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EERIE S

> EWIRME: EM Logit {AFE T %

ARE 202459 A13 8, BflkEFe%s i, M RlASEEH, ENRSEH4
FRMAZ A R A Logit FMMEA 0.066 ([0, 1]1FMAFEE), LA KRMEH 0.082, #LHA
BT, BaTeiTH &Rk,

> ?%E JE2.0: FAABELTIKAZ

LT F AAGECTNME A 1,872, AJAE AR AN _E T A b AT S8 47
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#AE 2024 59 A 13 B, AT PiE 500 L4580 00 & £ A #0907 4 SR 5 R
125 4-0.8, RATHRFEE G mA, AOEEEFSTHE-0.8, BALTEET-1,
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IR EELAHLZ TE 5, ﬂAﬁ%% EFEETAZTES (0) .

> n%mﬁ~ﬁﬂ%%kﬁﬁ%
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K h&ERESHA, #%ii_%hﬁaﬁkﬁ ARRMMEAEFAR AT 5 H 1, EAGSEE
PRI o

> ATkseshis: RAT. BF. dEReRk. ERXE. AL
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1. BFRSE: F5 TR, &THLUKME X%
11ENEE HR

WA PR shrE, KapFlE Z R, 2578 KRABICE A% K 2] 8 K IIFSEIE T
K&

Bl EAFREELR

ERHTWHYE | | KRAEOCE i = HE PUI %
T e N I e T ST YN S (b
suieor: 348 | 1| POE ISR e, i) A | Bon wiksen | A
R-007 H 2%;;;@;; H Wi Rl A A& Bk | A
A H | ARMICERSE H Mz L Aol Em. sl

FA KR : wind, EFRIERH AT EIE
1.2 LT ZNE = T

#ME 2024559 A 13 8, EfflksEaks HiT, M B4 LA,

B%2: RAFREE (FRALE) SRTLRYREK

%A TE (202 45_"0195_06) w®EFE @ BUE  BhFE | BHAREK
HRAT IA) 5 2 o 1 2K [ ) 0. 038 0. 020 -0.018 ! § 0. 063
. SHIBOR: 31 H 0. 658 0. 659 0. 000 * 1.786
R-007 0. 462 0. 458 -0. 005 3 1.216
L4 A 6 8 A 2 2 -0. 262 -0. 237 0. 025 ! 0. 529
PV 3/5/104F 1 ] £ 2 #AU 7 2 0.185 0. 220 0.035 * 0. 526
2/ 104F HA S 15 1 i 2 2% 0.714 0. 660 -0. 054 X X 1. 546
b3 YNGR e S 0.191 0.186 -0. 005 $ 0. 341
FhEh E AR R -0. 265 -0. 265 -0. 001 ! § -0. 691
fEFRIZE: Al -0. 423 -0. 419 0. 005 !} -1. 642
= H -
ML: [RLL 1. 496 1.512 0.016 1t 4. 062
M2: [FIEL 0. 049 0.039 | -0.010 !} 0.131
ESAELS) $:0S PMI: BT &7 HI T 8 -3.712 -3. 704 0. 009  § -5.978
BRTGIX : dillig Ik PMI 0. 867 0. 855 -0. 012 : X 1. 460
B EEL Kk FIZ: 5V PaT -1. 441 -1.427 0.014 1t -2.326
EE: TSMiiELPMT 1. 396 1. 434 0. 038 !} 2. 566

TR R R: wind, BEFEIEHRGF T
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1.3 # Logit FM| 4

FEAKS FAFRMALA R # Logit MMAAR 0.066, £ A KAEH 0.082, EUIFR
3% Logit %4k % 26 Mh.

B£3: £MLogit A K FAL

2024/7/31 2024/8/31 2024/9/13
E M Log it FAMAE 0.131 0. 082 0. 066
FARIR: wind, BERRIERH AT

EM, Logit AR )7 £ FAMMA, B E] X /8] 2017 51 A1 B £ 2024 %9 A 13 8 :

B&4: R Logit BAS L MAME

— W logi tEEA FMME

1.200 +

1.000 +

0.800 ~

0.600 H

0.400 ~

0.200 ~

FA R wind, EIFRIERIF R
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AT Ak R AR RN I

