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Sak AL | RS

20244-09 A02H

gk TAE & Hp

TRz 5H#m %k, eMETERIADE—
JE 3% 2024 -8 A 30 H

KR
1. CETF = & ak 447 1363 %.95.) 2024. 08. 26

2. (E#IRF) £E KEIEH#E LK F
FI)HTY 2024.08. 25

@=

N

EERIE S

"
oX

> EWIRME: EM Logit {AFE T %

ARE 2024 58 A 30 B, EfksRes LT, ARTPILEBHKRETIT. ENL
REFHAMALA RS Logit FMIEA 0.077 ([0, 1]BMEEE), LA KIEH
0.131, AHMEFLE TR, BATCL TN LA K.

> P ZAE 2.0: mAM/EA TR
AT FAHHD 2.316, KBS LB AR EANRAH T, Lt 2k
2 H B E

> BOLZEM): PR 300 AT M, AT AL A LA

A B HARZEMPE R % 7 3 ([0, 1]SE B BRAA) Ik 5 & FA4242 F , A8 P IK 300 4644 T
%, A4TEAKHAME LA, T & FTEH A, PR 300, FiL 500, 1000, 41549
LEM RT3 A BT T s .

> TARBFRES: RHEFTRM0.6

HE 2024 %8 A 308, RFHMTAELEREZETH 0.6, RAFTEARETALRHK
0.6, THHHHE RN,

> WER: AERARAAL 47.13 L

TR R A M 2023 £ 7 A Ak AN 352.05 107, 2024 48 f 23 B £ 2024 4
8 H 30 B4Rt 47.13 2L, AT 2254 = AHE4RE.

> AAREE: AT RKAERK

AEML, A1, JCE, AT AL EMERRMESMET. RIFT—D
KAOFEEFTA, BAGAORE KA, RKMMERFEAEZ S H 1, EAGheRE
ARE R

> iTlksehas: RIT. BT AEes. BEREL, £RiLE
8 A AT kAo A Ak i & A4, 23%, LB AREA TR0 T kIG5 H-2. 79%, A
AN A%, BIFRAR AT AT L IG5RM B H-3.18%, ABEA 1.05%. 8 A% K
SHE T LAEMT S, 90 FRTLMFHES, FET 8 ALBMMKRARINRK
TP k35 Fk o

> BBERTAS: ARAZTKE1.10%

A FRAAMRIM 7K 300, FHE 500, FHE 1000 Fo b iE 4G HIERA S A
JAABF HE 5 H A 3. 33%.2. 20%1. 57%F= 1. 10%, A5F VA KA FIE 2571 9 6. 69%.
9.63%. 8.94%F= 10.98%, 2016 £ 4 R iTABHILE 5 AN 355. 71%, 131.32%.
221.81 %A= 479. 75%,

AT SUBEYELERENE, 12808 5%, RAURZTEL, THELED AT
R, BEEER, R0 LG RATRBIEARGIE, BTHZIRIE G S 6 ReR T
B8 A Ao B AR B S B OH o
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1.1 BB BRI 5
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PMFEAZ2.0: HABEBETE ... 7
21 A AR 7
22 P EAIEE 2.0 AR o 7
WM : BAaT & TRAMBMBERIKAZ . 9
31 BMEMNEIEZI B IEAR . 9
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FTASBIE T B RA0.6. . 11
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KA B B A A T KR K 14
6.1 KODFEBF: I R 14
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71 FARERFBETFEI oo 18
7.2 HALAER .. 19
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74  EETRIFHEIR 2.0, . 21
WAEPRIAGIERIZ: ARBABTILE 1.10% . . oo 24
8.1 IR 300 AEHIEIR 24
8.2  PHESBO0 FEHIEAR . . 25
8.3  PHET000 FE5HIEAR .. 26
8.4 PR AIRAEHOEIR 27
R B T o et 28

