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gk TAZ 2 2P

e eFsnd, ITARETER T K—
Fl4k 2024 59 A 6 H

> EWIRME: EM Logit {AFE T %

IR X HE 202459 A 68, BHKEFMHSE LT, ARFILEBIESET T, IR

A SE S0 Sk, B d 52 Logit FMMES b0 )
;ifgffi zngfeﬁﬂgsi Ya)ig%.ifé;@ & FHHMBE R Logit MM{AA 0.074 ([0, 11 AR E), £ R85 0.131,
2 (ETF 7 %o Ak 50 1% 2024, 08. 26 ARHETH, AMEATHLAERA,

> PAFAK2.0: TABHL TR

AT ABEFAMAEA 2.161, KRBT AEAMAEE LB g gar =947k
HRAT, AL T, ES A Y, XA ERNMEE EE B 5 L&A = a9 470k A 58
B, A T E

> LM KRB TARBRSEEH AT S

A REHEAR MRS R4 ([0, 1]ERRMA) R A Z2-FA4EE, AR TAMEE
HHITT . MEMRTeFl s LA, PR 300 H KA KENERR DR
F *4E 1000 S FAZ o

> TARBEHES: F5HmE kK

BRE20245F9 8 6 H, m#ITAEBENEFTH-0.2, KATEREZESTATIANAS
H#4HE0.6, RE2AXH A RED%E, BiTC2#gT LES,

> ZHEBFHER: 26EF

BAT EMFXBE T, PATAEFLETT, FTAALLTH LAKME K%
BHREEZLNH S TE5; RASRSEABHESTHAETES (0) .

> ﬂ%mﬁ~ﬁﬂ%%kﬁﬁ%

(=

AR, AELE, PUELEAMARNCEMERTFMESZANAES. RT—H
KIEZFTAHA, #%ii_%hﬁaﬁkﬁ AREMEBFREARE T A1, BEGeRE
KM,

>  ATdeEshas: wF, RAT. RRRE AE4 k. RERKL
9 A AT b el B A S F A2, 24%, BB R TS 4T 3SR B N -3. 81%, A8
BA-1.57%. PR B F 33047 W IE TR0 5 A -3, 29%, ABEH-1. 05%.

> BBRRTEE: ARAFIE-0.27%
A FRAAMRIM 7K 300, FHE 500, FHE 1000 Fo b iE 4G HIERA S A
JAFIE A A 0.58%, 1.36%, —0.27%F= 0.49%, A<F kAT H S A A
7.13%, 10.74%. 8.46%F= 11.21%, 2016 & E4 R+ FALE > H A 348. 71%.
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I*ﬁ? AR T: BUBEALERARNG, 15860048 5%, RMREREN. THAELED AT
\ R, BAE M, 4R AL ARIE A RO, R B AR A e R K
PaEED S R Ao 41 B AR U R
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B % 36: ik 500 3 HE RS A RIZ (L4 PIE 500 3538 5%, FIE 500; & 4h:
A B T ) o 25
Bk 37: PIiES00 £EETF, FGRAAIT . oo 26
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GUOLIAN SEGCURITIES

a

1. BB : HE TR, &TH L4z K3
11 ENEE®R

MEBAT PR, KenfF, F R, FERKRARCE BAE R L & Z NI BLIEAT
K&,

B&1: EAFREEAR

BHBRMRENME | R KA RICR &K = H Lk PMI v ES

wirmposmmE A | JP0ER g L gmarsss 8| 0 R g
suipo: 3471 | A | PRSP LR, s A | otk sigien |l
R-007 H 2%%;';;?%’% H M1: [ H HA: #iligkpMr A
A H | ARGCEEE| H V2! ik [ [

FARR: wind, BEIRIERF TR
124 A EZEMETET AL

ME224F9 A 68, Bl ERE LT, ARTICERUUALETIT,

B%2: RAFREE (FRALE) SRTLRYREK

%A TE (20245_"0{85_30) w®EFE @ BUE AR BHAEREK
HRAT I3 S R 0. 067 0. 038 -0. 028 ! § 0.118
. SHIBOR: 31 H 0. 499 0. 658 0. 159 * 1.784
R-007 0. 422 0. 462 0. 041 * 1. 229
L4 391 [ 3 B0 i 2 2 -0.328  -0.262 0. 066 ! 0. 585
PV 3/5/104F 1 ] 5 2 #AU 7 2 0.161 0.185 0. 024 * 0. 442
2/ LOEHAZE A B AN 25 2% 0. 853 0.714 -0. 139 X X 1.674
b3 YNGR e S 0. 201 0. 191 -0. 010 $ 0. 350
FhEh E AR R -0. 253 -0. 265 -0.011 ! § -0. 689
fEFRIZE: Al 0. 343 -0. 423 0. 081 ! § -1. 660
= H -
MI: [RILL 1. 501 1. 496 -0. 005 : X 4.015
M2: [FLL 0.031 0. 049 0.018 !} 0.163
SRR3R S PMI: 3710 faecyr i AT e -3.628 -3.712 -0. 084 $ -5.995
BRTGIX : dillig Ik PMI 0.918 0. 867 -0. 051 : X 1.479
BN EBEL & HA: i PuT -1. 403 1. 441 -0. 037 ! § -2.349
EE: TSMiiELPMT 1. 401 1. 396 -0. 004 ! § 2. 498

TR R wind, BEFEIEHRGF 0T
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GUOLIAN SEGCURITIES

a

1.3 % #7 Logit 7 £

FEAKES FAFRMALA R # Logit MMAAR 0.074, EA KAEH 0.131, EUFR
3% Logit %4k % 26 Mh.