—NTLEPENE RN BEANTF TGO H /L, BAE D
FBERA LM £ T AN ) 6938 T U475 IR 6918 324 LA
, FIERFA PRI A £ 2 S, REiE 8 3R 8 F 6B AR A
DARBAT B L EARG T A Do KAV AT F R 47 e AR A @ 347 %)

N

& I
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& AT FVERESAN, BIF LTI,
&  SHTLBATM SRS, 2T IR E R AR AT
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2.2 x AAEH 2.0 &A%

R BAT b ARG, T LI B SAT L TR E, i EmRE
Tk A AR AKX T LIEAE 800937 % L4640 2.0

BAS: RAUABH 2. 0—4AHMAREAY KAKN AL

) T Al ™ ™ ol S g G N N S N T
U O U RO
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FA KRR : wind, EIRIERF AT
ME 2024 F9 A 13 B, HATx A% N 1.872, KA HMb b B A 45858 LA

AT %,
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Sk IAL| HHRE

B&6: FAFALA-REML

¥ R AL

= A H%2.0 1.872

AR A8
(2024.8.31) (2024.7.31)
2.195 3.572

FARR: wind, BEIRIERF AL

2.3 AT FAHE—

(=5

AME 2024 %9 A 13 B, HirdkxA

B TR AT = 89 4T AR K A 3R A K, AP

W, Hetk; %A EANEAE =T RR A RKEE. A, &Il

KB = A ERAMER LB | g g s a9 4Tk A R8s 4y, ek, PURiLE:; =&
FMMER LB B St a9 ik AR, A E . T EAM

BA7: 97 LZTRABEANE
PATLFUSHANE (%) R ERELTHE (%) (L)
100 150
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60
[ ]
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L]
20 .
* o e
. L) ° °
0 e e 3 ® s o8 40 1 . ] ™ N o o ° o ® .
My wmEne ey duwrn - e ss HHI2ELEFI s e KT RE
weH R AR HES UL EN RN I ML ISR O Wy praRl e edy s Rk
I R e T R EN EFEDLEE = LR DA ®E vk
20 3 A E koH R oE R RN W T FTHETE KR & % W T . ¥
% & P R o o o 2
i 2 -50
o . w
-60
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FAPRR: wind, BEFRIEFI AL
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EH): B AT R SR A5 A A R B

SRR S WS AR=E L E o8

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

B £8: BALEHALZ S

24 X & % & F X
AEAE B& B4 & L5542 H R 3 E
TR 33 ERP (ep—rf: 7 B F48] O - — F € A A1 ) 1213 155 b B 4k 64 42 3
PEES 50 B ik ) & 42 33 K545 T A 5 4a
R B oy iR T AT R A T RSP AT A e A
25 R ] T v [ 5 AAR Am

FA KR wind, EFRIERA AT EIE

B2 AR E AR ABEEH AT T

A PR EARLEM RS A3 ([0, 1]5EBBE) K B 245428, KAS T A
T H BT T I, REMRIeF ik sh kA, VAR 300 AKX &89 K EMARAR B L
F ¥ 4E 1000 > FE A%,

B£9: &EABMMALEMRE T

A 4 & BE RREH EHE RAHE | BHRNE

o IE 4 44 0. 003 0. 001 0. 399 0.124 0.163
i iR%300 0. 022 0. 001 0.128 0. 069 0.152
#1500 0.035 0. 008 0. 626 0.146 0.214
*1E£1000 0. 026 0. 002 0.474 0. 084 0.213

TR wind, EIFRIERIF R

e TR, AETEABIOMEMR & T, iR XE 2015 51 A 31 B
£ 20248 A 31 H, SMNEHEMRN LI A TE:
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B£10: ARE-EEEABEMMNEMRLE L

— K300 —— F4£500
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0.800
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b ESRIES (5 k
RAGHATT A £ # A %éﬁ*ﬂﬂé P A ST VAR BT 3% 89 iégg—;:ﬂg BT obAn £
PR AT MK, M B IR 5

BE 2024 59 A 13 B, A F i 500 RN AEZMEOITEALBES R
HE5H-0.8, KB THBREFE B, BWOEEZIESHE-0.8, BAETHIET (-
1.