K& H R

BE1: BT T BRI 5
Bk2: ZEMFRETS(FARAE) ST RB AR, ... ... ... 5
B# 3: EUWLogit A ATTMAL . . oo 6
B 4: FWLogit A EHUMAE . .. 6
Bk 5: ®AEIEK2 04NN ARZATREAMTFAE ..., 7
B 6: PUE AT BEIE. . 8
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ik 1: BREFENT. BT FENTLLARARHR ... 12
Bk 12: ZHBERNEMEFTFEREMEL. ... 13
B&k 13: ARER BB 5. 13
Bk 14: REZIBFHRHET (RDERFN) oo 14
Bk 15: RH5AERDPECEFATI. o 14
Bk 16: KAOERHDER, WMAEFEHK . ... 15
BE&17: #BELEHHET ORKEMESLF) ... 16
Bk 18: ZHFAERKMECEIT AT ... 16
BA&19: ARKMELH RS, FMABEFEHE . ... 17
B& 20: 2024 5 A SITLRBLEF ..o 18
A&k 21: 2024 L ABEFRETEE ..o 19
B& 22: 202201 AR BE-FHLEFEAR 19
B# 23: T HFHEAMER vs LBIEE . . . 20
Bk 24: ATRHBEABRAEAR TR ..o 20
Bk 25: ATLAhEEABABARCBIR) ..o 20
B%& 26: BTk BHBEETFHESL . oo 21
Bk 27: RBHBETLMERABRARETF ..o 21
Bk 28: AT AT R AR . 22
Bk 29: B FATREFHFIEFA. 22
K& 30: BFALEHREBAEOPIR) .o 23
Bk 31: AR FHLEHREDFEIR . o 23
Bk 32: BAIRAFITLBIHRESFEGTZXEBIE) ..o 23
B % 33: PR 300 453038 ar sk iz (A4h: PR 300 453038 5%, FiK 300; & 4h:
- L & -1 24
B4k 34: FR300:EMAT, »FF%T. ... 24
B % 35: ik 500 35 HE RS RIZ (L4 PIE 500 3538 5%, FIE 500; A dh:
A B T ) o 25
K& 36: PIiES00 AT, FGRAAIT . oo 25
W& 37: WiE 1000 35538 2 G20k ¥z (A 4h: P4 1000 #5438 7%, 4E 1000;
B ARBT R IR 26
K& 38: PIE1000 AR EF, FHALE T . ..o 26
K& 39: PIEAIISHIGREG AIRIE (L4h: PIEALIGIEHOER, PIiEAIE; L.
A B T R ) 27
B4k 40: PIEAHERRAT, »FS5 %t 27
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GUOLIAN SEGCURITIES

a

1 B : FE8 TR, &T 50L&z
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

#HME202458 308, Bk sEss biT, ARTILERKRIE TR,

B%2: RAFREE (FRALE) SRTLRYREK

E3i ZE (20245_"0{83_23) wHE ZAE  RiehE | R
HRAT 1| fife 57 5 4 =K [ 0.076 0. 067 -0. 009 ! § 0. 204
. SHIBOR: 31 H 0. 492 0. 499 0. 007  § 1. 352
R-007 0. 434 0. 422 -0.012 $ 1.121
VAR [ 5% B i 255 2 -0.343  -0.328 0.015 * -0. 731
V. 3/5/104F 1 ] £ 2 HAU 7 2 0.124 0.161 0. 036 * 0. 384
2/ 104 3% £t 2 K & 26 0. 905 0. 853 -0. 052 X X 2. 000
LE AR MICERIESH 0. 202 0. 201 -0. 001 $ 0. 368
FhEh R R -0. 251 -0. 253 -0. 002 ! § -0. 659
fEHRIZE: Akl -0. 348 -0. 343 0. 006 2 § -1.343
= H -
MI: [RLL 1. 483 1. 501 0.018 ! ) 4.027
M2: [t 0. 034 0. 031 -0.003 ! § 0. 103
SRR3R S PMI: 317 8&r i AT B -3. 626 -3.628 -0. 002 3 -5. 861
BRTGIX : dillig Ik PMI 0. 937 0.918 -0.019 X X 1. 566
WH EEE T HA: il PuT -1. 390 -1.403 -0.013 ! § -2. 288
FE: TSMAE AL PMT 1. 355 1. 401 0. 045 ! ) 2. 504

TR R R: wind, BEFEIEHRGF T
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GUOLIAN SEGCURITIES

a

1.3 # Logit FM| 4

FEIKRS FA M ALA R # Logit MMAAR 0.077, EA KAEH 0.131, EUIF
3% Logit %4k % 26 Mh.

