AT F b

KA kR Wind, EBEIEARF T

FoA R Wind, #BIEARFR AT

214 R FEBRE

IFFREERA, ~FETHPHRE T ) FCEMEEZTUBRSAKRE. AT
AR RIS I . B R KE RS (LA Ah. @ WAI LS ). 2023 $%, THLE
BHLKXEBTHTHREERRFT FHRECIEMN,, BRECILAE 50%-80%Z /7 .
FERZEETNR, REXFZTHPHREAS 5 TR F R ZFMT ZHARA, 2 KRR
HEZAL TR, AL AP W T ARFEREN RBBTGEATELTARRZL
1% & 2 A AR K T

o, REFREARKBFRNNEREISHR LA AR, AOBRATHE AN
) MAR & T DM R ERBATHE R, AR AERAG, RERZTZ4, A%
B A AN AT R £ B2 F K, R0 B k5] 43.70%, mARATHAZALE 3%
) 3.60%; #F A RN A RRERAR T, BATHAZKE B A ET 0
42.66%; M VA E A h T B I A B IR GNE TP MR ATy, P E
TR b AT ok Fuk Be B 1% = W 64 tb ) & ) L A% K E 49 13.57%.

RA3NETHTHEBEL R AREHFAL (B E20234K)

BETMEE MAETESE ABRiEE EANEEL HBATAK RBREHRKS

Eo R PN BERR Seddr ReAKF BREAR BRAAEE SEER ATHLE

29 29 F i £EFFER KA 2EFSH
000414 BT IE R A 1.70 67.73% 0.75% 7.56% - 24.39% -58.35%
000585 Atk A A 0.55 60.13% 0.84% 6.59% 33.50% -54.45%
000667 TRIBAE 4TI E A 0.72 58.66% 5.64% 6.73% 30.00% -55.90%
000753 Aoz FAIT A A 2.41 72.44% 6.20% 8.32% 2.53% 11.03% -69.21%
519062 WG Rkt A 3.52 70.03% 3.59% 7.80% 19.63% -59.95%
000844 ) 7 stk 5 R 0.84 52.14% 5.72% 42.66% -47.29%
000992 TR £ A 0.67 46.57% 43.70% 5.25% 1.50% 3.60% -43.55%
001073 fe RAbThEAIE 0.37 52.99% 6.41% 41.58% -53.19%
001641  FE%ADIKE S Fs A 1.02 78.57% 0.01% 8.24% 13.72% -68.50%
001791 XA E A 0.28 62.38% 7.19% 31.19% -59.24%
002224 o b 4 3K 3 Ak 0.47 58.99% 21.70% 6.45% 14.27% -53.47%

4556 B i E X5 915 B TE AR # 9
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002804 S A 3B A A 0.37 51.95% - 6.06% - 19.51% -50.30%
000762  LREdsTIA R A 41.29 60.57% 18.78% 6.42% 3.73% 14.17% -53.37%
005280  SASFAMEFT Rk 2T A 0.54 75.22% 3.69% 8.63% 4.77% 12.98% -71.70%
008831 g B At A 1.04 72.44% 6.88% 7.79% -- 9.20% -64.37%
008835 % B ST ok A 3.03 76.69% 2.99% 8.70% -- 11.72% -72.43%
008851  FIAKIREALRT A Fok 0.77 80.58% - 9.25% - 10.56% -76.40%
860010 K PE e g A 2.33 66.40% 20.81% 7.23% 5.34% 8.39% -59.64%
008895 W 75 & Az E At Rk 0.56 70.70% 6.88% 8.88% 2.57% 5.93% -68.20%
008848 BRAT AT o ok 0.10 68.84% -- 7.98% 13.57% 10.36% -65.50%
008838 FEIRFAAT I F s A 0.23 74.92% 0.15% 8.37% -- 17.18% -68.81%
008856 Ao gz Rt ok Bk 17.03 78.43% 0.03% 8.83% -- 12.87% -73.35%
010668 TS A A 2.80 11.85% -- 1.41% -- 71.94% -11.68%

FAPRIR: Wind, #iBESBFI T

215 stAEKe

M 2014 5 2 2023 F A FROG S ZRERFAAAE ARXZH T RER L LGRIEH
REKRBEEFE 0% 100%Z B AF, RISBNAZKGHEA., EFEEHR, £
2015-2016 S MR 38 B R X B 2 TR EE, K04 2R B 41K T IR-Z oA R 45 2
% FH, 2R F—F RGBT L3 TR K, EIRZ IR H LT A
B\ M Rt A, ARECER BT AR ML, Fo A E BT A2k
HENL, TERGRERKE— AT BRI E KA RE % k69 iE A 105.81%,
I Z R EARATARST AR, AT P B AR 3 AL 095 B T A KA 7 49-0.02%, AR K e v

e
é_,ﬁo

B AETHFHRBEAL I TREKF (KZE 2023 FK)

— T ARSI AR B AR A

100.00% - e SRR S e

\_./

50.00% -

0.00% A

O
-50. 00%{1'-

-100.00% -

KRR Wind, HBIERFT AT

b, KB AM B ETE SRR T R FC R TR M5 K
R, 1Atk & AN, AALERAE, KFSAELLZHELT FRE
B Z b e at ok k~F, Bk 698 2 RRBF AL 0% A LiEE, SR F—AN R B ko,
R THMF H Beta Ao, REEA )AL ZEEEET RAFRGAT LS —28)
% ke LegResa, =k B E EAE 80%-90%Z %3, £HKIR Alpha kK # 4R
iR — & Beta R, A EA X AL ZEORBHEA. K EF L AR X 2o
AT ARE, Fr kT RATEEEK K.