Bi1l: AFREZOBEBHFBRGET

- 7 GRS —— R EA X A s r20

j {17

-1.8 —0.15
'\ & s o b 3 o a A A N ) W Gl 4 a D o o a Q N N o o 5 > o ,9 b-
SR A Rl araagts & S Y N S S
K\s NI S \*’B(b‘,(w‘,(w @@’@" \“Q,b S S S S o h\"’ h\b
& 8 P IR o o R AR AR R R R
B T N & L S S S S S S S S S

TR wind, EIFRIERIF R EE
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5. % % Z FatEAR
5.1 Z3. W, ‘:P)Uu\ A V9% ’} iR

ARFE R A, PAAZZH AR DA 9 NRE, AR S RESHRE12% KB
MBS, A E SRS A E A AMNIITA RIS, SR EEIEZREE
LA, B T AN (ARAALAENE K69 W9 B F B0 Rk ).

B412: =4 EXNS25FAHY

o

FRAH FARIA BEEF

1-1 A % i i %
1-2 FAA) AL F A LT %
2-1 FAF S FHFE L Tz %
2-2 EA AL A Ti =
3-1 FEAA % AL A LT %
3-2 FEF = AL & Lt =
4-1 ERF % K & T %
4-2 FIF)E L & T4 =

5 LR 254050, 8 =

FA KR : wind, EFRIERA AT EIE

AAal ZAFEFE TR, PATAEFLETIT, TALCLLETH LRI R, 8=
BBEA T 42 KA, R REAEZFTESETH O, LAHZTRET;
RAEL MG EEBFNET AT RES (0),

B £13: HE500 %45 HEe Rk

Aea (F4) — Ak — RS R AL (% 4)

TR wind, BEIRIERFF T EE
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a

6. TR THEZT: FTo%eEFiAH
6.1 a4 #Aad 24.151L 1T

P ART 2 M 2023 S 7 A AR EIARNIL 277.201C 7T, 2024 9 A 6 H £ 2024 559 A
13 H##KE 24.15 1L,

B&14: BF4EZNR

m A (12)
60000

400.00

20000

-200.00
-400.00

-600.00

-800.00

-1,000.00 b

FA R wind, EIFRIERIF R
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e ] > hy
7. NASEL B B AR KR K
71K DEHF: BIFRE
REZHARXRERBEAHITEZWGET:
B %15: RRBHXHET (K&
X X AR 5
FAAGAR-2F K
R AL AR FE IR 53K _diff_001months
R H-% F ¥ K _diff_005months
£ ASLAR T-F H 4~ 8
CELAE EMARTERAZCEHKHK-T _ret_020days
! 4B B B E-1046-8 _diff_120days
ik E 1k B A % £ -345-0 _diff_120days
ARAM_diff_020days
RN
WA LEM R IEET AR | E M _diff_120days
BTN HRNH_std_100days
FF& % T3 F AN _std_080days
TR wind, B BRGERS I
BH—PRXIEETH1, BERABREAAEREXE.
Bk16: F5ESKIELLHA TR
KEEMNE) NEBRIAB) —signal(f)
1.5 - 100%
- 90%
! M1 s0%
|
] “ [ 60
0 -l - — - 50%
” e
-0.5 ,||-| || 0%
. - 20%
- 10%
15 - 0%
RN G S I A
LA S R I A
TR R: wind, BEIFEIERIFRPTEE
=) ) A 3 T ik
o =R EEET Y hat BHFARAK, B, HERLEFOH1F, F—1
A 325 A 45 B i 0a B [-1,-0. 5,0, 0.5, 1]3i% 5 M ksqa b,
W gl R AR E R A £ & 5 9 14 / 29
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o HWRGEZARWT,KTOMETEINTOMMNEAET, KEELIZ0.95,
J#0.05, 0.54F5, K&EA420.75, ) # 0. 25,

o PELMEHARK

e THEHHEZ201051 A4 8% 202459 A 13 BH&gnF5EN,

B&17: K I&RBHRSE, WA K4S EBE

—EifEFE —ANERSRME —ERH (7))

o
of
® P

A KR Wind, BEFRIERI TR

FH LI RIRER NG E 25 15 / 29
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a

7.2 KBS T : AT K

EREARXARATFOET:

B£18: #RMHRHET (RKHERF))

KA A 5

B L AG AT -8 B K

R I AR—% B & 4F_diff_004months
E#ARTERAZCEIHM-B _ret_120days
£ LULAR B -F 0 -8 _ret_040days
M%mm% 1045-14