B£3: £MLogit A K FAL

2024/6/30 2024/7/31 2024/8/30
F M LogitFAMAE 0.225 0.131 0.077
FARR: wind, EFRIERATEIE

EW Logit 2 A & FRMAE, B 1a] X 8] 2017 1 A1 H £ 2024 58 A 30 B :

B&4: R Logit BAS L MAME

— W logi tEEA FMME

1.200 +
1.000 +

0.800 ~

0.600 A/\
A T 1 U T T T
0.400 \/

0.200 ~

FA R wind, EIFRIERIF R
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GUOLIAN SEGCURITIES

a

2. PAFAE2.0: TAHBKFETHE

AT Ak R AR RN I

N

—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 %)

& I

&®

& AT FVERESAN, BIF LTI,
&  SHTLBATM SRS, 2T IR E R AR AT
® TH—EFLOYTALEIFESE,

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

| /|

\\\\\\\\\\\\\\\\\\\\\\\

o A R
A ol Sl
Falal ol

ot
Al QORI o PO @‘@\ @%’%’P @@ S @“@w -e:“ @“@“@‘”@” @"’@” «s%‘ @“@1" re’“ @m o @‘

KA EB: wind, EIFREHRFLITER
M E 2024 £ 8 A 30 B, HATFK AAsHY 2.316, KB HMAL & B AEHAL LR
AT
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GUOLIAN SEGCURITIES

a

B&6: FAFALA-REML

- AR ATAA
¥ R AL (2024.7.31) (2024. 6. 30)
= A45$2.0 2.316 3.572 3.423

FARR: wind, BEIRIERF AL

FH LI RIRER NG E 25 8/ 29
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GUOLIAN SEGCURITIES

a

MALLEM . B AT & LA AR R A AR B
3. 1AL ) A1 21 8 46 AT

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

BA7: BALEHRALZ S

M R & %3 7 XN
1548 (SR ¥ R R P ER EOR
I35 4 ERP (ep—rf: 7 B F48] O - — F € A A1 ) 1213 155 b B 4k 64 42 3
Dk S 50 H K 5 /2 1L K55 P BT AL 45 S
RN B o AL TR 4T R AR5 P BT A A B
LM R e B v [ 5 AAR Am

FA KR wind, EFRIERA AT EIE

32AR PR 300 FATHE, Lt A A AR LA

A T BARLE MM R % 2 4 ([0, 1]5E B BYA) R 5 £ FA242 8, AR PR 300 1614
T, AT REBKFBEARE L. KEMReAksh F kA, AP IR 300 KA
K FEMAEAAR B LT F4E 1000 s H AL o

B £8: &EABMMALEMRE TR

A 4 & BE RREH EHE RAHE | BHRNE

o IE 4 44 0.017 0. 009 0.437 0.826 0.173
i iR%300 0. 094 0.038 0. 066 0. 869 0.171
#1500 0. 052 0. 035 0.724 0. 654 0.218
*1E£1000 0. 057 0.013 0. 662 0.578 0.226

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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) ElBXIESS

eaRTAZ| AR E

B£9: AR-BHLAIBMAL MK T A

— K300 —— F4£500

1.200 -+

0.800

0.600

0.400

0.200

— $¥IE1000 —— A d%

FARR: wind, BEIRIERAATEE

WE S L RRE R WA E & 75 9
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

4, fT & SeFZ 5 K 0.6

PRAs TR £ BISK A G AR R AR TUR T HFE T, ETFmx
PR AT MK, M B IR 5

#E 2024 48 A 30 B, AT i 500 MRAGH K £ M AT £ BIFRE 5 R
#}IEFTH 0.6, REAMNWRETHEHFAE0.2-0.4 21, AAERKO0.6, THEKIFL
A 1) AL

BA10: &2 £ 0RANTHN1ET

TSRS —— R EMX A 20

0.5

0.5

1.5 -0.15
NP O T R T T I - T T Pt SR S Y ©
P »\m ¥ p‘w K & »\,\ »»? »,\;\ & ;S*;\ W ,é\’\ & p\p Db\,ﬁ &8 »\,m & ,6\» g o o »,";o ﬁ’“ p‘"" R ,“Um \m \3\'» \h\'\,
IR R KRR o I A S A A Sl Sl R e gl g R "‘ &
S S P '»“ G N T D 2 S L A S S A S S S S w“ B P v