B£3: £MLlogit HA K AL

2024/7/31 2024/8/31 2024/9/6
E M Log it FAMAE 0.131 0. 082 0.074
FARIR: wind, BERRIERH AT

EW Logit A2 AH L FRMAE, B8] X 8] 2017 F1 A1 HE 2024 59 A 6 B :

Bk4: R Logit KA L MAME

— W logi tEEA FMME

1.200 +
1.000 +

0.800 ~

A T 1 U T T T
0.400 \/

0.200 ~

FA R wind, EIFRIERIF R
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GUOLIAN SEGCURITIES

a

2. PALFAK2.0: FAHBREFLETH
AT F A A O

N

—ATLBINE F R N BRERNFTT RS EAE, BAE AN
£ BB R AGMAEG £ Fo KAV 8] 6938 B 1 SLBEAT A 4 TR 09 38 IR X &
5, FRFMF RAAL RN ET LS, RGBTz 28 L ey lAm AR
DA BEAT S 4% L EAR T AR o AAVEIT AT & Bk 3T b A AR @ 47 %)

§n Tk

&®

& AT EUEER G, B3R E TR,
& TS AT S AAR AR, B TR IR0 E R ARAR
& TH—BFLOFARLEIZESR.

22 F AR AHE 2.0 &%

FRETLTAIHKZE, FH LIERHED ST LTARE, R TS
TlhEAAEHEmAT LIERFNH T AI5402.0

BAS: RAUABH 2. 0—4HAHMAREAY KAKN 1L

|

xxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxxx

i N
@@##M$®@@@§@@&@@@@$@§ @ “&&@&ﬁ#@@@é*&&&@#ﬁ@&@&@

KA EB: wind, EIFREHRFLITER
WE 202459 A 6 8, LSTFAIHKN 2161, ABHAL LB IEHI LS
AT,
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GUOLIAN SEGCURITIES

B&6: FAFALA-REMA

N A A4
rE RHE | (2024.8.31) (2024.7.31)

= A45$2.0 2.161 2.195 3.572

FARR: wind, BEIBRIERH AT

23 T LkEAE—%
HE 2024 F9 A 6 B, 547 2 ML AT = 6947 ARk B ok i35 B K AP AR Ak |
BB B B ABETAMAE Z 6947 WARR A RAK ik & AR5k, HE#%.

KB = A ERAER LB B o ig g a9 T A4RAT, A T, EHH4 M, =&
JE MR & B B o tb e AT SR04k A 3B B, A E . T EAL.

BAT7: 247X AHMEHAAE

ATk F AARSFME (%) e EATHFSE (%) (H4h)

100
80
60
40
L]
L]
N .
20 L[] . ° L]
L] L]
. e .

0 e L . I....!' . . o o ?

A A LA HED e H P 2D H e bR W T oSG REL M s s xR

she w8 ‘5*“131’5%F%i*%?e{%@)@{%ﬁﬁi’wv‘ﬁk‘ﬂ%ﬁﬁﬂﬁfﬂttﬁfiﬂ%#lwﬁii@i‘%a’ﬁﬁi‘

W e ol PRI LRI Fe TITRE Kol wmgw = om0 »H  F ¥
20 g5 M XREaKE EHET & IHER wE W B a R 2

% < E ® 2

2
-40 L] =
-60
L N )

-80
=100

FA KR wind, BEERIEFRA AL
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GUOLIAN SEGCURITIES

a

3. 1 EH): B OATE SR A5 A A R B

3.1 PR 25 44 WIS %) @ 46 AT

AAEAE R @ M BB B A BCR B W R A= M EGR AT 2@ & 50 A 48
SR LEA AL

B £8: MALEHALL S

24 X & % & F X
fE18 BF 55 & 4 3 K55 TR 542 R A9 48
R 3 A0 ERP (ep—rf: 7 2 48] Hmk F- — 5 58 A A1 F) 233 554 AT A b9 5542 3¢
DEES 50 B ik 3 F 12 14 K55 B 4k o4
A TE B by iR 8 TR T A A i KB o BT AL o4 S
25 A R [ 5 v [&] 55 AAR e

FA KRR : wind, EBIEFRA LA

32 AR & AR BEH AT T 5

A BEAR AT 2 2 ([0 1R RUA) R B Z-FA2E 8, AB & T LA
B3R PTT M. ALEMNIe A 3 F R A, AP R 300 HREK K EMEARRIE 7K
FF4E 1000 ) &A%

B£9: &FABMMALEMRE TR

A 4 & BE  RREH EKHE RAHE | BHRNE

A4 0. 007 0. 002 0.434 0. 140 0.169
%300 0. 046 0.015 0.104 0. 070 0.160
#1500 0. 045 0.026 0. 697 0.122 0.215
*1E£1000 0. 043 0. 006 0.616 0. 149 0.219

TR wind, EIFRIERIF R

e TR, AETEABIOMEMR & T, iR XE 2015 51 A 31 B
£ 20248 A 31 H, SMNEHEMRN LI A TE:

FH LI RIRER NG E 25 9 /30
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) ERKIESS [

a

B£10: A E-&EABBMALEMRR TR

— FE300 — F4E500 — F4E1000 — FIEAIS
1200 -
1.000

0.800

0.600

0.400

0.200

FA KRR : wind, EIBKIEFRA LA HEE
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