5B AR R A S R -3F-1

* H- lfﬂ s F&-2%-0 diff_020days
2 EH-Efklk s EHZ-10F-8 diff_060days
118 _diff_060days

K E _diff_100days

B LE M R G F AR | K& A _diff_040days

E /) %R N _std_060days
B34 T3 F NE_std_120days

R AR

IESTIE

TR wind, EREIER AL

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

B%19: A5 KM F TR

KB (A) hEefz () —signal (£)
15 - 100%
- 90%
- 80%
- 70%
- 60%

0.5 ||
0 B I | | H i Ul | IJ
-0.5

50%

- 40%

—
I —

- 30%

- 20%

- 10%

15 - 0%
N e o o VI o a2 © LW©
AR AR G SR L MR R AR
’LQQ%O SRS P M GO S M > @
% + & 5 S + &

FARR: wind, BEBRIERH LT
)R A 3 Ty ik
o FUM HARA B K H54£(399370.SZ) / EIEM AL 4 (399371.S2).

o PFRHEFiIAL, B—LBHATEN, HEMEA FME,
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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, mK&4z0.75,

o THEHKR%201051 A 1H8ZE2024 59 A 13 B FH5a &N,

B4&20: mKHEIH) A%, SHARAEH L

—EESE —mKNERDRE —2EHE (B)

2.5 4 0.45

0.5 -0.15
N o A & e H o Qv > 2 Q
N N v S v S v BN N v N
b’b\ \/Q% ’L’Bq b{@, %Sbh [d\\ %S’ Q’Q% 5’0 q;(!b‘ .9’00“
S N a N N N N N T Q)
P 3 ® ® ® P P B i > ®

FoH R Wind, BEFRIERAF AT

FH LI RIRER NG E 25 17 / 29
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a

8. ITA#FhIRIZ: LBIRiT s AR AT 1. 11%
8.1/7 k& MAHF £ M

8.1.1 47k &
HiE: REF, 9H” 152024459 A1 BHE22459 A30 MRS,

W TR Ak, ZRMKANDRE, TR H L LI, B
WA o

B&21: 2024 $ 5 A ST LK K&

0.02 r

"I'||||||
002 HHHHHH”‘||
-0.04 -

-0.06 -

-0.08 -

FTA kR wind, BEIRIERFFCAITER

8.1.2 B-F %3

BAVHAT b 3 B F 40 B BATIRIZ, do T BFFR, 2P 6 2l s Fagit
HXEA 2017 £ 4 AEA, BFORKTHETETHALERIRE (ITLRE AT
2— % BT 6947 k4 3) B F 130 ),

FH LI RIRER NG E 25 18 / 29
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a

Bk22: 2024 5% 1 BF Ritikat

—E AT LA E —0. 06%
ABAR TR B A) Ery -0.12%
Jo 3k 3 EH -0. 58%
b 4 E8) -0.17%
f&{fibeta E 0.19%
NERAT R ) —0. 41%
R R T E 0. 41%
PR 0 @) 1.23%

FA KR wind, EFRIER AT EIE

20221 A2HE2024F9 A13 8, EARMA, LKAF. TLFTAER
FERAESF, TAERTULIREER T %,
B £23: 202201 Ak B-F A8 R4 &
— FAARF — AkAT HEAF —— kAHET
0.20
0.15
0.10
0.05
-0.05 A
-0.10 A
-0.15 A
-0.20
U NI - AR R S T SN ~ - B, L O AN T
g F ¥ §F & F ¥ §F & §F o ¢F §F §
R R I I

TR wind, EIFRIERIF R

8.2 40 A 4k 3% i

8.2.1 % AAe Y A4k
2024 F 9 A AR B EA-4.18%, LHIRMRE-FH30T k38R0 5 A -4, 36%,
ALHH-0. 18%. MBI AR T 45 17 sk 44 30 5 -4, 83%, ABHT 0. 65%,

2023 F AR A BN S F H-25.80%, AR RMOILE-12.25%, ABER 13.54%, WA
MR 5 4. 55%, 847 30. 35%,

FH LI RIRER NG E 25 19 / 29
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GUOLIAN SEGCURITIES