FH R wind, EIFRIERIF R
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GUOLIAN SEGCURITIES

a

N

5. AR eihilz5: TR 5N
5.1Makit4: #iRE 47.13 1L

AR A A 2023 £ 7 A AR EAE NG 352.05 12T, 2024 %8 F 23 H £ 2024 % 8
A 30 B4k 47.13 12,

BALL: B&TAEAR. BREFIANHE LA BRR

3L NER (1) —_— S NE o AR R B AR (s 4D

600.00 10.00%
04
40000 | 9.00%
8.00%
20000 |-
7.00%
6.00%
20000 | 5.00%
04,
40000 | +.00%
3.00%
60000 |
2.00%
-80000 |
1.00%
1,00000 L 0.00%
RS & RS o o > A ) o K &
'1;\ %d\ r{Ef& %6’) %’Q 4 %9 ¥ o ® ﬂf\ \ ¥ Y ‘x@' uéo xx’c‘b
4 01 O QA 4\ J U $H v ) 4
0y e > 2 2 o 0y Y e ° 2 0N

FA R wind, EIFRIERIF R

S52REBBREMLT: ZKE5

R EREAY, YRS RRE BT, ARTILERISE LT, ZO
Logit fRMI A2k 2k % 2l FME. PRFAEIEHHA 2.316, L3 SNFRGEHE
Ja, LHH KIS T MRS EM T @, MARRITRDITE, T % ERM
MR 25 M) B2 -FA2AZE, B 4A4F 7R 300 45405% T P4 1000 4544

FH LI RIRER NG E 25 12 / 29
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GUOLIAN SEGCURITIES

b e e TAL | FAMAE

a

B£12: ZhERNEREF HRENME

FAERR: wind, EIFRIERHF R

B%13: RAK*RESES

RRES

MM >—<08—> [«
& ) 1:4;—6 -
T3

FARR: wind, BEBRIERH LT

2]
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GUOLIAN SEGCURITIES

a

6. NASEL B : A A 4F K &ax K
6.1k HLHF : kF K

RERARKXABATFNGE T

Bkl4: BRBAXHOET (KD ELFH)

A XA 55

EMIAR-2 5K

F WA EAE -2 53 K _diff_001months

FI IR 54 K _diff_005months
EARLART-F HEH-8
E#MARTERAKLCEINSH-P_ret_020days
Pk B 1k B B 5 E-104-8 _diff_120days
Pt B 45 2 Bk B £ -345-8 _diff_120days
At _diff_020days

K e 5

A EH R IEET AR |FIeE N _diff_120days

R E 7% AN _std_100days

FH % £ FE N _std 080days

CEA £

TR wind, BEIFEIERIFR P ER

R —PRIERTA, BRERBREG@EEXE.

B&15: F5E5 X M ELERFER

e X EEMEA) NEBAI(E)  —signal(k)

15 - 100%
90%
1
80%
os L 70%
60%
0 50%
40%
-0.5
1] 30%
4 20%
I 10%
-1.5 0%
R R I s
Qb‘\ © o e \© Q\\ ' \'5\ v b\b‘ f\\q \ o & o ‘,(\
® & F PP S 8 » & & AN &
> > + » > R - s P S +

TR R wind, BIFEIEHRIFRPTEE

= A 3 T ik
o H= 23R 69155 Y_hat #HATARENR., E—IL, ARAELFOH1F, B4k

WH LR ERERNGGEE B 14 / 29



ESiINES

GUOLIAN SEGCURITIES

!

a

S gk TAL| F AR E

RS E -1, -0.5, 0, 0.5, 1]ik 5 Mtksfa L,

o HiRG{zAMIT, KT0EFTE5T064xt 21125, K&A120.95,
v #0.05, 0.54%, K#&A420.75, )2 0.25,

o RALMEAAE

o THEHN¥E® 201051 H 4 HZE 20248 A 30 H @9 FH3 &,
BALe: kRS, DHA AL

—EifE —NEREME —SES (B)
o;'wbﬂ o [9;{1 o Q%n'% o g;'\m Q'n(;’ .