4556 B i E X5 915 B TE AR # 9
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) HAITONG Aemr AeFARE14

B10st A AR SHRET ETLEEE (B E 2023 FK) B 11 5t A b BIBAR R AR = R E kB E R (R E 2023 FK)

o (002804 em——(001073

100.00% e 000414 (000762 008831
100.00%
95.00% 95.00%
90.00% 90.00%
85.00% 85.00%
80.00%
80.00% °
R AR SRR R R SRt 5
ORI IO I S S e Ay S S S
S S S N SRS S S S S S S S S S
FH R Wind, #@BiEAFFR AT ForbkR: Wind, B iE A AR 5T

A 12 EaHAR A AT R AR R LB ER(RE 2023 F/K)

e 001791 e (002224 (000844 000667
105.00%

100.00%
95.00%
90.00%
85.00%
80.00%

-

75.00%

20141231
20150630
20151231
20160630
20161231
20170630
20171231
20180630
20181231
20190630
20191231
20200630
20201231
20210630
20211231
20220630
20221231
20230630
20231231

FH IR Wind, #iBiEk

3

R
&
=

INAE G BT 04 kA, 2018 F A REFEAET H T R% L0
%0 JE 3%-6%E A K S, HHOR ST BAELEEASBHY 10%Y %k RE.

RANETHIHERALRBEA A% (2018H2-2023H2)

EeRE Ao EA Az B | 2018H2 2019H2 2020H2 2021H2 2022H2 2023H2
000414 %3 5 RO A 20131206 1.91% 1.81% 5.77% 9.69% 8.97% 9.39%
000585 B AA 20140516 2.38% 2.71% 7.13% 9.32% 6.04% 5.69%
000667 TARFAE AT I A 20140626 0.82% 10.20% 8.70% 7.29% 7.18% 2.75%
000753 A E FAA A A 20140917 1.16% 2.54% 1.66% 1.49% 2.14% 3.22%
519062 g B R R A 20141120 5.73% 10.37% 11.65% 8.94% 8.51% 10.09%
000844 7 3 ik B Rk 20141201 3.88% 4.57% 10.72% 9.94% -0.49% 4.86%
000992 I i 20150206 1.45% 3.59% 6.83% 5.83% 5.76% 3.02%
001073 [ SiEs YA 20150629 1.66% 2.24% 0.15% 1.31% 0.18% -0.21%
001641 s B IE % RBA 20150917 6.25% 8.13% 7.03% 7.32% 8.30% 10.07%
001791 KRS AT I A 20150923 10.81% 4.79% 0.46% 7.84% 4.40% 3.14%
002224 o R 46 3 K B R 20151230 0.60% 3.74% 7.08% 2.83% 4.11% 5.52%
002804 [ Sl Yidamid 20160526 1.45% 1.49% -0.01% 1.89% -0.15% 1.65%
000762 LR Ak A R A 20170315 5.61% 4.26% 10.70% 9.52% 7.63% 7.20%
005280 G AEABAE P /R ok A 20171206 0.00% 2.58% 4.27% 10.09% 7.25% 3.52%
008831 A E B BT A 20200122 8.89% 9.01% 9.73% 8.07%
008835 & B FAA A R = A AA 20200225 1.26% 3.66% 1.96% 4.26%
008851 | FIAKmFMA K =AH | 20200227 9.84% 3.64% 4.45% 4.18%
008895 b 7 AT B R 20200325 2.56% 2.03% 2.90% 2.49%
860010 Sk At o K64 A A 20200325 6.22% 8.94% 5.58% 6.76%
008848 | Fakfyikxfy K 3INAZF | 20200403 0.00% 4.61% 9.02% 3.34%
008838 RIS F et RBA 20200429 0.51% 7.71% 3.68% 6.11%
008856 | A edxfoF K3 A KA | 20200605 9.14% 9.58% 5.41% 5.08%
010668 TR IB R A 20201230 8.06% 5.54% 0.17%

M 3.12% 4.50% 5.48% 6.55% 5.13% 4.80%
* Xk Ah 10.81% 10.37% 11.65% 10.09% 9.73% 10.09%

PR R R Wind, B iESETR AT
216 KEHAL

H AN —F Gt AT B PR R 2023 IR AT SR Z 55 £ 7 E 300,
% 4E 500 f= F 4E 1000 F &g e 5], SRR TAETH PHRRF BHFALNBEARRZP
F 300. W iE 500 =P iE 1000 69 A%, GHGEAE ORVA L, eI EHANETFHFP
MR F R T E2RHAA PE 00R, K. YR, RRAXSZEHHFL AL FEK,

T ol 3k I LB 694% B I E Fa ik A2 B )
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B A R A 2023 SRR 69 &3 H 43 A PR 300 Ao M, TARFR G
FFF I A FAE 1000 AR oL, F B xPIE % RN R A5 K 4E 1000
¥R E.

oW 77 AT
i S 8 A
A AE, JE PR 300 F F 4E 500 AR 4 AR _E it AT

RSARTHPHRERBALFCREERSBKTH LA (2023 FF3R)