4. TAESRERHEST: BTHmE K

FECELNE KOG EEALRET AR BT HOEETI, ATkt
PR AT MK, M B IR 5

RE 202459 A 6 B, £F P 500 RIS KA £ MR OIT A BB S R
55 H4-0.2, AR RIZSHBEAE0.6219, BwEa k@i, 758k

BE11: ETFRENRBHRERET

- 7t GRS —— R EAX s r20

0.2

I

1.5 -0.15
I I S I N CN SN IF U T N N Y N R ) n
AN N . B,'\, \\\\\\\\\ &S D» R Y S ﬁw I N
BRI A ggg @@ v$ N FRC S O S TSGR,
89 5 5 S S \\“4 Q\g\, Qﬁ'ﬁfﬁ'vm\w‘@@“@'&&&&m{"‘”
L N N D e P P PP s L S S

TR wind, EIFRIERIF R EE
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GUOLIAN SEGCURITIES

a

5. L% ZFEAR
51 . W, ‘:P)Uu\ A V9% ’} iR

ARFE R A, PAAZZH AR A 9 NRE, AR S RESHRE12% KB
IS, A A Al b SRS AT R E A A NI A SE S, AR EIE AR
LA, B T AN (ARAALAENE K69 W9 B F B0 Rk ).

B£12: =4 EXNS25FAH

o

FRAH FARIA BEEF

1-1 EAF % ¥ E A it %
1-2 BRA = & F A LT %
2-1 EAA % FAF A TiT %
2-2 FEF % L F A Tt =
3-1 EAA S AL A LT %
3-2 ROA WK & A7 =
4-1 ERF % ¥ & T4 %
4-2 FIA e T4 =
5 PR £ 4>0. 8 =
FA KR : wind, EFRIERA AT EIE
S > \=4 |=4
52 % % EFEA RHEF
BAf R FE TS, PATAEFETAT, BALKRE T S AkAL, AR =
BRI P A 4-2 RS RIFTMABH T AZITEREZTANO, LRHS T, w4
SRS EEFRETATKES (0,

B £13: $HE500 54 5 H#e Rk

i () — L — S B A (5 4a)

.WWWWMh

TR wind, BEIRIERFF T

WL R IRER A E 2 5 9 12 / 30
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GUOLIAN SEGCURITIES

SRk TAL | £ AR

@aﬁﬁu . /D%:\ %I}l ﬂ:’v

At 7.67 1L

AR A A 2023 SF 7 A VLR EAN
A6 RB&RE 76717,

A 353.99 1L, 2024 58 A 30 H £ 2024 5F 9

B&14: BTAEAR. BETFIANHE L A BRR

AR (f2)

—_— N AR R R ER AR (s £h)
600.00 -

400.00

200.00

10.00%

9.00%

8.00%

7.00%

6.00%
-200.00 5.00%
04,
-400.00 +00%
3.00%
-600.00
2.00%
-800.00
1.00%
-1,00000 L 0.00%
) o QS $H ] i o N 2y ) ™ )
8 o ) v v ~
N8 g & FF S F
S A s A A A 4
° 0 0% 0% 0 0 0> s 0 o 5 0
FA R wind, EIFRIERIF R
WAL RRER NG E Z 5 9 13 / 30



b EHEIEES SR T S
GUOLIAN SEGCURITIES
A‘P - -
7. XA E 3 AR 4F K K
7TAKDNERS: RHIFRE
HREARXEABRAIENGET:
B£15: RBHLHHETF (K &)
XX BAR 5
EMIGAR-ZFE K
B A RMAGAR-% 53 K _diff_001months
R -% F 3K _diff_005months
EALART-F HH-8
g EMARTEIRA R 4548 _ret_020days
! mel B S £-1045-8 _diff_120days
P B R B Ak A E-35-8 _diff_120days
A Fi_d iff_020days
K03
WAL RIELT AR |REE M _diff_120days
R % 7% AN _std_100days
Fr#4 £ E NE_std 080days
FARR: wind, BEIBRIERA TR
BRI —PHRIERTAH, BERARREROEIAR.
B%16: F5EEX N ECLERAFATR
pNyeAviC=)) NEefAR) —signal(fk)
1.5 - 100%
= 90%
! (s 1| s0%
N |
] || [ oo%
0 L | 50%
-05 F ’\H || 0%
o - 20%
- 10%
-15 F - 0%
Qb‘\\\m @\‘”\\b ng\“\q:b I o oF \\““\\h & N \N"\@ r&\q’\% u<\\<\
G o) Yo S oo
TR R wind, BIFEIEHRIFRPTEE
W A 3 Ty ke
o KEEHFRIEZF Y hat SHiTARENL, F—, WRELETEAR1F, 2L
i 14 / 30
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GUOLIAN SEGCURITIES

a

R PIG P A AE 51802 8] [-1,-0.5,0,0.5, 113X 5 AN 4348 k.,

o HiFS{zAm&T, KT0MNETEILTOMMNE.1E5, KEA{20.95,
J#0.05, 0.5425, K&EE420.75, & 0.25,

o PELMEHARK

o THEAHHR 201051 H 48 Z202459 A 6 B EyHFarx0k Ao,

BARAT: K D&ERFHRS, DA LAEEE

—EEHE —ANERsisE —SEks (B)

)
& S
& ) & & ®

FoH R : Wind, BEFRIERAF AT

FH LI RIRER NG E 25 15 / 30
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GUOLIAN SEGCURITIES

a

72 KMERF): fiF K

EREARXARATFOET:

B£18: BRMHRHET (RKHERF))