T RB: Wind, BEFRIERA LT

WEH LI ERER TG E L N
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GUOLIAN SEGCURITIES

a

6.2 s KHIMEL T : AT K

EREARXARATFOET:

B&17: BRBHXHHET (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%18: F5 A5 KL F TR

KB (A) MEef ()  —signal (E)

15 - 100%
- 90%
- 80%
0.5 - 70%
“ - 60%

-0.5 II |.|

50%

- 40%

]
-

- 30%

- 20%

- 10%

-15 L 0%
N © A © o o O ™ < S " © o
N o W N I G S SR CANS SN GO U
&g & g& W < B P 2 ) A g L0
8 § S g s 8 OIS 8 8 CH

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,

FH LI RIRER NG E 25 16 / 29



Gl“b Ea|:E3N & o3 IR

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, mK&4z0.75,

o THEHK% 201051 A 18 ZE 2024 48 A 30 H&RFH5akA,

B&19: mKHEH) A%, SHARAEH L

—EESE —mKNERDRE —2EHE (B)

2.5 4 0.45

0.5 -0.15

o 33 9 > O i~ v L 5 S
B by S : b 5 S N 8 S
N R & W 5 & & o &Y & N
o N N N N N N N O
q9 § - S s S $

o,

n

FoH R Wind, BEFRIERAF AT

FH LI RIRER NG E 25 17 / 29



b IEIBATESS 28k TAZ| AL

GUOLIAN SEGCURITIES

a

7. Tk i3RIz 8 A RitA2H0IKE 1. 05%
7.147 3 & Ao | F £,

7.1.1 47 kR A
HiE: REP, “8H” 452024458 A1 HE2024458 A30HMRHAH,

e FEFT 8 AVAR, ZEAMKAKET. Bk, ZERE, T EMBHA A
Y, FIEE%E, @#@E%E.

B%20: 2024 $ 5 A ST LK K&

40%

2.0%

0.0%

-2.0%

-4.0%

-6.0%

-8.0%

-10.0%

-12.0%

-140% L

FTA kR wind, BEIRIERFFCAITER

7.1.2 B &N

AT e H) A F 6 M B FHATRIZ, o T EAR, L5 L SFA0KE £ 695
HEM A 2017 5 E24, BF LK ETETHARLERRSE (ITLBE A5 2—
% BT 6947 ks 5) B F 43 ),

FH LI RIRER NG E 25 18 / 29



GUOLIAN SEGCURITIES

b DH‘"IEﬁ b gk TAL|E MRS

a

BE21: 2024 5% BT Ritikat

B T % A BT 7 & B i %
— R IIAT R A A7 -0. 86%
AR ARTR AR B A EG -0. 35%
T3k B E 1.42%
Jbi 4 Ef -0.33%
f&{tibeta E -0. 85%
e HF ) -1. 65%
R &R T E 1. 65%
PH 7 ) 0. 56%

FA KR : wind, EFRIER AT EIE

20221 A2 HZE202458 A 30 B, ¥/ RMA, LKAT. TLFAUEE
TR, FAULBRFTESEFA TS E,

B£22: 202201 2k B Filk s &4 %

— FAAERT — EkBETF HEEHF — dkmET
0.20

0.15

0.10

0.05

- = O N : . . . . . . . . Ao
-0.05 W
-0.10 A
-0.15 A
-0.20 -

,0\@’ ,Q"’J& ,t§°/n‘> ,Q%/Q;\ ;S{r{b ,Q\/Q\ ,Q“J/\q /@;{?’ ,c:i'b/()b /\Q/r{} /\'VHJ\ /Q"D/(\ ,Qgr‘vb ,Q‘bpb‘
FFFFFEFFFFFF S F

TR R wind, BIFEIERIFPTER

7.2 28845 3 E R

721 % A A=Y F40 5573k
2024 4 8 A A Ik B FH-4.23%, TR E-FH T RERILE H-2. 79%,
ABEAN . A4%, PR IR B F 830 4T k38 3%00 5 -3, 18%, AZEH 1. 05%.