¥}z G RETAIL
EERA £ &R & 300 ¥4iE 500 | ¥4E 1000 | 3 300 % iE 500 | #4iE 1000 &t
000414 7L PR e X LY 64 15 10 85.11% 8.04% 2.80% 95.95%
000585 5 \xa‘»#%;ﬁll A 53 25 31 65.60% 13.38% 14.90% 93.88%
000667 TARBATHIATIE A 70 1 18 85.25% 5.64% 7.43% 98.32%
000753 2 FHTH A 156 86 93 84.96% 8.13% 5.95% 99.03%
000762 LRE %t A R A 97 137 231 38.17% 20.82% 33.22% 92.21%
000844 i 77 4 I B Rk 78 10 50 62.19% 2.31% 35.49% 100.00%
000992 T &tk A 102 61 116 54.78% 12.94% 28.74% 96.46%
001073 B ks A 98 146 187 25.72% 33.77% 39.42% 98.91%
001641 T E%ITICE S R A 23 18 0 58.79% 40.08% 0.00% 98.87%
001791 KR AT A 29 33 51 36.51% 21.80% 36.07% 94.38%
002224 o iR 43I 2 Rk 37 12 8 66.55% 17.03% 8.29% 91.87%
002804 AL F AR BT 163 72 33 82.15% 12.25% 4.47% 98.87%
005280 ﬂ/ﬁzﬁgm SRR A 250 302 77 62.99% 27.80% 5.35% 96.13%
008831 g B g AT A 2 42 154 0.49% 14.89% 69.25% 84.62%
008835 g EH AR AR A 154 213 232 70.81% 19.30% 7.44% 97.54%
008838 tE It A Fmk A 107 64 213 24.90% 9.60% 61.82% 96.33%
008848 Fak Ay ikt o Rk 3AA R 57 92 156 14.68% 26.41% 50.79% 91.88%
008851 BRI BT E s = A A 165 63 240 52.19% 4.83% 40.36% 97.38%
008856 LS E3 ) >+ Rk 3AA iﬁ 115 135 244 54.56% 11.16% 24.37% 90.09%
008895 ¥ 7 ZAZ BT A 98 0 0 100.00% 0.00% 0.00% 100.00%
010668 Lé&zm;%x@?rdv A 0 0 218 0.00% 0.00% 100.00% | 100.00%
519062 g BT Rkt A 117 107 344 15.51% 12.43% 58.64% 86.59%
860010 ek Fa A E k6 A A A 124 97 211 41.02% 13.08% 32.99% 87.08%
FoHRA: Wind, AFRHEHER, BBIEAH R AT

MR EEZ At PIE 300, 4E 500 F= FAE 1000 AR B AL A, TR
P AR AR 48 KX A 610 BA R Ko, 4o 5t £ 485 300, 500 A= 1000 45
HABE T PR Rk TS, & A E R R N AR T A FE R MRAREL T I AR