X X AR 5

o e A5 AR -8 I Ik
AR F A AEAR- B &4 _di ff_004months
E#ARTEEAFZCELHK-B _ret_120days
£ A AARB-F B M-8 _ret_040days
AR B i A £ 10515
AT E AT R B R R -35-1
£2E-EEKAEHLE-2%5-0 diff_020days
2 EH-Efklk s EHZ-10F-8 diff_060days
118 _diff_060days
H A E _diff_100days
B 4E A R G F AR | K& A _diff_040days
£ /1 %R N _std_060days
B3 % T3 F NE_std_120days

L 8H] %

TR wind, EREIER AL

R — R KMMEBIFREETH 1, REFRRAEE R E R KRR,

B%19: A5 KM F TR

KB (7) fEGM ()  —signal (k)
15 - 100%
- 90%

J’ - 80%
-

05 70%
“ ” - 60%
0 I | I | | | | JII 50%

- 40%
- 30%
. | - 20%
- 10%
15 - 0%
N © A o & o O > % o N © o
N o W N I G S SR CANS SN GO U
&g & & W < 2 40 o & o) 4 R,
0 S L 8 g xS 8 LU

FARR: wind, BEBRIERH LT
SRR E= 2 0e
o M B ARAEIER K% (399370.S2) / HIEM1E45%4(399371.82).

o KR BHIEFAAL, F—lLEsiTEm, AAIMEH A ME,

WEH LI ERER TG E L N 16 / 30
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GUOLIAN SEGCURITIES

o HAIRGAZARIT:
o 1%, IMAt4z 0.95, MAK&4z0.05,
e 05175, MMaAt{z0.75, AK&{z0.25,
o 145, MAt4z 0.05, AK&4z0.95,
e 05175, ME®4z 0.25, mKe4z 0.75,

o THEHANEKR%201051 A 1H8ZE2024 59/ 6 HMLFHEN,

B%&20: AKHEH) A%, S0 RAES L

—EESE —mKNERDRE —2EHE (B)

2.5 4 0.45

05 -0.15
N © N o > % N 9 > & o
S S ik S o N s s N o 5
& & q,'QO’ W wdo & & o g n;Q‘> o
S N K I\ N N N S W W W
P P P P P P 3 P P 5 ®

FoH R Wind, BEFRIERAF AT

FH LI RIRER NG E 25 17 / 30
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GUOLIAN SEGCURITIES

a

8. fTlisahiRIZ: BLEW-T., &/iT. ©RILE,
ek, REmhL

8.1 47k M A= 7 -F & I

8.1.1 /T & 3L

FiE: REF, 97 452024 F9 A1 HE202459 A30 B HH,

e FEMR 9 Ak, TEMEADEL, HF, AE, TEZOHKNA LHE
o w5, HIBHL

B&21: 2024 55 AT LK Eks %

0.02 r
0.01 H

0

-0.02

-003 -

-0.04 -

-0.05 -

-0.06 -

FA KR wind, EFRIERI TR

8.1.2 BT %A

BAVTAT et 5 B T 90 B B HATIRIZ, o T BT, L+ H LFHLE 0+
HEEY 2017 £ 4 AES, BFHRKH LT ETARLERRE (1T LAE R
2— % BT 6947 k43 B F 150 ),

FH LI RIRER NG E 25 18 / 30
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GUOLIAN SEGCURITIES

a

MA22: 2024 %% A BFRHkaEE

B F 4 A BT 5 R & xS
— BT LA E 0. 09%
ABAR TR B A) Ery -0. 32%
Jo k3 I -0. 68%
td e iE 1) -0. 48%
f&{fibeta E -0. 23%
NERAT R ) -0. 69%
R R T Er 0. 69%
PR 0 @) 0. 94%

FA KR wind, EFRIER AT EIE

202251 A2H%E2024F9 A 610, (ARKNAA, LKLAF., FLxAEHT
EOES, TAARFHIUEERAIE %,

B £23: 202201 XAk B Tl 24 %

_:I‘_ i A BT —_ A EF & E T — EmEF

-0.05 A

-0.10 A

-0.15 A

TR wind, EIFRIERIF R

8.2 40 A 4k 3% iR

8.2.1 % A AL F A543k

2024 F 9 A AR BB FA-2.24%, LHIEMRE T30 T k38R0 5 A-3. 81%,
ABF A 1. 57%, P B -F 43047 b 3 3%k 5 A -3. 29%, AZER A-1. 05%,

2023 F VAR A BN S F H-24.29%, THIEALE-11. 74%, ABE 12.55%, 5
M BRI 6. 24%, A2 30. 53%,
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GUOLIAN SEGCURITIES

G“ ) EIHELES fsk TAE| AR

B %24: T hshmAlksEE vs RAKEFE

LRI 2] B -Faah Tk o motE B F 3Tk ag AR

(5 1%) (A%
40.00%
30.53%
30.00% [
20.00%
12.55%
10.00% 6.24%

1579 -1.05%
224% ool LST% L g
-10.00% |
i -11.74%
-20.00%
-24.29%
-30.00% -
QR I & 2023F &

FA KR wind, BEFRIERI TR

8.2.2 A AT A #5418 h %
Yo FAE AT, RBIRMA S R AL & A SRR AR A B8 & A

B %25: fTesbshias A RS EAS (AR B %26: iTdesbshas A R HEA S (EHR)
— RfER  —— fResas —— AR (%) — RHMERE — kRaas ——AERER (F)
130 -~ 6.00% 1.30 4
10.00%
120 A 4.00% 120
110 + 2.00% 1.10 A 5.00%
1.00 0.00% 1.00 -
0.00%
090 - 2.00% 090
-5.00%
0.80 4 -4.00% 0.80 +
0.70 - -6.00% 0.70 - -10.00%
) 0 ) A S N (] N N © © N S AN () N N
A U O S N NS GO\ O SN (O U N O A G \ G
DO A S S A P @t g VY P b o
s ® ® > P e ® o P sV ® ® ® P © P P