2023 F AR R I E B H-22.56%, TBIRIKH-7. 43%, A5 15.12%. %
MOk 9. 97%, A2ER 32.53%,

WL R IRER A E 2 5 9 19 /29



G“ ) EIHELES fsk TAE| AR

GUOLIAN SEGCURITIES

B %&23: fThdshm Al vs RAKEFE

ST ER BTHRATLEE wAE  BIRATLEE §ALR
(AL 5| 1%) (L5

40.00%

32.53%

30.00%

20.00% r
15.12%

9.97%
10.00% r

1.44% 1.05%
0. 00%

430 2T -3.18%

-10.00% -7.43%

-20.00% r

-22.56%

~30. 00% -
8H L& 20235 %

FA KR wind, BEIFRIER TR

7.2.2 P BAT b5 4 {E vk 2
e TRBE T, RBIRIRA S A A XA F AR IR g A A B8 XA Y.

B &24: 470430 m & A BOHAA Y (RBIR) B %&25: 17kdesh @b A BOFHEA Y (RBIR)
— REdaF —— fTRgHas ——RREE (B) — BhkEF  —— fERsmd  ——RWKEE ()
130 4 6.00% 130 -
10.00%
1.20 4 4.00% 120 4
1.10 A 2.00% 110 5.00%
1.00 A : 1 0.00% 1.00
0.00%
0.90 A -2.00% 090 A
-5.00%
0.80 4 -4.00% 0.80 +
0.70 - 6.00% 070 - -10.00%
) ) & 8] i8] ) O N S W S N
q,(" G q,\“' ol NG PAY g (\{)’ q,\’L A\ AN ng NG o g (\\q’
AN AR » AN BN S AR AR S U o
& 0 ® P ® 4 P » R ® P P o g P >
FARR: wind, EFIERSRATEE FA KRR wind, BEFRIERFTRATERE

T3MELRAIT, F, ALl BHEL, £ HREE

7.3.1 B-F & A @HE L

FH LI RIRER NG E 25 20 / 29



b DH‘"IEﬁ bak A AMIRE

GUOLIAN SEGCURITIES

a

THEETT AMMEL HoHet, RE A L TR, RIfTLER
AAR@m, pAHTAM. EME AT 2RFEER, HFEITLREZN. Kizd
HEL G ERRE, AMEPHLETOEANT LY A A : BEEE. £F. BGE
I, Aesk. RiT.

BA26: B LEHAEEFHSL

B AEXRE #HE aFE KR HLHL

SRR e 6 31 9 4 2 10. 4
W F 3 34 12 1 17 13.4
HIGEL 4 26 10 13 32 17.0
H etk 7 43 5 7 23 17.0
AAT 21 1 1 25 52 20.0

FARR: wind, BEIRIERAATEE

732 Tk Rm#H B AR E
TR AR, HFBIE AR R EITLAE, AR BN S A s 11 58,
Aok E,

B £27: RFBRBITLRE ARG X ETF

) A Alpha RE A7 e KA #8 XETF
SRAT 2.906 24. 5% 801780.SI  159887. SZ SRATETF
o F 2.873 23.9% 801080.SI  159997. SZ W FETF
Hk HEesk 2.220 17.9% 801050.SI  159980. SZ H EETF
AR A 2.174 16. 9% 801102.S1  159695. SZ SBAZETF
By %L 2.086 16. 7% 801740.SI 512810. SH B /5 % TETF
ARAT 2.906 25. 2% 801780.SI  159887. SZ ARATETF
o F 2.873 24. 5% 801080.SI  159997. SZ W FETF
B % H e e 2.220 18. 4% 801050.S1  159980. SZ # GETF
B % T 2.086 17.1% 801740.SI  512810. SH B 5 % TETF
LA &S 1.844 14. 8% 801738.S1  159611. SZ %, /JETF

TR RR: wind, BEFRIERT A KR

7.4 B BRAT L2 F) R ek 2.0

7.4.1 F R E 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

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

A TFONEFERG AT HBREANS S AL ST LA ET ERT
A BET 64T L F) R 0E

B&28: ENATLEIHEBER

— TRSE
~ FMEE
RsEETLRSET o
ENTURSENS g

FiTIHRE

TTALSENERAEIESR

— EUERSERNEEE I EFE TS

SETRMHE RS

— SEMTFIEE FramaMecBethit R T
=M

ZEE LR
R = - iR

IR SER TSR R

SaRBFvalue* BREEEHEDN

A RR: wind, BEFRIER AT

7.4.2 F e85 A &,
B % 29 A=A % 30 BT T BBt 4 T—/T b d5) $.9% 2017 5 4 A 10 H £ 2024 4
8 A 30 BARSHT kAR FAARTE, TR MFRATIERN 9.22% (B
% 31), MR AFHARIA 11.76% (B . 32),