p=4 32 s s N €L
Yo, R AIH BB Ao DAL X F W AR B HALF T TMT M3k,
x _
AOARTHFTHRBEASFHFLOREMASH/ENKRRBE (2023 F4K)
ARAT 7 300 e iﬂﬁﬂ’-mooo
F ¥ ik LR | PERE | KE | TMT |SEkb/E| e | EHRAN TEME W% | TMT |SRsb| e | EE#AM TEMiE] HE | TMT [SEE St
7 RIS REA -0.86% | -3.28% | 6.46% |-0.63% | -2.17% | 0.55% | -7.14% | -8.78% |11.05% | -3.74% | 10.30% | -1.64% | -6.23% | -6.97% |10.09% |-11.14%| 15.78% | -1.43%
-1.79% | 5.74% |-8.42% | 2.75% | 1.87% -8.07% | 0.24% | -3.83% | -0.36% | 14.34% -7.16% | 2.05% |-4.79% | -7.76% | 19.82%
-2.66% | -9.00% | 4.16% | 4.74% | 2.22% | 0.61% | -8.94% |-14.50% | 8.75% | 1.63% | 14.69% | -1.58% | -8.03% |-12.69% | 7.79% | -5.77% | 20.17% | -1.37%
-0.80% | 0.77% | 3.59% |-1.27% | -2.54% | 0.33% | -7.08% | -4.73% | 8.18% | -4.38% | 9.93% |-1.86%| -6.17% | -2.92% | 7.22% |-11.78%| 15.41% | -1.65%
1.24% | -1.67% | 3.17% | 5.25% | -9.26% | 1.34% | -5.04% | -7.17% | 7.76% | 2.14% | 3.21% |-0.85% | -4.13% | -5.36% | 6.80% | -5.26% | 8.69% | -0.64%
4 : 1.49% | -1.71% [11.06% | -9.14% | -4.52% | 2.89% | -4.79% | -7.21% |165.66% |-12.25%| 7.95% | 0.70% | -3.88% | -5.40% |14.69%|-19.65%| 13.43% | 0.91%
J A A A 1.08% | 1.29% |-8.36% | 5.34% | -0.01% | 0.72% | -5.20% | -4.21% | -3.77% | 2.23% | 12.46% | -1.47% | -4.29% | -2.40% | -4.73% | -5.17% | 17.94% | -1.26%
A RARTHBAIC S 5.83% | 4.50% |-10.41%]12.01%|-14.68% | 2.83% | -0.45% | -1.00% | -5.82% | 8.90% | -2.21% | 0.64% | 0.46% | 0.81% |-6.78% | 1.50% | 3.27% | 0.85%
FE LIS S E %A 2.38% | 4.27% |-3.03% | 8.70% |-12.18% -3.90% | -1.23% | 1.56% | 5.59% | 0.29% -2.99% | 0.58% | 0.60% |-1.81% | 5.77%
AL AA 2.15% | 559% | 7.62% | -6.64% |-10.47% | 1.82% | -4.13% | 0.09% |12.21%]-9.75% | 2.00% |-0.37%| -3.22% | 1.90% |11.25%|-17.15%| 7.48% |-0.16%
R bRl A R 461% | -2.64% | -0.97% | -0.78% | -0.07% -1.67% | -8.14% | 3.62% | -3.89% | 12.40% 0.76% | -6.33% | 2.66% |-11.29%| 17.88%
A é!m;ﬁ Mv 0.98% | 0.73% |-1.77% | -2.69% | 2.85% |-0.083%| -5.30% | -4.77% | 2.82% | -5.80% | 15.32% | -2.22% | -4.39% | -2.96% | 1.86% |-13.20%| 20.80% | -2.01%
4.84% | 2.89% |-1.54% |-1.53% | -5.78% | 1.17% | -1.44% | -2.61% | 3.05% | -4.64% | 6.69% |-1.02% | -0.53% | -0.80% | 2.09% [-12.04%| 12.17% | -0.81%
B 7.89% | 1.42% |-0.90% | 8.81% |-19.76% | 2.61% | 1.61% | -4.08% | 3.69% | 5.70% | -7.29% | 0.42% | 2.52% | -2.27% | 2.73% | -1.70% | -1.81% | 0.63%
F EF 1’%‘*15._/\‘}]A 5.68% | 4.89% |-0.65% | 6.62% | -5.30% | 0.19% | -11.96% | -0.61% | 3.94% | 351% | 7.17% |-2.00% | -11.05% | 1.20% | 2.98% | -3.89% | 12.65% | -1.79%
IR FAA I FBA 7.80% | -0.17% | 0.35% | 3.66% |-13.74% | 2.17% | 1.52% | -5.67% | 4.94% | 0.55% | -1.27% |-0.02% | 2.43% | -3.86% | 3.98% | -6.85% | 4.21% | 0.19%
akfy ikt b Fk3 A | 6.26% | 7.33% | -0.08% | 2.53% |-18.99% | 3.01% | -0.02% | 1.83% | 4.51% | -0.58% | 6.52% | 0.82% | 0.89% | 3.64% | 3.55% | -7.98% | -1.04% | 1.03%
FIRK MBI T Fk = AF | -2.02% | 3.32% | 3.60% | 2.62% | -8.31% | 0.85% | -8.30% | -2.18% | 8.19% | -0.49% | 4.16% |-1.34% | -7.39% | -0.37% | 7.23% | -7.89% | 9.64% |-1.13%
e q g kat Fk3n e | 0.54% | 0.65% | 3.20% | 1.06% | -6.49% | 1.11% | -5.74% | -4.85% | 7.79% | -2.05% | 5.98% |-1.08% | -4.83% | -3.04% | 6.83% | -9.45% | 11.46% | -0.87%
‘ -2.90% | -2.87% | 3.51% |-2.93% | 5.34% -9.18% | -8.37% | 8.10% | -6.04% | 17.81% -8.27% | -6.56% | 7.14% |-13.44%| 23.29%
TARIHIE kAT A 153% | 9.20% |-8.25% |15.24%]-20.02% | 2.37% | -4.75% | 3.70% | -3.66% [12.13%| -7.55% | 0.18% | -3.84% | 551% |-4.62% | 4.73% | -2.07% | 0.39%
R R R AT A 3.64% | 2.38% | 0.06% | 7.77% |-16.89% | 8.12% | -2.64% | -3.12% | 4.65% | 4.66% | -4.42% | 0.93% | -1.73% | -1.31% | 3.69% | -2.74% | 1.06% | 1.14%
b AR b R4 AA 9.72% | 3.36% | 0.43% | -2.29% | -11.92% | 0.78% | 3.44% | -2.14% | 5.02% | -5.40% | 0.55% |-1.41% | 4.35% | -0.33% | 4.06% |-12.80%| 6.03% | -1.20%
FARR: Wind, FFRHHER, BBIERHTAT
FARETT 2021 F £ 2023 F 4 X NFET b R0 T b FABFEE LA

F A RAE, ART R B B F R E 350%-450% X 19 %5, FARE
2 400%tG K, Hif 3F R AT, 22 BERNRE = % E@M KA E, TAE
& F 2 A RS RERE LRGBS LY I REK ER, W B Rk R

W 5-5b ik E XX 5 6913 BAR B ok 42 # BA



,\
)

D vALh T2 5

HAITONG

AR Ao FARELS

FaiFERRG, HFRBADEZNTR, 122021 F R & F FHGHF R YL FH
KT, fo e M TH AT A 03 F RN AR 3K, 2023 4 B FF 04 - F R ALA 77.63%.

RT2ETHPHRARALEHBFE (%, 2021H1-2023H2)

R AR £ oA 2021H1 2021H2 2022H1 2022H2 2023H1 2023H2
000414.0F xR R A 140.89 156.75 232.96 345.60 186.45 163.33
000585.0F St £4) A 224.00 378.20 398.10 783.90 555.16 396.88
000667.0F TATRE A A 519.39 210.37 112.58 500.13 764.66 271.26
000753.0F Sz FAstt A 262.25 581.29 418.84 453.33 309.68 278.53
000762.0F LG AT IR R A 145.67 204.20 165.63 400.00 139.39 207.03
000844.0F &) 7 4TI B Rk 290.40 188.06 410.84 280.25 149.67 485.45
000992.0F TR o A 492.85 470.55 205.58 440.75 257.42 477.85
001073.0F S RAIH TR 399.10 218.21 102.54 97.58 209.46 664.97
001641.0F #% K% A 458.97 512.08 658.67 265.37 261.69 438.64
001791.0F KA #E A 2869.19 228.97 16.88 325.14 757.23 547.42
002224.0F o 4 5k B R 400.90 479.21 566.36 536.38 393.00 232.17
002804.0F A8 B AR T S AT 303.16 300.08 105.79 132.28 77.63 138.30
005280.0F AL T Rk 2T A 611.19 1158.89 2339.31 1024.53 557.81 468.34
008831.0F g BB A 197.97 232.79 422.09 421.45 581.67 804.25
008835.0F S EFT AR ZAA A 158.43 126.78 198.79 221.06 499.19 185.45
008838.0F FEIRBAAT o Fs A 1179.96 584.34 803.98 752.43 778.52 1084.20
008848.0F o BRAT b xt o Rk 3 AN R 187.01 328.29 376.53 475.08 605.44 907.79
008851.0F FIREIR B Fk = A A 228.19 287.35 887.97 881.32 458.62 735.39
008856.0F e 7 Rt Kok 3 AN A R 561.86 356.74 628.69 493.92 279.36 267.77
008895.0F W 7 ZAZ FAAT A R 169.64 206.43 315.00 279.96 169.40 86.98
010668.0F TRk A 442.30 171.48 409.70 350.49 329.72 313.16
519062.0F HE AT Rzt A 212.89 254.64 346.41 478.57 382.26 571.24
860010.0F KT Rk 6 A A A 657.66 793.27 611.99 547.85 544.90 722.02