TR R R wind, BEFEIEHRGF T TR ERR: wind, BIFEIERIFR PR

83BELT, KIT. €EMEE. ALk, KREF%kL

8.3.1 B mAT A @A &
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b DH‘"IEﬁ bak A AMIRE

GUOLIAN SEGCURITIES

a

THEETT AMMEL oL, #IFEA LM TELSENR, mIEFTLEN
AXE, pHFHRA. ENEEFTEAFELE, FZOFITLREZ N, AiEd
HLEPHARE, RAFSHELEMGEAT LA A BF%E, ©F. ©R%
B AT B

B .27 24T 0% HAEEFHSL

Tt FRAE AXFES FHE LATE HAHERX KLHL

BAZ IR A 8 Sl 17 4 2 12.4
wF 5 36 7 1 16 13.0
LA € 6 21 11 17 29 16.8
RAT 25 1 1 22 52 20.2
Fr Mo = 2 27 27 15 44 23.0

AR : wind, EFRIER AT EIE

8.3.2 T L m#H A &AM E
TR A=, AP R BREATIAE, AR BRI & fo b3 1A 0
AT bR E,

B £28: RABEITLRE ARG X ETF

JRA 47k Alpha RE 47 b KA A9 XETF
LA 2. 860 26.1% 801080.SI  159997.SZ % FETF
L%y 2.399 22.2% 801780. S| 159887.SZ HATETF
T % LACELE-S 2.160 18. 6% 801738.SI 159611.SZ % /1 ETF
B M - 1.977 17. 0% 801180.SI1 159768. SZ 3 FETF
W RE 1. 881 16. 1% 801102.S1  159695. SZ B AZETF
LA 2.860 27. 4% 801080.SI  159997.SZ % FETF
AT 2.399 23. 3% 801780. S| 159887.SZ ARATETF
BH EAZREE-S 2.160 19.5% 801738.S1 159611.SZ % A ETF
h 4R 1.858 17. 2% 801050. SI  159980. SZ A GETF
R Fahe T 1.518 12. 5% 801012.S1  159825.SZ R AETF

TR RR: wind, BEFRIERT A KR

8.4 E BXAT L2 ) 5wk 2. 0

8.4.1 F u&H AN
BT R AL L B A EE RO, AN LR BA LT, FREF]. [&
LB LT, FRTFAA] [ELBATH, FRLEF]. [LLBATH, FRFH.
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) EREIESS b s

GUOLIAN SEGCURITIES

a

TS EEATLRA R T, OFE—BA T ABRAYPBEA . LR 17
LREERA, RERT. HEBET. MHFE. B beta. WA FRAS A EEHT
HAT R A

A TFwANEFEREG RT3 HBEAD S S AL ST LA ET ER T
A BT 7 69 4T Ak # 3 R0k

B£29: ELATLEIHEBER

BRSEETIREET

Filiaste TSRS REIESS

=/
PERl —

— EUERSERNEEE I EFE TS
— SEMTFIEE FramaMecBethit R T

SETRMHE RS

- T
IR SER TSR R

SaRBFvalue* BREEEHEDN

A RR: wind, BEFRIER AT

8.4.2 F ok F AW £,

TABRSHETT BREI—iT s R4 2017 %4 A 10 H £ 202459 A 6
B AR AT S S AU B GG F AR B R, AR m-F ARSI A A 8. 49%, MBI R A
FAABE A 10. 62%.

B£30: BT LRshR%4E

—_— R — BT

2400 4

1.900 ~

1.400 A

0900 o

0400 ~

-0.100 é S S ql Q‘ 9 § Q

N N N N . N N
@K (M W > w\ &\ w
3 3 v S

b(\.\
()<\\ S S <
v v v

v

TR R wind, BEIFEIERGFR PR
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@) =exirs i AL | AL

GUOLIAN SEGCURITIES

B&31: B-F47 ks R4 (HIR)

2.400 -
1.900 A
1.400
m ¥
0.900 v
0.400 A
0100 4 ; ; ; ; ; ; ; ; ; :
3 R
\ v Vv v \ W N 5
RN &g &‘Jﬁ o X @\Q& ﬁ
USRS S B g ‘ ‘
B L O R L A S

FHRR: wind, ERIER I

8.4.3 RN F 4k
TEETT 20174 A 10 H £ 2024 59 A 6 B LB 55 430 E I,

B £32: FXETAT LS RBrFEGK

sy | BE BRE AR HE AR,
KEE  KEE  kEE  mE RATR
2017 3. 65% -7.26% 10.91% 1. 60 -3.82% 14.32%
2018 -30. 25% -30. 64% 0. 39% 0.07 -9. 30% 21.67%
2019 39. 63% 28. 45% 11.18% 0.82 -9.56% 22.02%
2020 33. 88% 24. 48% 9. 40% 0.74 -4. 69% 25.24%
2021 18. 43% 10. 89% 7.55% 0.58 -9. 66% 20. 50%
2022 0.92% -13. 65% 14.57% 1.93 -4.79% 21.59%
2023 7.20% -5. 36% 12.57% 0.99 -12. 86% 20. 85%
2024 -17.42% -18.23% 0.82% 0.07 -6. 75% 17.89%
ALL 4.91% -3.58% 8. 49% 0.81 -13.33% 21. 04%

TR wind, EIFRIERIF R

TEHREFTT 2017 54 A 10 8 £ 2024 59 A 6 B B4 55 FE 53 E .