B£29: BT LRk 4E

KA RR: wind, EFRIERFLHTEE

WEH LI ERER TG E L N 22 /29



GUOLIAN SEGCURITIES

@) =exirs A

B &30: B-F47kdesh R4 (HIR)

2.400

1.900 4

1.400 A

0.900

0.400

-0. 100

FA KRR : wind, EBIEFRA LA

7.4.3 F 53k
B4 31 BETT 2017 54 7 10 H £ 2024 58 A 30 B £ A% o B Gk £,

B4&31: AMETFAT ks REo0FEG K

w0 | 2% o b RE  wai
KEd  MER  KEE  wE  grER

2017 3. 66% =7.26% 10.92% 1.60 -3.83% 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% 22.03%
2020 33.87% 24.48% 9.39% 0.74 -4.69% 25. 24%
2021 18. 44% 10. 89% 7.56% 0.58 -9.66% 20. 50%
2022 0.91% -13. 65% 14.56% 1.93 -4.79% 21. 59%
2023 7.19% =5.36% 12.55% 0.99 -12.87% 20. 85%
2024 -13. 08% -18.17% 5.09% 0.70 -5.78% 17.93%
ALL 5. 65% -3.58% 9.22% 0.88 -13. 34% 21. 04%

TR R wind, BIFEIERIFRPTER

B& 32 &T7T 2017 5 4 A 10 H £ 2024 5 8 A 30 H M|k 45-F B 42k o

B %32: FXETA7 k5 Rk o B 4 (B %)

il E 33 A2 3 7 & A2 #

O sk st kst bk mkem ST

2017 10. 19% -6. 36% 16. 54% 2.04 -4, 32% 13. 65%
2018 -29.23% =-31.02% 1.80% 0.29 -9 56% 20. 88%
2019 35.41% 28.91% 6. 49% 0. 46 -12. 66% 21. 29%
2020 28. 15% 27.57% 0.58% 0.05 =7.23% 23.31%
2021 17.10% 13.23% 3.87% 0.35 -9.21% 17. 66%
2022 3.37% -13.95% 17.32% 2.01 -6. 38% 21. 64%
2023 22. 57% -6. 75% 29.32% 2.10 -6. 45% 19. 46%
2024 —7. 89% -18. 34% 10. 45% 1. 31 -6.42% 16. 74%
ALL 8. 61% -3.15% 11. 76% 1. 09 -19. 05% 19. 84%

TR R wind, BIFEIERIFRPTEE
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a

DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

WA AR AGIGIRIZ: A ARHALE 1. 10%
8.1 % 300 4 £ 34 7%

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 £33: FPE 300 FHHIEBGHRIZ (£4h: PIE 300 KT, PIE300; A AR FIE)
i R A — R 300 S 300 3
4.5
5
4
35
4
3
3 2.5
2
2
1.5
J 1
0.5
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

#E 2024 58 A 30 H, FF 300 £ EFFHARTILE F 18.78%, B LF
1.00, AFVARARFTIE R 6. 69%, ARREANE F 3.16%, ABHICEE 3. 33%.

B£34: K300 £BRETF, 2FHRAH

EokEE  BAKEE  AFKEE bR HE  ABFEHE  BEE  RAEH ARERAOH LRSS &

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 6. 46% -0.23% 6. 69% 14.26% 8.53% 0.78 -13.73% -11.95% 0.45
All 18. 78% -0.29% 19.07% 18.72% 9.87% 1.93 —29.72% -19.25% 1.00

TR R wind, BEIFEIEHRIF5PTEE

b
A

T

%"Ll 1)5}’

ERNGE L5
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a

=L 1SS

GUOLIAN SEGCURITIES

8.2 ik 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 %35: WiE 500 KB RA R IRIZ (Ldh: PHE 500 K38 5%, PIE500; Ak ARE k)

2.5 o . e . 1.8
A2HE R A E —_— i ES004E £ 5% J*iE500
1.6
27 1.4
1.2
1.5
1
0.8
1 -
0.6
051 0.4
0.2
0 . . . . r v . . 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, EIFERIERH R AT EE