483.21 366.48 466.75 455.97 402.10 454.28

PR RIR: Wind, FAEBEHER, HBIEAFR AT
#FEAK: Max(PREHEANEZRALH, WML B K SHEA L)/ Average(X 1] A 152 T 44)

217 HmHEFL

AFEMNB AT NFR TG HEEESMFAFCHHIE. £ LR FRETT ¥
BN, HIRKR ZREIEIT GRIEEE, AER AT TEARALARE £ AP
BHRFBRRKEELTBE, BTTHFHEAEREFEARKREFCHER, B
5 RATT M A RIFAI TR B A5, Jo) B3tk B4, FIRGATILE Kok An
oK PR Rk 2023 FF R AL AT 20%, AN A EFERAITT
40%.

RMHER =TT EEFH AN, RO firritt Z2A T4, R4
Al EAr, AT RN ARG AR, REET Bft. RATZERBEMEE
Rhft. ATE T TAAZ], KIHMAET 3+ M Rog N TR W R AT 0 L2K
T F T AAA) R4, A AL AEA2 K, BARY, KIH5 &0 AR FHRS
MELE RS RBBIETHER - HKAEWER, RERZETARBU—ZHAHRE
B, A FRBREZSHNLEANRE.

4 s 2S5 4015 AR Ao A 7 9
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N/ HAITONG EAME e+ ARELT
ABAETHTHREERASRFLH/AFFL4AH (2021H2-2023H2)
2021H2 2022H2 2023H2
A | THMR | AR ;;;ﬁ AL | TR | AR ; ;";ﬂr Bkt | TR | AR ;ﬁ;ﬁ
o (%) LEc I o (%) Fsl | gwsl |0 (%) | Fs | Fwm 70
B is F %A 0.75 0.00% | 0.00% |100.00% | 7.97 4.88% |.95.10% || 99.98% | 14.60 | 1.26% [.98.71% | 99.97%
EEA A EHIA 0.84 0.00% | 0.00% |100.00% | 4.73 4.49% |19551% || 100.00% | 2.52 8.76% [181.24% | 100.00%
T BT IEA 5.64 0.00% |100.00% | 100.00% || 5.18 0.00% [1400.00% | 100.00% | 14.39 [B64.99% | 85.01% |100.00%
% FAAA 6.20 0.00% _[[100.00% | 100.00% | 5.76 0.00% [199.96% | 99.96% || 582 | 1.56% [198.44% |100.00%
LG st ARsA | 1878 |114.48% [140,97% | 55.45% | 30.36 | 1.60% |65.96% | 67.56% | 17.20 | 0.72% |L64.59% | 65.30%
b7 st i R 0.00 0.03 |[H00.00% | 0.00% [100.00% | 0.14 [H00.00% | 0.00% |100.00%
SR A 43.70 48.35% |100.00% | 4.82 0.00% |1100.02% | 100.02% | 1.15 0.00% _[1100.00% | 100.00%
e BT FAIE 0.00 0.01 _[M00.00% | 0.00% |100.00% | 0.00
FELKE S FBA [ 001 0.00% | 100.00% | 0.05 0.00% | 0.00% |100.00% | 0.19 100% | 0.00% |100.00%
KA AA 0.00 0.00% | 0.00% | 0.00 0.00
o o g 1 A R 21,70 0.00% [100.00% | 0.00 0.00
e Bt 38 B AT o 0.00 0.00 0.00
M AEZFA || 3.69 0.10% [199.90% | 100.00% | 5.55 6% 146.34% [100.00% | 9.32 1.18% [198.81% | 99.99%
B iEE A FA 6.88 0.00% _[1100.00% | 100.00% | 2.26 0.39% |199.61% | 100.00% |  6.64 1.50% | 76.38% | 77.88%
BEEAA R =/ AA 299 0.00% _|1100.00% | 100.00% | 3.08 0.08% |199.92% | 100.00% | 5.17 0.11% [199.95% | 100.06%
I E A A EBA 0.15 Fo.oo% 0.00% | 100.00% | 0.09 0.00% | 0.00% |100.00% | 0.00
Pakfy ik at b o34 A E4  0.00 8.38  [H00.00% | 0.00% [100.00% | 0.08 [H00.00%| 0.00% |100.00%
)\]ﬁkmgﬂtﬂf‘?fiﬂ& 4| 0.00 0.01 [H00.00% | 0.00% [100.00% | 0.02 [H00.00% | 0.00% [100.00%
¥4 003 0.00% | 0.00% [100.00%| 0.02 [H00.00% | 0.00% [100.00% | 0.00 [F00.00% | 0.00% |100.00%
P FE R bR || 6.88 7.07% |172.93% |100.00% | | 9.46 88% |154.12% |100.00% | 22:36 |B8.56% | 26.44% |100.00%
TARBASAREAT A 0.00 0.00 16.56  |143/07% | 56.93% |100.00%
g AR R 3.59 0.00% _|1100.00% | 100.00% | 5.09 | 0.49% [199.51% | 100.00% | 4.68 | 2.34% |.97.66% || 100.00%
b A P st Fos64 A AL 20.81 0.84% | 20.14% | 99.98% | 19.94 0.39% | 16.33% | 66.72% | 46.28 9.05% |.78.81% | 97.87%
B 6.20 44.95% | 46.55% | 9150% | 4.90 | 45.36% | 51.18% | 96.54% | 7.27 | 40.45% | 56.28% | 96.73%
FAK R Wind, #EBIEABR AT