B %33: AXET T R85 R F R4 (RB%K)

£ AR AH 1z & A

O gsk gsE kEE  kE ghmm 20T
2017 10.17% -6. 36% 16.53% 2.04 -4.32% 13. 65%
2018 -29.23% -31.02% 1.79% 0.29 -9.56% 20. 88%
2019 35. 40% 28.91% 6. 48% 0.46 -12. 66% 21.29%
2020 28. 16% 27.57% 0.58% 0.05 -7.23% 23.31%
2021 17.10% 13.23% 3.88% 0.35 -9.21% 17. 66%
2022 2.63% -13. 95% 16.58% 1.93 —6. 38% 21. 64%
2023 22.77% -6. 75% 29.52% 2.1 —6. 45% 19. 45%
2024 -14.23% -18. 43% 4.20% 0.51 -6.21% 16.73%
ALL 7.47% -3.15% 10. 62% 1.00 -19. 04% 19.83%

FHRR: wind, BEFRIERHFLHTEE
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a

!

=L 1SS

GUOLIAN SEGCURITIES

SRk TAL | £ AR

9.

i A LR 4628 3R IF
AL 1. 36%

T iE 500 45338 3% K AR

9.1 K 300 #4544 3% 3%

PR 300 KE AR LX) L RAZ AN 1 T ke T

1. EM: PR 300 A5 o

2. M%E (BEAMR): 2016451 A1 H-2020 512 A 31 8

3. B-F: w4 EFIZEALRIZE 2000 A04s A2, 5 K, 7 #5569 102 4~
B F Ao A A4 AR

4. Fvk: BRGNS B EBEA TSR &N T LA 89 AT 10%469 1%
#5kmb

2
, ATRASE—ARH BFEMEN, AMAE, KA mA R RL+F =,

B£34: 7K 300 KHOBRGHIRIZ (L4 PR 300 HHEE, PFE 3005 4 AAH R kS
° AL R AR — TR 30045 $E 5 7IE300 g
4.5
5
4
3.5
4
3
3 2.5
2
z
1.5
; 1
0.5
0 0
2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

TR RR: wind, BEBRIERG AT KR

#ZE 202459 A 6 B, /P K 300 £ A% B F-F AR 0 S £ 19. 05%, B % 0.99,

LFURABTIME R 7. 13%, AFBANCE F-2.13%, ABFUILEF 0. 58%,

ERNGE L5
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

B %35: ¥ 300 2B AT, FHsskit

Aok E  BAMSE AFKEER EhRHE  AFEHE KELE FAER  AFRRATDR EER S &

2016 31.13% -0.41% 31.54% 16. 06% 6.73% 4.69 —4.95% -1.57% 1.94
2017 34.98% 23.63% 11.35% 9.42% 6. 79% 1.67 =5.49% -3.02% 3.7
2018 -17.56% —26. 65% 9.09% 25.37% 12.43% 0.73 -29.72% -19.25% -0. 69
2019 51.46% 36.53% 14.93% 22.31% 10. 24% 1.46 —16.81% -10.32% 2.31
2020 20. 06% 25.73% —5. 66% 22.06% 9.26% -0. 61 -11.11% —7.86% 0.91
2021 48. 49% —8.74% 57.23% 15.43% 13.13% 4.36 =7.19% =7.14% 3.14
2022 17.43% —17.45% 34.88% 19.57% 9.30% 3.75 -11.88% —8. 64% 0.89
2023 -8.01% -16.37% 8.37% 16.42% 7.79% 1.07 -19.35% -16. 06% -0.49
2024 4.19% —-2.94% 7.13% 14. 44% 8.53% 0.84 -13.73% -11.95% 0.29
All 18. 44% -0.61% 19. 05% 18.72% 9.85% 1.93 =29.72% -19.25% 0.99

FHFR: wind, EFRIERI KL

9.2 ik 500 454535 5%

F A 500 i £ ALK S RLAE A My 5 ke T

1.8 &% JF4E 500 A X o

2. %% (BAN): 201651 A1 8-2020F12 A 31 B

3. AF: d @R B-FI2EALA 2R 2000 kA 2E, 5 X, 8 #1549 189 A~
B F Ao AR B AR

4. Rk BB RE AN S B RBFEAF SRS OEANT LA GIAT 10%49 8% 240
#EKWA, ATAF—AHBFENEN, AMAL, LHRAARLTF =,

B £36: ik 500 38R IEIRGHIRIZ (L4h: FIE 500 HKIEE, PIES500; A AR TIH)

2.5 1 o , e 1 . 1.8
AL FAt e E — {50045 £ 3% 1£500
1.6
21 1.4
1.2
1.5
5
0.8
1 -
0.6
054 0.4
0.2
0 0
2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

TR R wind, BIFEIEHRGF 0T

#ZE 202459 A 6 B, ¥iE 500 &£ A% B FF AR 5 S F 12, 47%, B % 0. 63,
ASE AR AB TS R 10, 74%. KJEBEADIL S £-0.83%, ABHILEFE 1. 36%.