G“ ) EIHELES fsk TAE| AR

B &24: fThdshm Al vs RAKEFE

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

(5 1%) (A%
40.00%
30.35%
30.00% [
20.00%
13.54%
10.00%
4.55%

0. 00%
n -0.18% -0.65%

-4.18% -4.36% -4.83%
=-10.00% |

N -12.25%

-20.00% |

-25.80%
QR M A 20234 &

-30. 00% -

FA KR wind, BEFRIERI TR

8.2.2 A B AT i A M 4
e TR BT, THIRIMAS B A1Ed & A Ao iU I B ] B 48 & A %,

B %25: frksshind A RS EA S (RER) B %26: Tk ad ARG EA S (BB
—_— R EE —— TLRHms — g AR (&) —_— R E R —_— T s —— A EE (&)
1.30 - 6.00% 130 -
10.00%
1.20 A 4.00% 1.20 -
1.10 - 2.00% 110 5.00%
1.00 0.00% 1.00 1
0.00%
0.90 -2.00% 090 -
-5.00%
0.80 ~ -4.00% 0.80 -
0.70 - -6.00% 070 - -10.00%
] © o N () N N N O © 0 N N N ] N "
,\q,\"" \'\(b \q,\q’ (z,{" \u\”) \9}()} \Q,\ Q(): iq,\'}’ r)’\"’ G q/\q, 4,{" bf’ q"’ tu(" (\?’ q,\ﬁj
SO e A S S I NP S S I S A A
&R ® D U P N S O S .
FA KR : wind, BEBRIEFRA AL FA KRR : wind, BEBRIERA LA HEIE

8.3BERAT, ©F. dFRErk, €HEAEL. Fiadk

8.3.1 B ¥ m# & @ HF &
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b DH‘"IEﬁ bak A AMIRE

GUOLIAN SEGCURITIES

a

TEETRT AME4T BFoHet, R Em TLEEEN, MRATLER
AAE, SAFAI. EMELFTEARAFEER, HOMFET LR EZN. AEd
HLESFARE, FAFPHELEAO AT LS A A £ F, R eak, ©HX
B BRAT. ARk,

BA27: B LS HAEEFHSL

Tt FRAE AXHFES FHE LATE HAHFER KLHL

Ay 4 36 12 1 15 13.6
E| X 12 7 7 14 34 14.8
LACRE S 8 21 8 18 30 17.0
AT 18 2 1 24 52 19.4
A AR A 1 6 30 39 42 23.6

FARR: wind, BEIRIERAATEE

8.3.2 Tk m#AMAMARE
TR AR, HFBIE AR R EITLAE, AR BN S A s 11 58,
Aok E,

B £28: RAFABEITLRE ARG X ETF

JRA 47k Alpha RE 47 b KA A9 XETF
L% 2.920 26. 4% 801780.SI1 159887.SZ HATETF
w5 2.542 22. 6% 801080. S|  159997.SZ W FETF

T % E| X3 2. 066 18. 3% 801790. S|  160625. SZ JEFRLOF

LAZEE-S 1.960 16.5% 801738.S1 159611.SZ % A ETF
AR Ak 2.103 16. 3% 801016.S1  159825. SZ R AETF
L%y 2.920 26. 4% 801780.S1  159887.SZ HATETF
w5 2.542 22. 6% 801080.SI  159997.SZ W FETF

FEEIN S FE R4 Ak 2.066 18. 3% 801790.S1  160625.SZ JEFRLOF

LAZEIE-S 1.960 16. 5% 801738.S1 159611.SZ % 7 ETF
AR Ak 2.103 16. 3% 801016.S1  159825.SZ R AETF

TR RR: wind, BEFRIERT A KR

8.4 E EXAT k45 k& 2.0

8.4.1 F U H A
BT R AL L BAMEEFOLR., HAH L BA LA, £HEF] [&
LB LT, FRTFAA] [ELBATH, FRLEF]. [LLBATH, FRFH.

FH LI RIRER NG E 25 21 /29



) EREIESS b s

GUOLIAN SEGCURITIES

a

FAHE B U B AT R BT, 36— EOMF A RATIEA, Ak 7
SR, RERTF. HERTF. ML, Gk beta, EIA LIRS AL ET
BT AR

A TFONEFERG AT HBREANS S AL ST LA ET ERT
A BT 7 69 4T Ak # 3 R0k

B&29: ENATLEIHEBER

BRSEETIREET

FirlE TS RN R REIESE

1=
AEETERE
AR —

— EUERSERNEEE I EFE TS

SEMFEIRAE TR
— EENTRE FramaMecBethiS 3 EFE=EE
- tgEiTlEEESE

SR SE R TR R

SaRBFvalue* BREEEHEDN

A RR: wind, BEFRIER AT

8.4.2 k41 4%

TARBRSAETT BBEe T—47k#5) K4 2017 54 7 10 B £ 2024 59 A 13
B AR AT AT S S AU B A9 FAAB B R, AR m-F ARSI A A 8. 64%, MBI R A
FAABE A 10. 61%.