218 KEEHREFL

BRI HIRHE LR, BRFLTELY, DETHYTPHERTLHZTLEHLE
%%*Ef¢3m&ﬁ%ﬁi,*f@@.EA%%$%¢i %R ERE S kinE
.;g 2R Km0 S, RS LS PR 300 RIS N E A RE, F—F @RE

A PR 300 X A8 BB 69 ME K R AR FAK, 3t R AN AA R LG, RiEFEZ O L,
LR E A F4E 50042 F4E 1000 B35 B _Ee Be B HIA Brdghe, RATIAA X
&ﬁ%/%ﬁﬁ&%%ﬁATaﬁﬁzm%%,%%%%%Am%ﬁﬁiw w&#m
500 #= P 4E 1000 £ AW WEKIEAAPTEMA X, B WAL TIZHAE T T HEBNT
HLLEIF. IC. IM Ee9ferb 53] & 46.16%. 19.24%F= 34.44%,  IH éé#%/@m%?r

VA w3t

BI3AETHPHRRBALBRIIRETHL (RE 2023 %K)

— IE 50/ 45 4 + iE 1000/% 4§ HA 9%

100%
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— i K 3004 7 # £ 5000% 45 2 5
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ﬂ

2014Q3
2014Q4
2015Q1
2015Q2
2015Q3
2015Q4
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2016Q2
2016Q3
2016Q4
2017Q1
2017Q2
2017Q3
2017Q4
2018Q1
2018Q2
2018Q3
2018Q4
201901
2019Q2
2019Q3
2019Q4
2020Q1
2020Q2
202003
2020Q4
2021Q1
2021Q2
2021Q3
2021Q4
2022Q1
2022Q2
202203
2022Q4
2023Q1
2023Q2
2023Q3
2023Q4

23

FARIR: Wind, #BIEAAR 5T

—HELT, R —R4IE, T LAGFEONRRRZ B HEARNR S, 25
AHERALY. RALGY ., AF LN FRFLY., AR EHA REH RO E A RE,
NEELEMEOTHAL AL AHFLEFLY, ﬁ%Aﬁ£%%E£wﬁﬂﬁmm,ﬁﬁ
VYRERAFRKRESY. 7, 2023 F —_FE=FF, AEZERERAFRKELY
WA BA B L AT, Wit 2023#@?}?{&*‘tb{5‘]5§7ﬁ_5ﬂ;m‘f‘—

VAR ZERESHNAEZHIRS, B4, LR BN FRERANFAXNK IA
f]&ﬂ:‘éﬁ 7*’]1\,’1/]5 ﬁfmuﬁ“‘iéﬁ&‘j(!b&m, I%:‘J)E]/\y]fuflij\y]ﬁﬁmuﬁﬁ i/fi/fij\”ﬁb
FARAFKRELY.

4556 B i E X5 915 B TE AR # 9
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HAITONG

Aemr AeFARE18

Lok, RAZFEXERGZ ST, B4R ZHF® AL AH IR, FEKEF
HKEEHRTEFAALSALSAHYXEAFNER, X—REZERERALA. KAF
LE=ZRAOANRE B EELFRAAT R, BALZERET RENAELY, £
Fr AR BB B K2 8= 0 T fe 2 @ I 4R & 49 2 £

B, AL R LS B R IANE KA A AR, s TFEAAELZLER T MK —HH /L
BB FREE ERGSHAMEIA KB ALTE H— N Tk dF, TLRBRT A
TAINBRLE 2 FEERETAARRKRELAHYGIAE LG RE.

FANFEEEZMFCEMELHNPR —TX R, AHTRLELRST NG T
K EZOGEOTIR st hane kA F AT K Frh, Reg@Eiafistktazi e,
TR LB, B IMEAF—RAGA, Fo A T e ARG AR B R, B
MERX—REAHARES — RS, At —FRRBE LA,

HUAETHFTHERRALRBBERESLHBREFIL (KE 2023 FK)

LA+EF KA +RF 4 AeY RAEY) o i 5502 KELY

- 100%
L 90%
L 80%
L 70%
L 60%
- 50%
F 40%
L 30%
 20%
F 10%
F 0%

100% 4
90% A
80% 4
70% A
60% -+
50% -
40% 4
30% A
20% -
10% A

0% += T T

FoH IR Wind, #@IEAHFR AT
22 AE T ¥ HREXE

221 AL

B A WA b 5E, RE 2020 F R, PEAEAFEALSERIEY 43 T L,
AFRELS (LAZNAE) 0 ER &, AL 80%4 = & P e X — Kok,
fr B BALE B R IEAE R AL T 5%, & TEERF S0k bk, mfssk
T3P R e 2020 SF R B btk #4904 2.34%, 18R LR R A AU ATIHE, 2020
FRAE T E MR R PAEY 1005.71 124, & FHAT B 34 i Lk K1F 2024 A
R T A% AL b, BRI 5 bR T A 0 R b
8 B IAR 4R 2020 SF 1R #FF R, LR 2024 F 2 A RiGA R Ao B AR 5.52 7 1L
HATM A, A5 BT AR AT AL T 9 R AL LY 4 1291.68 10T, HAMALZ KT
INFEE A