T

r
A

)

i |7 1) Fi

AREGEEF
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GUOLIAN SEGCURITIES

q“‘ ER|iEANE=

SRk TAL | £ AR

B 4.37: $iE500 I AF, FHsHt

Aok E  BAMSE AFKEER EhRHE  AFEHE KELE FAER  AFRRATDR EER S &

2016
2017
2018
2019
2020
2021
2022
2023
2024
All

12.52% -3.03% 15.54% 12.18% 12. 40% 1.25 -4.31% —4. 60% 1.03
-0.33% 0.72% -1.05% 8.71% 6. 76% -0.16 -9.08% 6. 11% -0.04
-10. 65% -34. 38% 23.73% 15.91% 11.27% 2.1 -19. 45% 1. 74% -0. 67
26.14% 27.78% —1. 64% 13.96% 10. 55% -0.16 —10. 76% —2.32% 1.87
20.96% 18.33% 2.63% 13.08% 12. 69% 0.21 —-5.97% —4.17% 1.60
27.85% 10.37% 17.49% 7.71% 10.97% 1.59 —-2.79% -1.90% 3.61
8.38% -16.21% 24.59% 10. 55% 10. 93% 2.25 -8. 06% —1.80% 0.79
—2.90% -12.16% 9.26% 8.35% 6.19% 1.50 -8. 05% —2.28% -0.35
-3.35% -14. 09% 10. 74% 19.21% 8.11% 1.32 -15.52% -8.33% -0.17
8.12% -4.35% 12.47% 12.83% 10. 36% 1.20 —20. 06% -8.33% 0.63

FHFR: wind, EFRIERI KL

9.3 FiE 1000 45 %% 3% 3%

FE 1000 3 4 HL K] 2 REAE A A 32 T5 ke F

1. Z#: F4F 1000 R H% o

2. %% (BAN): 2016451 A1 8-2020512 A 31 B

3. A F: BN R FIZIEBEAIZIE 2000 45402, 5 K. 4 813 5] 69 564 4
B T A A A4 AR o

4. Rk HRRE AN H B RFEAFS RS OEANT LA GIAT 10%49 8% 244
EEkmb, ATASF AR AFEMNEN, BMAE, Y RAANLF =,

B £38: F4f 1000 K EBHHRIE (Ash: PTIE 1000 3553458, PHE 1000; A4 A2H R iks)

3.5 ., 3
ARE R — 100045 $ 5% 1E1000
3 2.5
2.5
2
2
1.5
1.5
1
1
0.5 0.5
0 T T T T T T T T 0
2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

FA KB wind, BEERIEFRA AL

#E 2024 59 A 6 B, WiE 1000 £ H-FFAZFILE F 19.37%, B EF

0.72, AFVAKRABHIE R 8. 46%, A FHEAL 5 £-2.88%, A2 FHIk 35 %E-0.27%.

WH LR ERERNGEE
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GUOLIAN SEGCURITIES

G“ )y EIIEIEE Bk TAL| A

B %39: FiE 1000 R EF, 5FHAAT

EhMkEE  BAKEE  AFKEE AhRHE  ARFEHE HFLELE RAEH  AFRAOR LR S S

2016 33.63% -3.00% 36. 64% 16.39% 13. 48% 2.72 —6.30% -1.76% 2.05
2017 —6. 66% —16. 64% 9.98% 12.70% 5. 44% 1.83 -12.53% —2.47% -0.52
2018 -12. 60% -37.33% 24.72% 20.61% 8.96% 2.76 -20. 61% —2.34% -0. 61
2019 36. 64% 26. 86% 9.78% 15.82% 9.39% 1.04 -10. 00% -2.50% 2.32
2020 20.02% 16. 48% 3.54% 18.71% 13. 48% 0.26 -8.90% —4.36% 1.07
2021 42.57% 12.82% 29.75% 11.12% 12.35% 2.4 =5.46% -3.21% 3.83
2022 15.93% -15.39% 31.32% 15. 14% 11.10% 2.82 -11. 40% -3.63% 1.05
2023 1.99% -12. 68% 14.67% 10. 90% 7.85% 1.87 =7.61% -4.62% 0.18
2024 -12.11% -20.57% 8.46% 19.18% 7.04% 1.20 —-14.16% -9.19% -0.63
All 11.70% -7.66% 19.37% 16.20% 10. 39% 1.86 -27.80% -13.14% 0.72

FA KRR wind, EBGERA AT

9.4 ¥ ik & 45 45 H 38 3%

?ﬁA%%%ﬂmﬁ%ﬁﬂ%Eﬁ%%T:

EEN: PIEA ARSI
2%%%(%$W%2me$1ﬂ1aammﬁnﬂ31a
3. B-F: §iR AN E-TFZEEAIZIE 2000 45 F 2, 5 K. 10 #3569 709
ANB F e B AR
4. R g R RE NS BB BRAF SRS FEANT LA AT 10%69 18 Z 44
EEkmA, ATAF—AXSH BFEMNEN, AMAL, LHRAARLT =,

B £40: FIEABIMIOE RO ARIZ (L4 PIELBMIOCERE, PIiEsH; AHALHRTKB)

7 . A 6
ALHA Rl E —_— A G A4

6 5
5

4
4

3
3

2
2

1
1
0 0

2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1./8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

FA KR wind, BEIRIERFF T EE

#E 202459 A 6 B, PIiEAFREL A T FABTME T 24.17%, 2 £ % 1.10,
AFARABTEE 11, 21%. KABEAIL S £-2.01%, ARBFILEF 0. 49%.
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GUOLIAN SEGCURITIES