B £30: BHFTLRshR%4E

2400 -

1.900 A

1.400 A

TR ERR: wind, BEIFEIERGFRPTEE
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ESiINES

GUOLIAN SEGCURITIES

a

8.4.3 R F 4k
THEEFRT 2017 54 A 10 H £ 2024 59 A 13 B LPIG 05 B &M,

SRR IAL| FARE

B&31: B-F47 ks Reg 41 (HIR)

2.400

1.900

1.400

FARR: wind, ERIER I

B £32: BXETAT L RBrFEGK

&4 @% %& gﬁ 7 & A2 Y
AR KER KHER E R AEH#
2017 3. 65% =7.26% 10.91% 1. 60 -3.82%  14.32%
2018 -30. 25% -30. 64% 0. 40% 0.07 -9.29%  21.67%
2019 39. 63% 28. 45% 11.17% 0.82 -9.56%  22.02%
2020 33.87% 24. 48% 9.39% 0.74 —4.69%  25.24%
2021 18. 43% 10. 89% 7.55% 0.58 -9.65%  20.50%
2022 0.92% -13. 65% 14.57% 1.93 -4.79%  21.5%%
2023 7.20% -5.36% 12.57% 0.99 -12.86%  20.85%
2024 -17.90% -19. 86% 1.96% 0.23 =6.75%  17.67%
ALL 4.81% -3.83% 8. 64% 0.83 -13.33%  21.01%

TR R wind, BIFEIERIFRPTER

TEHAEFRT 2017 54 A 10 8 £ 2024 59 A 13 B P\ o0F B 53 E R,

B %33: FXETAT kB3R5 FRGH K (HR)

né

E: %3

A5

1% &

AL

O wak  mER  maE  mE  gxem OOT
2017 10.17% —6. 36% 16.53% 2.04 -4, 32% 13. 65%
2018 -29.23% -31.02% 1. 80% 0.29 -9.56% 20.87%
2019 35. 39% 28.91% 6. 48% 0. 46 -12. 66% 21.29%
2020 28. 15% 27.57% 0.58% 0.05 -7.23% 23. 30%
2021 17.11% 13.23% 3.88% 0.35 -9.20% 17. 66%
2022 2.63% -13. 95% 16.58% 1.93 —-6. 38% 21. 63%
2023 22.77% -6. 75% 29.52% 2.1 —-6. 45% 19. 44%
2024 -15.59% -19.98% 4.39% 0.53 -6.21% 16.55%
ALL 7.22% -3.39% 10. 61% 1. 00 -19. 05% 19.81%

TR wind, BEIRIERFF T

WEH LI ERER TG E L N
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

a

MAEAR 452837 . PIED 48 KB AEN 0. 90%
9.1/ 7% 300 543 5%

R 300 SEAE AR ERAR A A E T kT

1. 08 & 7R 300 s %o

2.0%E (BEAR): 2016 F1 A1 8-20204512 A 31 #

3. BF: AKX B-FI24EAE A 4235 2000 k5 AP 2, 5 K. 7 213249 102 A
B - A A H A4 Ao

4. %ok BERRE NS B aBFRAFS RS EANT LA AT 10%89 4L ZH)
BERMS, ATRAE-AZHBFEMEN, BRAL, HARRARL T =,

B %34: PR 300 LRSI BORIZ (A4 7 300 HHE3E, K 300; &4 AR HIH)

b i e 5
ALE RS — IR 30045 #a SFIR300
4.5
5
4
3.5
4
3
3 2.5
2
2
1.5
1
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 wind, EIFEIERH R EE

AE 2024 5 9 A 13 B, FF 300 &R FFLAZFILS F 18.86%, B L%
0.96, SFARMIHIEFE 6.27%. ABEEAKE F-2.90%, A2 FIKE F-0. 67%.