B 152020 A F AL RRMESH (K ZE 2020 £ /&)

FRME, 1.72%  FHHIE5H, 0.85%
AL, 1.85% BAIRE, 0.74%

W i, 2.34%
H AR5 %, 2.74%
FOF/MOM, 3.08%
% %, 3.34%
Ao, 5.00%

MR, 78.33%

FTA R A Ltha, HBIELFTHT

4 s 2S5 4015 AR Ao A 7 9
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AR AeFRMREL

B

AL FIK A EATIH LR A, 2010 @k A FoiP iR 300 RABHGHIE B S, BETFTH
F MR SR AR P, 2015 AT, TR RAE THEFHLATE S e E S, W
B b S R ATHCE Bk — E AR 10%. 124 2015 FRRASHN ZRE, TH PR
WEE St RATH EIRETEE 3% AL, 20185, B ERATY LA ZERS, T
5 PR R AT Bt X EE S, 2023 4, MEF AR KK ZREFEE, FHF
MR N A BT R A, EAAT Bk R A FRIEZ R, RELSGEATHE
AL EARILKAT = St A4, M R AEARILA 2 R R AL AL, mA SR TIRA X3 2
F @R ENHA., b, FAEEASRATHELTRAFLER DAL ITHE L, EHRERL
ThEBEFE—TIRE.

BAleRFEREIRBELTHERL (R, RE 2023 %K)

w— TP R (24 ) MR (A5 — T3 Y R b Ll (4 A
35000 - - 14%

30000 A F 12%

25000 - - 10%

20000 - - 8%

15000 A I 6%

10000 4 L 4%
L 29%
481 421 f534 [geo1 319 1
L 0%

5000 A

0

2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023

Fob kR FARHEHER , B AE SRR T
222 REFLREBEXRHEL

R AU RO A B A 64 B R B Rl 4548, {248 2010 SFafod T RE#E, B AR E
R EL R, 2H5CEMT ZR%ER, BIRERA, SRR FHmE, ik
FoBAENEH B F 224 FIRF G EME T, 2016 55 5 F B8R X HMEUR A Rk
AT, {2t N 2020 F, KA T HIAIEL RIEK, I AR e AL L R E) 2
B RE, THEATLEAIZ R W T HE, B AR BI04 Bk FRR R R TR

h=4

A

4 1.0 A& (2016 87 ). ESILEB LI, NEERAKS HLH4E
%% B TARR L, AR R B T e XAR AR 9 R, EX—ERER T H
F b R AR AL, AR KA Y RIRAE AR AR, BB AT R AR PRI BT A
I, RPN FZA L 2T ARBRETHFL, mALRZAL T ETLBEENET.

=16 2.0 WK (2017-2019 4 ). 2016 /5, MA S TH LEBAKEFE B
ARREIG Ao, —F @, FROETOMGFEMZ LA, @ EFRARERIER T, 5—
7 E, &P AR SR AR 6 E AR A BR A, AR e AR B A A
EEREHRET 25092 R, mAATEFRETULAREER, WA THHEES
F X, BFOMGE LA, BT ARE 40 R 6 RAA B T3 A0 R FOK 5 6948 T 1.
MASMBTHEA, AX—WNE, AEREEMENE TORMZEADEK, I
b Rk PRI E T S, EXHr @, BASRBGZHPL, —LEREALTFRT
BEABTEANGAHIRH A%, AR (TH0) HATHMR H A E FRFIKLA .

16 308K (2020 F 24 ). ARETHRH MR GHF LT, HERBH RS
W EiEEBRBR R SR, E4 AT 2019. 2020 4 L& WHAE L X3 K5, k
HAEEAMNE RIS ERM T, FMARIER TR E ., £X—H
B, — 7 &, FEABTEHFAF TG F XA R KL BINAEL, H—F
&, EALF IR BN T 6 FikAe B3R60 TR AR SZMEN R T4
FERBE AR T, ML LR LRGAT L EZLA g fedE L4, RetLf
AR B THIBE P IERIEGG S . i, EAAOHE. RS GHPIITRY,
ALK RREARAA LARZI,

T ol 3k I LB 694% B I E Fa ik A2 B )
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HAITONG

B 17 A F R s R AR

> P EMRE

> RN E T B A, &
B FAE B Ao A AL T
7 ¥R — A

Z161.00 4K F1e3.085 X,
(2016447 ) (20204 £4)

12,00 4% !
(2017-2019 )

> PIRAZS > b H AT A IR A
> MRS BT A, R EELS
KL B FmL, T 2UTET AT Rk Ao B iR Y| T 4R £
1RAEF 4 £ PEE LT TS5
X —MRERTARLAER > AT Sk AR R A T A
AERRGAF, REAED E LR 5 BARA A KL

A EITEFM BT 69155

Fort kR ERIEABT R PTEE

3. AFAERT 3 MR A e AR

BARRT A FAFLIE T P R AT 4R E B R —5, (2@ A HLIRA)
B FAIE. ARBLE. BARANLEELRRZEEHHEE—ZRA, 45 RH G = i
7 K ARRAF .