@) =exirs A

BA41: PIiEARRRET, 2FHuHH

ahkEE  AAKER RWKEE EhRHE  AFEHE KELE FAER  AFRRATDR EER S &

2016 41.50% 9.73% 31.77% 19.25% 4.12% 7.72 -8. 96% -1.54% 2.16
2017 17.87% 3.50% 14.37% 12.29% 3. 48% 4.13 -10. 02% -3.82% 1.45
2018 -12. 66% -30. 88% 18.21% 24. 48% 4. 68% 3.89 =23.71% —6.98% -0.52
2019 75.28% 31.88% 43. 40% 20.81% 3.77% 11.51 —13. 63% =6.22% 3.62
2020 39. 34% 26.83% 12.50% 21.69% 5.33% 2.35 —9. 66% —5.62% 1.81
2021 45.92% 0.12% 45. 80% 14. 62% 3.77% 12.15 -5.50% —2.94% 3.14
2022 19.58% -15.77% 35.35% 18. 63% 4.19% 8.45 —13.43% -9.83% 1.05
2023 —5.34% -12.31% 6.96% 17.15% 8.39%% 0.83 -16.16% —13.94% -0.31
2024 =1.22% -12.43% 11.21% 18. 28% 4.85% 2.31 -13. 24% -11.22% -0.07
All 21.26% -2.90% 24.17% 19.26% 5.26% 4. 60 -28.31% —24.50% 1.10

FARR: wind, BEIRIERF L
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GUOLIAN SEGCURITIES

a

10. A4

FUBEBFEXRANE, 158 RBERT, THRRL RN, THHEERAHBRTHE
#, BAFER LEITLGREITFERIER RN, BHF HARIE 8 H IR 6K
R Ao B A7 2 2 F B -ty A K
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GUOLIAN SEGCURITIES

P AT B
AMEFZLPATITERLE B AANBA T EIER LR AT BRI F P T IAR G 60+ WIAERE 7, KRG AT K 69 5T A 0L 53 e e
e T AAVHARIIE S KT AN ko AR EFTIHDTE 5, Rh, LR A LRI b 09 BRI RS EA A SRR

28 3L
P IR BAR A LR HLAA
AP BT E BT AR AR E IR AT FEN Fa 3t B J 40 % GE & T 54X R PE A SRS KT 10%
W (B AL GRIN) . HAARRARERH B 6 " e AR e A
BA2AA N T AR, LI AREAF A | jr =g HH H8 5T Bl B A8 5K A T X R P 4SOk P8 AR 5%~10% 18]
8 6 B 12 AN A REGN RN (BATkIE4) Aaxt R »H A8t B 48 % AE A& T 54X K P A5 HOK 8 AR -5%~5%Z 7]
WA RIERAT IR ARG RO RESN L L, HF o B oy 1o
> T B A ¥ PE AR FK & T -5%
b AR OL IR 300 A58 Ak, kT i Fa 3t B A48 % GE 5 T X R PE A SRS ) T 5%
JuiE 50 454 H Kok BTG USRS P E L BT KA | AAxTER I T B A48 KAE R TG R PEAE
%h%& £ BT 9 AR E R A RARE 500 | -, ~ e "
RIREY e |t & 25 B 2R48 £ iE E: 45 -
i s $HE 5 LB IR 2k A6 B S0 4 AR ATk 28 Wb Aast & A5 B AA4E K IEA T KRG HET
%ﬁﬁﬁ%& BT RT | A EINIE TR KIERTHREAEAEHK

— A& 7% B

FR3E 5 AT, ARARE P 69 BT A AR RAL ) B B BAE R A A TR 8] (23R F BHE B2 7T 09 1E R A5 W b 55548 AL B (AT 4tk “ B
BRIEA) e AEERKIEFFAD @A, REMETH XE . KEXRF LHARERLATOLSHMF. AR, ITARRE PR AGTAR, RHAR
REARITH A BIRIER B AR IR FATRIR BARIT,

ARERNER, ERMNGGEFEFER, BRIEFRERKAAKE RRERAL Y ERIEFRGEF . ARETOE LR TEANATEH A
FEFE R, AL ERRIEF AT EAT SRR R TN R EATRIE. ARE TR S, TRFHRBE P AF, THRITEIER L £ 69 d M SAEM &
HRELH., ZFEL, ELARF RHFRAREARGEARLT B, U HRAABRFZE K, EEFTEHEY R BOHETAGAIAEE. EF
553t ARE AR S & DR R ZIRE, FERNEFEE AGRT BN, MWHRUHEE KL, LREMEE, Bl Mi. RELFFTGEN
FROENL . SRFEREERAREIERG—E R, BRIERR/ SR XBFEA R TRARIALAT R g T

AREFERG T, FAERTAA ARE B AL B OR EfA, ZEFTR., FEARMNA T BL B TR 7k TEMERAT R AR BB ERL
W TFA k. ERRE S, BREATRAS KRS KBEMET R, IFEATAN R —R G 50HRE .
EBIERGHEAR . LHAR AR A FE LALTRARBERRABEFATE, RARRAHSM T ER kA B @ AEEARETLAZIR—RK
89T B ik A/ R H A BRIEF LA T & A AR A 0 AT L0 e BRRER AT~ AT, 8 B3R AR AT
Ak 4530 IV 5T Al e el B AR AR P 69 & L SUE U — R .

4 A 75 B

B EEFTHHAT, BHRIERTRARA ARE T RAN S BT AATOIER T HT LS, LR A XN 8 R RS BRI R/AT. M H 8 Ao
SR RFENERRS. Bk, BTAESEFEIERIEFA/ REMEAARTRAEY ARARENLENRGH LA N R, BTHFDH A
AR AR R R E— S F R,

REAS B B
ABERIEAEF LD @IFT, TN SIAATRE LA KB, L. B8, FIEMIR. 50 dkiE ke — R R RAKETE A A #
B, . BHL FUEAS] A% AR,

B AR KA
b AT T AR S5 KB 208 T4 ) A B 4 & L. LETiro KA HS% 188 T 255 KA 8 &
BBy IHERBTLE—48 FTHEARKE 164 FH R FEY TS K 5 W% 4068 F AR 1 413 4%
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