B £35: K300 &£BRETF, 2FHRAH

AhlkEE BEAKER MFLSER AfkHE  AFEHE RALRE RAOH  AHEERAOH 4L #$

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 1.17% -5.10% 6.27% 14.76% 8.57% 0.73 —15.42% -12. 69% 0.08
All 18. 00% -0. 86% 18. 86% 18.73% 9.85% 1.92 =29.72% -19.25% 0.96

TR wind, BEIRIERFF T
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a

=L 1SS

GUOLIAN SEGCURITIES

9.2 Wik 500 454435 5%

% 1 500 i A% ALK L REAR A M) T ke T
1. B & PiE 500 R o
2.0%%E (FAR): 2016551 A1 B-2020F12 A 31 B
3. BF: aE AR ETFIZEAERIZIE 2000 4642, 5K, 8 %4324 189 A~

B T Ao A E A4 AR o

4. %% BRRE AN 5H A RFRAE
#ELkmbe, ATHAS

2 5
F5 K =

SRz

AR E

B9 A7 Ak Y A9 AT 10% 09 8L 245
—AZ B BFEMNEN, BAL, LHRAAH VL F=

B %36: WiE 500 5HIBRARIRIZ (Ldh: PHE 500 K38 5%, PIE500; A ARFE k)

2.5 o . e . 1.8
ALFE Rt — T ES00 45 £ 2 3% JiE500
1.6
21 1.4
1.2
1.5
1
0.8
1 -
0.6
0.5 1 0.4
0.2
0 . . . T . . . . 0
2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1/8 021/1/8 022/1/8 2023/1/8 024/1/8

TR wind, EIFERIERH R AT EE

B ZE 2024 %9 A 13 B, *4E 500 i

R TR AT S F 12.32%, BAEF
0.60, AFUARATINEFE9.82%, ARREN S F-2. 64%, ABHIL A F-0. 74%,

B £37: ¥4E500 IREATF, 2FHRAhHt

ok EFE  AEREF  ARKEF BEHHF

L NCEL S T S NCE S N &

R D ES FEHTCHE

2016 12.52% -3.03% 15. 54% 12.18% 12. 40% 1.25 -4.31% —4. 60% 1.03
2017 -0. 33% 0.72% 1. 05% 8.71% 6.76% -0.16 -9. 08% -6.11% -0.04
2018 —=10. 65% —34. 38% 23.73% 15.91% 11.27% 2.1 —=19. 45% =1.74% -0. 67
2019 26.14% 27.78% —1. 64% 13.96% 10. 55% -0.16 -10. 76% —2.32% 1.87
2020 20. 96% 18.33% 2. 63% 13. 08% 12. 69% 0.21 =5.97% -4.17% 1. 60
2021 27.85% 10. 37% 17.49% 7.71% 10.97% 1.59 =-2.79% -1.90% 3. 61
2022 8.38% -16.21% 24.59% 10. 55% 10.93% 2.25 -8. 06% —-1.80% 0.79
2023 =2.90% -12.16% 9.26% 8.35% 6.19% 1.50 -8. 05% —2.28% -0.35
2024 -5.91% -15.73% 9.82% 19. 38% 8.18% 1.20 -15.52% —-8. 33% -0.30
All 7.77% -4.55% 12.32% 12. 85% 10. 36% 1.19 —20. 06% —-8. 33% 0.60
FA KRR : wind, EIKIERALATEIL
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a

EHE S bRk TAL|EARE

GUOLIAN SEGCURITIES

9.3 ik 1000 45 %% 3% 3%

¥ E 1000 & ALK i RAZ A A 3 77 e T

1. 18 Zi: F4E 1000 A AE .