31 BEHRK

BRETEEBRS: AWEEEN LRE, AREAEZE RPN XL Z — 5, maTL
b ATIRE GG, B AT L ATy TR QRGN ek IR b, RS T
2015 FIE B AAH T GEAI XL ENMA R Z MR HXELE5] ), Ao Lihs
Fo il H 2T B E LA (GAeAL e akh At akalie Ak 5k 5455 ), 282
2023 FJk, oW G MR A A et o TRABR £ 2R IRAR A, AR IAE
) Gk A BRARAT o 64 75 50, MAAER A G RE B R E, B AR R ERARIEST R
K SRR T A T B .

FlERERGHBA: EREOXGH QA L, EBAE 2011 FAH6) GEAZRTA
BEBNG AT RGN FEIEFELY b, A A SRR AR B ARG R 5 Fe A
I T EAS TR . M —aR KA K A B R R R ST AR )3 K A R S
%, ZE XA, NETH PR SREE TSR TO fk, A AN
BB HATE AR RS, o BENMARLCEETAASTHRMT TO R A FIA.

32 FRmA ¥

NFEA NFALARPITORIEATE LA T, EREZRGEME, Ken
B ARAERATAT AT bt o AN B AT B B FRE B A TR A, SRR R
B SR IEIX 2k K% F5 A7 04 HATH S, AST i a hp), 2= Segat s 3572 4 23k <+
& %3k k49 80%-120%, #F AR — A ETH P HA R ELER T % —LEH S K
kA KATZEE KT EEE 0%-10%, £ % FREtfF P AR AR F LN A& &
T, B4R o),

Fo B A REAEGA NI ZANZREIRLTH, STTFHECFR G B 6k
FlEH AN, X BT R RSN BRI R T A B, EEREEY, RELE
T3 b Rk A AR T A& 5 T A EES, ATHRALE TS Ehn— ik b4
TR, R, MG EAFE A NREZER FRT EGRIEHE, BT Wt om .
b BRI, A4t RAGIZ B S U — 2 0 4], R IRF AT EE R 4

T ol 3k I LB 694% B I E Fa ik A2 B )
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RIEf, RTHKRE S QRIIKE.
33 HHR%

BFiEeg X Al FFEARZENIMEAR BT AHE, FEASNTREG KA
Fofs T M A HHER, MENSIEQRIRES, THE FLE GRALE T T,
BE 95 BT A AL B, RIS EE R 2 PR K. mAFREAEETHK
KOERGHR LB —Z %, BRI, AEALS AARAMARARLERE
B FeF AAF. Rit, ZA11A A, Rb RN B FEREAKGE T HH — 285 R,
FNEAF LG RALETREE S, B5ENMELRTEAEUMRERALKE, 28Rk
#, mARE BT d T A5 9 HE B R ] K AT ARE R L 4R SRR, AR A
KAEEFZRGAZHRK. FEITERMELR T RHMRM, HILFAEfFRILSE
LERKT B FARANB, A TR I, FHFLERE AR 61 b +
Fm— AR EFAT ARBEET, MAREEETHEIT R BN Rk, ARIABF K
TSR K B .

BIER ABFFRLE, ERGTFARZEAELAENATHEAE—TRA, AKH
BFLEACETOMEIIR, KEHNFALNFERAMTF FE 3204208, if =
FPYBY 92 hE A, MEZVENEATFTAZNARERLLRTFRLRE S, KZ 4L
SRR ER NS FERAEIOZU L, MBI RESRTFED S,

3.4 £ R4 4E

F R ERE: AT BRI ERA, MR T PR TR AR
oy BT T ARAEI, S8 HAZANAIFARSAA WG T F LM, mAsdk
xRk P W B AEE AR —FRE KRG EL, AL e IR A B AR,
5 IR, K % AT 5 ROR T R B B E—RRHE, T R AR
ER AR EE, BRAFEEEFFRE. FOHEF 7 @E AL AT E K.

FEFBELGERM: ABCERA, BATH AR T HR R ROREEE,
% % 7 0.8%-1.5%/4F, s3SI TICIR 1.0%-1.5%4 % 32 % ob, £ARIR—TH
A GOARE , B F b SR BN 69 FR KT R 20% A A, shol, ALEOE A R AN iR X
FFEL, BN S ETRERE T RFLGTR T X, EZHRALET, £
—F Moy ERGEZH KA E R R REZ KAk,

FELERE: REEALELR FAEAERERNELERL, R AFEA AN E A
MR E , AR A AR TR SR G Ao 2T 2R, M ALK
BREGZENAEXANARH A AFLEF TN, F o, REMEERE TR ERIEL S
49 T e E AL AR X, fE IR AR 49U T, R AR I ST A A R4S T bk AL,
Mo AR Z AN e AR R

35 FRENAN

TRENGEF B SR FEERN AT AR AL ARARIINERE, B3 T4
A, FAEFREFTELEH, F4408TH TR TR—TRBEE, I, 214
A EEETFEREE, N NHATFE LT RGEHIZEE ARE AR, JLFHA 6
FRENRLHY A TR L ., maE RS RGEMLE R KR, BT ZHHE K
I, K SBNFEALAREZEEREREKANE N RK, ALK ENELSL
LA L AR N, EAENE EERE R EEANG T RANBRA LT,

BN RN @, AFLFRZE 6 ZFEAN AT K, TILF R AEE A
B SN AR K G AR R B T

4 s 2S5 4015 AR Ao A 7 9
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3.6 AN B8

AFEAE: AT OASHARGAZEAERT, BRY KEZURB+H TIHRY
XA L, HFH G ALAT AR, R 23 9= XA AT 3G A0 B AR5 18 69 B &
B, BARHRZHATRG.

FoERA A LR EE S AT W EF A AL, KR EALR LRI
+AR BHELELSAF AT AEAKR., —F @, REASAIFEEHRENFTXRIITARZ
KRB GME, F—Fd, BELESLNGT S ST, EEAHRIRESE
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