B ZE 2024 % 8 A 30 H, WiE 500 i

B TR AL TS E 12.36%, BAEF
0.64, AFURATIMAEFE 9. 63%, AFRAISF 4. 44%, AFILEFE 2. 20%,

B £36: 4E500 IREATF, 2FHRAhH

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 2. 54% -12.17% 9. 63% 19.21% 8.05% 1.20 -15.52% —-8. 33% -0.13
All 8.24% -4.12% 12. 36% 12. 84% 10. 37% 1.19 —20. 06% —-8. 33% 0. 64
FA KRR : wind, EIKIERALATEIL
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GUOLIAN SEGCURITIES

G“ )y EIIEIEE Bk TAL| A

8.3 ik 1000 45 %k 3% 7%

F1E 1000 3 HL K] 2 BEAE A A 32 T5 ke F

1. Z 3 F4F 1000 R H% o

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

3. BF: aE AR ETFIZEAERIZIE 2000 4642, 5 K. 4 %4354 564 A
) T A A H A4 A% o

4. R ws: FRRE—NRH B RBRAF SRS FEANT LA AT 10%69 18 F 44
#Ekmb, ATAH—AZSH BFEMNEN, ARAL, LHmAHRLF =

B %&37: F4E 1000 K EBGFARIZ (L% PIE 1000 FEH3E5%, FHE 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 5 8 A 30 H, YiE 1000 #AZEH-FHFAZTOKE E 19.51%, B L F
0.75, AFUARMBHNEERT. 37T%. RBEEALE K 4.55%, ABHIKEFE 1. 57%.

B £38: WiE 1000 &R BT, »FHxsnit

EokER  BRKEF AFKEF AdEHE  ARHRRE  FLRE O RAEH O ABERAEH BEXHEE

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 —9.50% —18. 44% 8. 94% 19.01% 7.02% 1.27 —-14.16% =9.19% -0.50
All 12.11% =7.40% 19.51% 16.18% 10. 40% 1.87 =27.80% =13.14% 0.75

TR R wind, BIFEIEHRIFRPTEE

W gl R AR E R A £ & 5 9
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GUOLIAN SEGCURITIES

G“ \ EIHEIEES SR TAL| S

8.4 ik & 45 45 H3G 3%

*ﬂk%ﬁ%ﬂmﬁﬁﬁﬁﬁ%ﬁ%%T:

EER: PIEA AR RD AL
ZW%%(#$W%ZM6$1H1BQMU$QH31B
3. BF: hEAAKEFIZIEEARIZIE 2000 s AF 2, 5 K. 10 %43 5] 49 709
ANEF Ak B A A Ko
4. R ws: FRRE—NRH B RBRAF SRS FEANT LA AT 10%69 18 F 44
EHkmb, DTRAEH—AH ABFENEN, AHBAL, Y RAARLT =

B£&39: FIEAMBIMIOE BT ARIZ (L4 PIESBMICERE, FiEdH; AHLHRHKB)

7 ‘ . 6
ALHA Rl E —_— A G A4

6 5
5

4
4

3
3

2
2
] 1
) 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

#ME 2024 F 8 A 30 A, PIEAIEEMEFHFAZITILE F 24.23%, B EE
1,120 AFARABHIE F 10.98%, ABAEAC S £ 2.36%, BHIKEF 1.10%.

B £40: FIiEARBRBRET, 2FHust

AhkEE  BRAKBER  MFKER AbkHE  AFEHE HALE RAOH  HEERAOH ALL#$

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% 1.056
2023 —5.34% -12.31% 6.96% 17.15% 8.39% 0.83 -16.16% —13.94% -0.31
2024 0.80% -10. 18% 10.98% 18.17% 4. 85% 2.26 —13.24% -11.22% 0.04
All 21. 60% -2.63% 24.23% 19.26% 5.26% 4. 60 -28.31% —24.50% 1.12

KA RR: wind, EIRIERFLHTEE
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b IEIBATESS 28k TAZ| AL

GUOLIAN SEGCURITIES

a

9. A&

FUBEBFEXRANE, 158 RBERT, THRRL RN, THHEERAHBRTHE
#, BAFER LEITLGREITFERIER RN, BHF HARIE 8 H IR 6K
RHE 2 A2 I ] 72k 2 AR A iy AR o
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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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