2.0%%E (FAR): 2016551 A1 B-2020F12 A 31 B

3. BF: dEAAENR B FIZEALAIZIE 2000 45 A F ., 5 K. 4 #5569 564 />
B F Ao A E A4 R

4. vk BRGNS B RBEARIF SR & 6 EAT L R G AT 10%469 1L Z A4
#HKmbS, ATAS—AH BFEMNEN, ARAL, LHRAHRLF =,

B %38: 4F 1000 KB ARIZ (L4h: PIE 1000 FEHK3E5%, FH4E 1000; #4425 RiHiks)

3.5 . . . 1 Lo Ank - 3
A R — FE100048 B 23R #2100
3 2.5
2.5
2
2
1.5
1.5
1
1
os 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

T RR: wind, BEFEIER AT

#ZE 2024 59 A 13 H, YPiE 1000 #AZH-FFAZFTOKE E 19.38%, B LHF
0.710 AFVARABHILEE 9.00%. AFEAIL S F-1.30%, AFILEF 0.81%,

B £39: WiE 1000 &R EF, 2FHxsnit

BAHKEFE  EAKBER MFLEP BERHE  ATPEHE  RLE RAEH  AHRRATIH BEELEE

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 -13.25% —22.25% 9.00% 19.20% 7.06% 1.27 —-14.16% -9.19% -0. 69
All 11.51% -7.87% 19.38% 16.19% 10. 38% 1.87 —27.80% -13.14% 0.7

KA RR: wind, EFRIERFLHTEE

T

5oL R IRE R NG E & 5

26 / 29



a

=L 1SS

GUOLIAN SEGCURITIES

9.4 Y iE & 45 46 H3G 3%

UPii/\%iﬁﬁ-%m'liﬁﬂi#ﬁﬂ#’a}%ﬁiﬂﬂf :
REM: PIEAFE R IR
2. %% (BAKAN): 2016451 A1 8-2020512 A 31 B

3. B} HEAAAXEFIZEEARIZIE 2000 w4s A2
AR F A A

20 %o

4. R R RE—NRH B AEFRAFS R

HE%kmh

, AT

SRz

5 4&\

AR E

10 %15 2] 69 709

2 0 AT A R B9 AT 10% 49 AX Z 44
B H—ARHAFEMNEN, AHAL, HRAARA T =

B£40: FIEABIMIOE RO ARIZ (L4 PIESBMICERE, FiEdH; AHLHRHKB)

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

TR wind, EIFEIERH R EE

BME 2024 F 9 A 13 B, PirAIEEIERE
1.09, A A RAHFILEE 11.87%, AFHEA L

THRAFI A FE 24180, B EHF
& E-114%, RFILEF 0.90%,

B&41: FIiEARKRBEET, 2 FHust

ahik s F A RlE R AR SR aauHE AR HH R RS R KB AR X B E D B O

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 2. 35% -14.21% 11.87% 18.31% 4. 88% 2.43 -13. 24% -11.22% -0.13
All 21.05% -3.12% 24.18% 19. 24% 5.25% 4. 60 -28.31% -24.50% 1.09
KA RR: wind, EIRIERFLHTEE
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b IEIBATESS 28k TAZ| AL

GUOLIAN SEGCURITIES

a

10. Mi&#

FUBEBFEXRANE, 158 RBERT, THRRL RN, THHEERAHBRTHE
#, BAFER LEITLGREITFERIER RN, BHF HARIE 8 H IR 6K
REE 2 A2 LI ] ke 2 PR H ety A o

FH LI RIRER NG E 25 28 / 29



DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

P AU 5 3

AREZLOIITELE B BANEA T EIERLIMR T OIERZTTEFGIL T A RAD Y 69 F W RAERL ), RIS PTR & 0P I 83 A3 R
B T SAVHARAYIEF Ao KAT A MAT & NI GETF T 5, 75, LR R 25 ARE 7 09 BARET RN EA LR ZK R

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 e R A o
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 A0 5 B B4R K AE F T 94X P 4G SO h8 R -5%~5% 2 1]
WA RIERAT IR ARG RO RESN L L, HF o X oy o
s T o] 2 i L bj b, WA =
B AR IR 300 S A A, AL R 0L £ Fa 2t B A48 % GE & T 54X R OPE 4 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 5 AN K R LA HIARE 500 | L. . ~ e "
RIREY e |t & 25 B 2R48 £ E: 45 -
i s $HE 5 LB IR 2k A6 B S0 4 AR ATk 28 Wb ARt & AL Bl AR KIEA T H R E AR EF
%%ﬁﬁ%& 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
ERERFEMERRS. B, BAHE S HEIBFIERA/ AEMAARTRALY AARELEENEQGBEANZFR, BAFFDHA
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 &
Ty IHBRGTEGE—F8 TEHIKEAG KA 16 4 I JTARAERNTAZE X S W 4068 T AR H 1 13 4
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